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Statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1 BONAS. ottt | seresseenni 9,958,742,700 | ...oovreveerereereereerernerreinne | veererennns 9,958,742,700 | ........... 10,442,874,189
2. Stocks:
2.1 PrEferred SIOCKS. ...ttt et sssessntes | srestenenessessenens 2,677,794 | ..o | ceveereieeeereiees 2,677,794 | oo 2,673,773
2.2 COMMON SOCKS......corerererrerisrssseseseesesssssssssessessssssesssssssssessesssnsssssessssssssessssssnssessessons | ssessesssnees 9,036,245,955 | .....ccvvevenee. 29,309,992 | ............. 9,006,935,963 | ............. 8,763,755,352
3. Mortgage loans on real estate:
B0 FIISEENS et | erereenenes 1,499,690,232 | ... | e 1,499,690,232 | ....cceuve 1,579,389,801
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......vocveivieiecieesiie ettt ssntensens | sevasssssessesas 450,745,804 | ..o | e 450,745,804 | ..cocvvvee 528,149,582
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES).......vvvevieieciciseee ettt bbbt senans | sevsesnsssesans 32,757,042 | coveeeeeeeeeceeeeeeeeeeies | e, 32,757,042 | oo 33,199,751
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......covvvereerirerieieriiesesiesieies | ceveiisissaennns 24,250,000 [ ..ooovovieeriieeeeieieeeeneeeene | e 24,250,000 |[..oovereerieerireneereeenenas
5. Cash ($....(377,180,398)), cash equivalents ($.....5,719,971)
and short-term iNvestments ($.....576,714,125).........ovrroeeeeeeeeieeeeeeeeeeeeeeeeeeee e vesvessaeens | eeveeesiensiiens 205,253,698 | ....cooevireeeierereeiieeeeiens | eveeerereienan 205,253,698 | ................ 390,517,109
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DEIIVALIVES......oooceeeevereei sttt eens s | seeeteeessenssi s 312,000 [ .voooeeereceerieerineninens | e 312,000 | covvrorrrrinens 6,438,548
8. Other inVEStEd @SSELS........cucvurriririicricrieeses et sest st sest s esnies | crtsneesiens 3,911,657,017 | cooovvvrrenne. 66,589,117 | ..oovvvvnnes 3,845,067,900 | ............. 3,543,125,678
9. ReCeiVabIES fOr SECUMHIES. .........uuvuuriiiiiiiiiiiiiiii s | fensesssessanssennees 530,271 [ oo | e 530,271 | oo
10.  Securities lending reinvested collateral @SSEtS..........cvviiireiiirieieeesie s | cerereresensenns 5,341,631 | oo | e 5,341,631 | oo 17,049,217
11, Aggregate write-ins for iNVEStEd @SSELS.........cvueiiviieieicce e | erreressssenienas 32437915 | i [L ) 32437915 | oo 23,912,421
12.  Subtotals, cash and invested assets (LINES 110 11)......c.rwrurrenerimrrreerieresserieeeins | veeeenens 25,160,642,059 | .....coccovren. 95,899,109 | ........... 25,064,742,950 | ........... 25,331,085,421
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........cceeeves | cerrerrrinne. 2,386,918,521 | ...covvvvvrnee. 37,720,521 | oo 2,349,198,000 | ............. 1,963,158,226
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccocevververevies | crerrerrenn 2,992 471177 | v 3,648,767 | ............. 2,988,822,410 | ............. 3,167,598,109
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS............cccvceevevereeeeieeteeeceeeeeeess e sesssesesesasssnes | sorssssessesens 268,590,153 | ...ovveeeeveceeeeeereeseeeenens | eveeeeveneienan 268,590,153 | .....coco..... 341,968,707
16.2 Funds held by or deposited with reinsured COMPANIES............cceveveireerriereirersieiieiiens | e, 3247 483 | .o | e 3,247,483 | .o 3,285,053
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............cccccoveveveeens | ovvvereieinnn 227,535,900 | ..ovovveerereeeerereneeieeeeenens | eveeverererenan 227,535,900 | ...ccoueeee. 174,105,140
18.2 Net deferred taX @SSEL...........rirririiecieei sttt | seesissesinns 2,004,642,227 | .....ccooeens 475,251,745 | ............. 1,529,390,482 | ............. 1,543,952,894
19.  Guaranty funds receivable or 0N AEPOSIL............ccccveuivriveiiicieiee e sesnes | ceesseessseseesesees (118,307) | covoveereeersereeeiveresieiens | e (118,307) | cvovverereree 4,398,493
20. Electronic data processing equipment and SOfWarE...........ccceueveeveieieerisieeseeseeeeiesenes | eveiseiennenns 603,596,222 | ................ 502,894,806 | ................ 100,701,416 | .cvocvvrne 93,326,767
21, Furniture and equipment, including health care delivery assets ($.......... 0)erererienereseenens | e 93,190,111 | oo, 93,190,111 | coovreeeeeeesead 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccoouverevirieieieeieesesieesenees | e 207,070,419 | ..o 464,577 | oo 206,605,842 | ........co...... 538,507,021
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested assets..........cocvvvieeesieieieeieeeseeenes | e 2,154,621,442 | .......co...... 324,332,908 | ............. 1,830,288,534 | ............. 1,806,877,406
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........c.ovururirrieniereniinrensiseesesisseseesssssssssssssesssssessessssssssns | essnseees 36,186,575,963 | ............. 1,633,523,794 | ........... 34,653,052,169 | ........... 35,061,645,449
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......ucuiereririreineieessiseseeessesssessessessssssesssssssssssessessssssssssssssssssssssensans | ssseseeens 36,186,575,963 | ............. 1,533,523,794 | ........... 34,653,052,169 | ........... 35,061,645,449
DETAILS OF WRITE-INS
1101. Corporate owned investment value of life INSUFANCE...........ccceuiveiciivieieiieceee s | e 24543 | ..o | s 24543 | .o 24,543
1102. Derivative collateral and reCeIVADIES............c.c.vueviveceeeeeeeeeeeee et eennes | evenaseesenseaens 31,087,500 | ..ovoeeveecreeeeeeeeeeeeeeeees | ceeeeereierenns 31,087,500 22,537,093
1103. Other iNVESIMENt FECEIVADIES...........ccvveiieiieieieceeeee sttt sstesenes | eveseraesssessesens 1,325,872 | cooeeeeeeeeeeeeceeeeeenes | e 1,325,872 | oo 1,350,785
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) (Line 11 :@bOVE)........curuerirrerirmmnirerinerensecesenmsssensnes | ceeesnesssseeans 32,437,915 | oo [V [ 32,437,915 | v 23,912,421
2501. Agent benefit investment value of life insurance and annuity CONtracts............cccceevievieies | cvververrivennns 136,237,781 | ..o | e 136,237,781 | ...ocvvee 160,339,423
2502. Deposit and Prepaid @SSELS..........cviviieiiiiieie ettt enaens | asiesesestenienas 71,871,710 | oo T1871,710 | o 0 |
2503. Equities and deposits in pools and assOCIAtIONS...............ccuivrieieiiieieieesee e essveseiseiens | cvesesssiennns 123,516,979 | ..o | v 123,516,979 | .covevrree 134,577,010
2598. Summary of remaining write-ins for Line 25 from overflow page.........cccueeveeiieiiesenieiiens | cvevreinenns 1,822,994,972 | ..o 252,461,198 | ............. 1,570,533,774 | ..o 1,511,960,973
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).........ccerurrmmireessireersssensssssnessenssasenes | eosseeseees 2,154,621,442 | .....ccoeeee.. 324,332,908 | ............. 1,830,288,534 | ............. 1,806,877,406
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Statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year

1. Losses (current accident Year $.....1,136,014,344)..........ovvrverveereerieeeeseisessesssssssssssssssssessssssssss s sssssssssssssssssssssssssssssssses | sessssesssssssensens 8,764,213,229 | ..ovvvevererne. 9,078,149,286
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceuiueieiiiieieiessiese sttt sssssesssensens | srtessesessessesessssand 628,186,941 | .cvovvvreeerrinne 833,870,730
3. LOSS AUIUSIMENT EXPENSES.......cvuiviivreciictcieie ettt ettt bbb sttt bbb st bbb en s snanns | ebessesaesnsensanees 1,679,489,563 | .....ccoovvvernees 1,703,830,880
4. Commissions payable, contingent commissions and other similar Charges............ocovuueieineieieiseieiessese e essssssssessensns | e ...232,301,705 243,954,200
5. Other expenses (excluding taxes, ICENSES ANA FEES)...........cvuiuiiriiriiriiieiee ettt ss s | avee ....118,653,699 164,378,682
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cevuerervreierisinsieiesseie e sssssssesas | creesesssseessessesssens 52,864,820 | ..coovverreriererine 74,066,631
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gaing (I0SSES))......ccrurrrrrrrrrrrerrerriererrerneereees | serreiessnesnsieessessesessssssesessesssses | eesessesssssssssessssssessessssssssessessseens
7.2 Net deferred taX HADIIILY.........cc.cccirerieciciescee ettt s bbbt sse s st sns | anbsessestess e b e s es s s st s ssentenes | ebsesteste s e st en ettt
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt bbbttt b st nnsas | nesbieeti et s bt ettt et sttt | ebsess ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....2,622,931,044 and including

warranty reserves of $.....8,892,481 and accrued accident and health experience rating refunds

including §.......... 0 for medical loss ratio rebate per the Public Health Service ACt)..........coceueiveieierresieeseseee e eeeseneiens | eveeisieiisieiennns 5,294,194,107 | covveverrrirnes 5,469,253,982
10, AVANCE PIEMIUM.....ovevecrereiieieciciectes et tes et sss s st es st s s e bbb s ss s s st e s st e bt s s sae s s s se s st et entes et bensesesbenssnsessessntantanen | nevesssessessesessnans TTA45734 | oo 95,124,710
11.  Dividends declared and unpaid:

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

112 POICYNOIAETS. ...ttt bbbttt bt nnt st | aeisessenss sttt 6,291,126 | ..ovverecieieiens 6,856,564
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccoevcveicvieeiesie et sessssssssssessesssssssessenes | ceversssesissssanes 1,779,165,885 | ...coocvvcvernn 1,683,172,042
13.  Funds held by company under reinsurance treaties.... 1,353,280 | o 1,334,582
14, Amounts withheld or retained by company for aCCOUNt Of OtHEIS............ovriiieririeiee st sssensesss | evesseseesssesseneens 1,445,259,219
15.  Remittances and items NOt AlIOCAIET..............cuueiiiiieieeee ettt s s s st esenans | svsebessessessessssestesenas 2,294,779
16.  Provision for reinsurance (including $.......... 0 COMIfIEA)...vu ettt stens s ssessensnssens | snsssessessnnssesessenaans 42,789,000
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE FALES........cccvveiviieieeieeiee st seses | eeviesiss e s s ieneas 34,084
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affliates...........cc.ccuriiieiiiiieieics st enans | erresiesss e 265,558,458 | ..covvreieeiin 119,829,164
20, DEIVALVES. ..ottt ettt bttt bbbt s bt s et n s sa et et nae st tensesaenes | oevessessesesinsen s sanes TT91AT9 | o 8,092,471
21, PaYable fOr SECUMES. .......cuuevviiericiieiiesiseie sttt bbbttt bbbttt ss s s st st ensensanssenans | esbsessessssssesessansas 22,359,126 | covverereereieninne 28,018,934
22, Payable for SECUMEIES IBNAING........c.ccvciuieieeicecieie ettt s sssnns | oevissessessssissessessesanes 9,451,374 | oo, 21,180,681
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25.  Aggregate Write-inS fOr lIADIlItIES...........cccvevuervericierseeisse st stess s st sssesssssessessssssessesssnssenes |ssessensessesssesenss 999,470,053 [ viviiiiiiiiasiennn, 1,617,701,294
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25)..........ceiininrirreneeeeesesseesseeeeseeesseseeessessssesene | conee 22,840,397,966
27, ProOtECIEd COll IADIIIHES. ... ...evurvreeireicieiieieieiseie ettt b e s s s s s senses s sensessesnsenns | shsessssessessssansessessnssnssnsessessnsensess | sresssssssensessesnssnsessessssansessessssanes
28.  Total liabilities (LINES 26 @MU 27).......ovuieiieieeiseiee ettt ettt sss bbbttt nssnnes | snbisssssssssssssees 21,862,873,661 [ ..o 22,840,397,966
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI STOCK. ......eueeeceeieiecieie ittt bbbk sttt sb st e bsnnss | setseesestaseebsee s st es s st et estenbenes | eesesteetessessees e b sttt e
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOES......ouvevieiectetce ettt ettt bbbt st a bbb s st beb s sttt bas b s s ssesas s st ensessetntenes | evesbessesnsensnens 2,192,807,009 | .oovvveverernen. 2,192,544,192
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovueieiiieiieicieiis ettt bbb a bbbt s b se s ssnsns | oebstessessessssessessesssssstessesssbensesses | ebiessssssssssessessntes s bbb s s snses
35, UNaSSIGNE fUNAS (SUMPIUS).......cvueveierieieeietietese et see ettt bbb s bbb sesss s st ess s b s ses e sesbnsssaessnsnnaes | svsesissessessesanes 10,597,371,499 | ..covvvverrerne 10,028,703,291
36. Less treasury stock, at cost:

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

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

37.  Surplus as regards policyholders (LiINeS 29 0 35, IESS 36)........ccucverirrireirieiieieeeie ettt ssbesaeses | asresissesssseesanes 12,790,178,508 | ......ccoovvennenes 12,221,247,483
38, Totals (Page 2, LINE 28, COl. 3).....ccuiiiiriiiiiiseiiciie ittt sttt | enieeniesininneaa 34,653,052,169 | ...ccocvrvvennee. 35,061,645,449
DETAILS OF WRITE-INS
2501, ACCTUE dEriVAtiVE lIADIIILY...........eveerreieciiisiie ettt s s sse st nntans | sresstessenernsnnsantenaes 9,264,928 | ...oovverereees 5,573,557
2502, AQENt'S SECUNILY TUNG TESEIVES........coueveiiiiciieissetcie sttt bbbt s st s s s bs s st tenssssenns | evsessesssssnsssnsas 1,097,735,180 | ..oovvevviveine 1,142,198,592
2503. Contingent suit liabilities 10,057,980 | v 9,914,062
2598. Summary of remaining write-ins for Line 25 from overflow page 276,417,965 | oo 460,015,083
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)......c..veuieuiieriieiieisiiisiiesie st | eoneesssssseesssenees 1,393,476,053 [ ....cccovvvvninnnn. 1,617,701,294

2901.

2902.

2903.

2998. Summary of remaining write-ins for Line 29 from overflow page

2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)

3201.

3202.

3203.

3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0




Statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (WIHEN $.....867,822,421).....cvvermreerreeeeeeesesssseesssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssnness | sesssesssnns 648,317,280 | ...cceveuvne 661,850,811 | ........... 2,630,394,038
1.2 Assumed......... (written $ ...4,126,058,069 4,285,230,756 17,055,478,568
1.3 Ceded.. . (written $ v 1,588,211,702 .1,560,732,412 | . 6,276,580,037
14 Net . (written $.....3,000,675,598)........ccvumririeriesiissiessisss st | errnnsinns 3,186,163,647 3,386,349,155 | ......... 13,409,292,569
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,801,489,906):
2 DIMBCE....eoee ettt s ettt et ettt st st n st st s st stensansensaensnsans | eveeseesienies 311,743,815 | oo 279,925,116 | ........... 1,340,763,852
2.2 Assumed. . ..2,249,465,818 | .. .2,481,710,180 | . 11,385,500,559
2.3 COAB.....oveeeeectce ettt et ettt ettt et s e st saes st stentnsaenes | sressessessans 822,777,391 | .o 880,568,230 | ........... 4,085,033,092
A NBL......oeeeee ettt ettt et s st e s st se s s s s s sanntnsenes | sensrenians 1,738,432,242 | ........... 1,881,067,066 | ........... 8,641,231,319
3. Loss adjustment expenses incurred.. 325,481,492 ....341,498,470 .1,434,002,887
4. Other underwriting EXPENSES INCUITEM..........cccvucveivieeiieieicieie ettt ettt bbb snanes || saesnsenns 1,003,002,706 | ........... 1,096,697,803
5. Aggregate write-ins for underwriing AEAUCHIONS. ...ttt en
6. Total underwriting deductions (Lines 2 through 5).
7. NetinCOME OF PrOtECIEA CEIIS........vuieieerii ettt sttt
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).....cururimiereieiincineireiineineieesetneieessesessessssssessesssssssssesssssnes | sseesssensens 119,247,207 |..coovrrreennd 67,085,816
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cciuiieieieieice ettt s sssenaas | srsessssssenans 90,607,935 | ..cooevnve. 294,335,880 | .....couc.e. 706,522,575
10. Net realized capital gains (losses) less capital gains tax of $.....(1,419,991)........coourrrrereececeeeeeeseeeeesseesiesieens | cvieriiesinnns (79,256,329) [ ....cocvinnnnes 32,262,769 | ..ooovvnne. (12,523,637)
11. Netinvestment gain (I08S) (LINES 9 + 10).......cccuieircieieiieieieitee e stes sttt sttt bess s b s bt ssessnses | sesbessasssessans 11,351,606 | .............. 326,598,649 | .............. 693,998,938
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....497,431 amount charged 0ff $.....8,503,581).......cc.evvuerrrerrrreesresiesssressssesssesssesssssssssenss | ensviinnsssenins (8,006,150 .. (12,362,649)| .
13. Finance and service charges not included in premiums.... ...19,258,714 |... .17,890,836 |.
14. Aggregate write-ins for MISCEIANEOUS INCOME........c.cvuiveveeieeeeese ettt sse s es s ssssssssnsens | saessessnsnsenes 67,773,320 |..ccocvnenn 29,561,990
15. Total other income (LINES 12 thrOUGN 14).......vucvcvieeee ettt s ss st ben s ses | saesssssssnsnes 79,025,884 |......cco..... 35,090,177
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOmMe taxes (LINES 8 + 11+ 15). ...ttt et s s s ses s sanes | evaesesssans 209,624,697 | .............. 428,774,642 | ............. (184,752,680)
17. DivIdends t0 PONICYNOIABTS...........cvevecviieee ettt ettt s s st b st s e b s sas s sess s s sssesss | ssssessssssansesaneas 522,746 |...coovovnnn 1,862,212 | ... 7,027,421
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17).......oucviiciriieiireeeice ettt sssesse s sssssssseesssns | svesesissenns 209,101,951 | coveveerenen 426,912,430 | ..ooveee.. (191,780,101)
19. Federal and foreign iNCOME taXES INCUITEA...........ovururericnreriniierissiseesssesesesssssssesessessssssessesssssssssessassssssessessssssessessnssesss | sossssssssssaes (58,225,044)| ....cooevvvve. (28,759,919)] ...oovvrvnne. (44,712,419)
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)..........covuuriuriemrenrineineiesisssissessssssssssssssssssssssssssssssssssssssssssssssssssnssns | eeveesseeseons 267,326,995 | ... 455,672,349 | ........... (147,067,682)
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year 12,221,247 483 | ......... 12,356,480,617 12,356,480,617
22. Netincome (from Line 20)..........ccovemremrenrerneirnnirnnirnniis ..267,326,995 ....455,672,349 ...(147,067,682)
23. Net transfers (t0) from Protected Cell ACCOUNTS..........c.ccocuiveieicccc ettt sssssssesens | cvessessssesesssssssesessssessess | soesesissssses e esse e sesns
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....10,268,653............ccocovevvremerrverrrienins | cvvrveriins 283,030,119 | covvrereenee (96,870,307)
25. Change in net unrealized foreign exchange capital gain (loss) (1,253,546)] ... LA4,641219 |
26. Change in net deferred INCOME tAX.........cu vttt b sttt bsessentnnns | seeessessesens (87,732,641)[ covvvrnen. (32,995,122)
27. Change in NONAAMILIEA ASSELS........c.cvuieiiiiireieetce ettt bbb ssbessesnnes | sbesesissenes 109,270,983 |....ccoevuvee. 63,353,700
28. Change in provision for reinsurance..
29. Change iN SUIPIUS NOTES.......cvuuieureriuceeiseieeeseee ettt ss et s b s bbbt
30. Surplus (contributed to) withdrawn from ProteCted CEIIS............ruirrrieierereiieeereeree sttt esssissesesseees | seteeesssessseissssessssssssessens | reesssssessesstessnssessessnnsns | sesssesssnsssssssessssessasssessees
31. Cumulative effect of changes in aCCOUNtING PHNCIDIES........c.cvcviiiieiiieicietiete ettt ssssstesaes | oevessessessessssessesssssssessesins | sessessssessessssssessesssssssssses | essesesssesssssesessnsessesnses
32. Capital changes:
321 PaAI Nttt bbb Rttt en b e
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 PaAI Nttt et R bbb bbbttt bt en
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35, DiIVIdENdS 10 SIOCKNOIAETS. ........ouvuiiiiiieicieietie ettt sttt es b s s nsessens | nebnsessessessssassesssssntensesns | sessesessssessnsstessessessnsanses | sessessesssessessessessnsessesnsas
36. Change in treasury stock .
37. Aggregate write-ins for gains and I0SSES IN SUIPIUS.........c.cvuevucirereeiireieieeie et sss e ssesssss e saessns |_sssssssssssans (1,973,702)] oo (234,644)| ............... (19,146,662)
38. Change in surplus as regards policyholders (Lines 22 through 37).........c.ccceueiveineieieiseeeeeseseseessssesesssssesenes | eveseessssnes 568,931,025 | .............. 393,712,411 | ... (135,233,134)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38).........cc.eeuveuereevereeseireiesseessesiseseseses | evvenens 12,790,178,508 | ......... 12,750,193,028 | ......... 12,221,247,483
DETAILS OF WRITE-INS
05071, oot bbb R s ARt R bbbt bbb bbbt en st nts | suessensesiessessesssessestensenes | nebesestesses st en e sestentans | srestensesies s nes
0502, oottt RS AR Rt s bbb s bt n st ents | srentensestensestessiessentnsenss | nevesiestesses s ten st estentans | sressesses ettt nes
0503, oS R R AR AR Rt
0598. Summary of remaining write-ins for Line 5 from overflow page. .
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
1401. Change in contingent SUit HADINIIES............cvevvrieiriice st ssssnes | svssssesessesenes (281,184)[ oo (251,934)[ .oovverrne. (3,502,228)
1402. Other miscellaneous income ....10,228,886 |... ..29,813,924 112,809,192
1403. Change in cash surrender value of corporate owned life insurance.. D7,825,618 [ oo | e (12,144,602)
1498. Summary of remaining write-ins for Ling 14 from OVEMIOW PAGE.........ccveveveriiieieesie et ess s sssseseseesessessesenns | soeseesesisssssesissessessssenss (0 O (0 TR 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above).............. 67,773,320 |... ..29,561,990 {. 97,162,362
3701. Change in surplus - pension and postretirement benefits net of tax.. ....(469,437)] .. ..(1,717,620)| . 64,070,670)
3702. Change in surplus - agent security COMPENSALION PlAN............ccocveevriririinieie et s s sssese s ssssssesses | sessesssssssssssessssssessesinses | seesessessessessssesesessesssssenes | - 40,135,266
3703. Change in SUrPIUS = MISCEIANEOUS............c.cevevieereeierees et sse s s s sse sttt s st ss s s ssssessesnsssenes | serssssessesnsas (1,504,265) ] ...cvovverrrene 1,482,976 |...cocovvveeen 4,788,742
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes (0 O (01 TR 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......cviviuieiieiiisicecisces et ssssasseensssssensssesssssnssnsenns | senssssessesnnas (1,973,702)] oo (234644 ............... (19,146,662)
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Statement for March 31, 2019 of the NATIONWIDE MUTUAL 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.oiuiuriiiir ettt ensenns | sesessnenas 2,975,614,951 | ............ 3,293,320,688 | .......... 13,469,089,317
2. Netinvestment income... ..60,964,297 131,296,434 | ... ..542,693,386
3. MISCEIIANEOUS INCOME.........ouiiiiieeiscictsie ettt sttt bbbt bbbt 79,063,454 | .......c........ (67,624,378) | ............... 140,848,490
4. Total (LINES T HIOUGN 3)...ereeiecicieeicieies ettt sttt st s ssestenen | snssnssesnns 3,115,642,702 | ............ 3,356,992,744 | .......... 14,152,631,193
5. Benefit and 10SS related PAYMENLS.........cceuiiiieieiiiieie ettt sentenas | sressesnean 2,034, 771,170 | ............ 2,273,866,538 | ............ 9,149,259,974
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.rvurererrirrrenrerirnrneis [ cenerrsessenssnssssesnssessnniiees | sessesssssssssssssssessssssessessans | sessssessssessssssssesssssssssessns
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........cccvvieieiirineiieeieeessesessssesesesnes | seseennens 1,563,415,111 | covevnene 1,564,016,495 | ............ 5,734,120,085
8. Dividends paid t0 PONCYNOIAETS.........ccueiieeiicieieicie sttt bbb st snaesenns | snsesessssssesnsesens 994,258 | ..ovoeveeins 2,368,602 | ....covreverne 8,348,353
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ..(6,214,275)| .... ....(84,518,542) (139,295,071)
10, Total (LINES 5 throUGN 9).......cuureeiereeieiiecirei ettt sttt stensnssentas | stensninees 3,592,966,264 | ............ 3,755,733,093 | .......... 14,752,433,341
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccvieviiiuiieiieiiceeee et sssebennns | sessesessanns (477,323,562)| .............. (398,740,349) | .............. (599,802,148)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... eoiererceitttt ittt sttt | srnstnstnnes 392,443,620 | ..coovrenenne 502,287,247 | ............ 2,579,829,157
12.2 Stocks 483,313 | e 1,286 | e 1,671,422
12.3 Mortgage loans ..110,902,425 | ................21,689,442 | ............... 209,514,843
124 REAIESIAE.....couiccc st snenensesssnsnenies | senenennsnnnenenenenennns | s @ 13,8000 | i 3,935,588
12,5 Other INVESIEA @SSELS.........cuuieieciriieieie ittt bbbttt entenbnes | sbiessesiesians 226,303,360 | ......ccc.ee.....56,310,196 | ..oovincnne 385,369,747
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS.............cc.ccvcvvveieeeseeieceseeieenes | ceveieieeieiesenns 224,658 | ..coverereeirnene 1,830 | (57,423)
12,7 MISCEIIANEOUS PrOCEEAS. .......ovcvviveiiieieciii ittt ettt se st st es b b s s sssensens | dessessessssensa 11,695,875 | ............... 126,606,781 | ............... 106,296,009
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvcveeiiieciereeie ettt s ssssssenaes | evessssssanns 742,053,251 | oo 707,310,382 | ............ 3,286,559,343
13.  Cost of investments acquired (long-term only):
1311 BONMS.....vvveieeieiiiiciie sttt s sttt sttt snns | Sensinnsientins 93,815,232 | .ovovrrrenes 326,851,910 | ............ 1,347,881,345
1312 SHOCKS .ottt bbbt | Senstens et eees 7,159,108 | oooeeis 150 | o 18,527,650
13,3 MOMQGAGE I0BNS.....ueriirerireiieeisieie sttt b sttt st st ensnes | sessssnssessenens 31,000,000 | ..oovvrrrenenne 59,800,000 | ..ccovvnene 556,507,299
1314 REAIESIALE. ...t | Sreebnst s 9,768,142 | ...ccovvvrncnn. 12,243,931 | oo 37,108,640
13,5 Other INVESIEA @SSELS.......uuvurirerrereiicieie ettt sttt sttt sssnsnssnssensnes | sesessessosens 522,913,601 | .ccovvrerenee 127,894,364 | ............... 706,461,494
13.6 Miscellaneous applications 23,636,337 | .o
13.7 Total investments acquired (Lines 13.1 to 13.6)... 688,292,420 526,790,355
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiN€ 14).........ccouevirvirereicreeisieeeeseeseseesesee s seiens | cveveesessesaenns 53,760,831 | ......c........ 180,520,027 | ...oocouvcnd 620,072,915
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (APPHEA).......c..cvurerrirriiiiieie it | ersensssssnnes 238,299,320 | ..coovvennee. (163,791,420) | .....coonvo.. (100,227,530)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccovvneves 238,299,320 | .............. (163,791,420) | .............. (100,227,530)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccovvevvverens | verrernnenns (185,263,411) | ..ovovvvnvnee (382,011,742) | ..ooovvene. (79,956,763)
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN......ovveiieeiieiieieiesesiss et s bbb bbbt enssns | sbsnsssnssanses 390,517,109 | ..vvrvenenns 470,473,873 | covvvrerrrnns 470,473,872
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiireiieiiieieiireiieiieeise sttt sttt sntens | sbessnssanees 205,253,698 | ...ccvovrvennen. 88,462,131 | oo 390,517,109
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond iNVESIMENL.............c.cuiueiiiecicrecceeee e snaes | caeseesenseseenas 28,155,024 | ..........c...... 54,755,943 | ...ccovne 271,354,724
20.0002  Exchange of bond investment to Uity INVESIMENT.............ccoviiiiiieccsee et asse s | eveessssssessesssssssessssessessess | cressessessssssesesessessessssenss | sesesssssesesinsas 1,175,774
20.0003  Exchange of equity investment to equity INVESIMEN...........cccrerrririninnsnssrserssssssssssssssssesssssssnses | nssessssssnsesinnssss 20,009 | evvrvereusessnsssesnssssssnsnsnns | sesessesssnssessessnens 29,535
20.0004 Capitalized interest on bonds............ccccevevrvrerrinnnes 101,540 | e 443,038
20.0005 Capitalized interest on mortgage loans. 2,481,148 | ... ..7,703,156
20.0006  Intercompany transfer of securities in... 206,026,412 | ..... 314,331,214
20.0007  Intercompany transfer Of SECUMEES OUL...........cccveicviviieiieicieieee ettt sss st bssenas | sebessesssssessessssssssssessnsins | sressessssssssessessssessessnsensess | evesssissns 254,442,158
20.0008  DEFEITEA QAINS......coucveivieieeiieiereiieie ettt bbb bbbt a et s bt es s s sssantes | sssessesinsessesessssessessessnsans | sesbestesesnsenes 1417482 | o 1,617,702
20.0009  Tax credit commitment liabilities... .(156,583) ..9,622,771
20.0010  Capital cONtribUtioN (NON=CASH)..........cuivieiieiicicei ettt s ssenes | evsssssssssessssssssssessessssessess | cressessesisssssessssessessessesenss | oesessessessesinsan 2,656,170
20.0011  Corporate OWNEA life INSUIANCE..........c.ccvvveieiereiieie ettt s bbb s sssensens | svessessesssssssssssssessssassesess | cussasssesinsineas (2,193,575) | ..ovevrereee. 12,144,602
20.0012  Assets and liabilities transferred settled through transfer of BONdS...........cccoeiueieicicciiiiieecseeeeeseiee s | ceerieisiienans 210,399,528 |.......ovvevereerereereceees | oo
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Statement for March 31, 2019 of the NATIONWIDE MUTUAL |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 Mutual Insurance Company (the Company) have been prepared in conformity
with accounting practices prescribed or permitted by the National Association of Insurance Commissioners (NAIC) and the State of Ohio.

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

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect partial ownership of Eagle through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the
Department, Eagle has applied a prescribed practice which values Eagle’s reserves on an alternative reserving basis from the NAIC’s accounting
practices and procedures manual. The prescribed practice decreased the subsidiary’s valuation by $286.7 million and $174.5 million as of March
31, 2019 and December 31, 2018, respectively.

Olentangy Reinsurance, LLC (Olentangy) is a special purpose financial insurance company domiciled in the State of Vermont. The Company has
an indirect partial ownership of Olentangy through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Olentangy was granted a permitted practice from the State of Vermont
which increased the subsidiary’s valuation by $63.8 million as of March 31, 2019 and December 31, 2018.

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

SSAP F/S FIS

# Page Line # 2019 2018
Net Income
Nationwide Mutual Insurance Company state basis (Page 4, Line 20,
(1) Columns 1 & 3) XXX XXX XXX  $ 267,326,995 $ (147,067,682)
(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  $ 267,326,995 $ (147,067,682)
Surplus
Nationwide Mutual Insurance Company state basis (Page 3, Line 37,
(5) Columns 1 & 2) XXX XXX XXX $ 12,790,178,508 $ 12,221,247,483
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 52 3 35 (286,723,827) (174,458,395)
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Olentangy 20 3 35 63,810,160 63,810,160
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 13,013,092,175 $ 12,348,492,953

B. Use of Estimates in the Preparation of the Financial Statements

No significant changes from prior year end.

C. Accounting Policies

1. No significant changes from prior year end.

2. Bonds, excluding loan-backed and structured securities, are stated at amortized cost except those with a NAIC designation of “3” through “6”
which are stated at the lower of amortized cost or fair value. Amortization of premiums and discounts is calculated using the effective yield
method. The Company does not hold any mandatory convertible securities or SVO-identified investments.

3-5.No significant changes from prior year end.

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

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

D. Going Concern

Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

No significant changes from prior year end.
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Note 3 - Business Combinations and Goodwill

A. Statutory Purchase Method

No significant changes from prior year end other than the following:

On January 1, 2019, the Company purchased 100% of the stock of E-Risk Services, LLC. E-Risk services, LLC is a non-insurance entity that
specializes in management and professional lines products. The cost of the E-Risk Services, LLC acquisition was $260.0 million, resulting in
goodwill of $260.0 million.

B. Statutory Merger

1.

2.

3.

4.

Effective January 1, 2019, Farmland Mutual Insurance Company ("Farmland") merged with and into the Company, with the Company
continuing as the surviving entity.

The transaction above was accounted for as a statutory merger.
There were no shares of stock issued in the merger transaction.

As the merger was effective on January 1, 2019, the current period results of the Company included that of the merged entity.

C. Impairment Loss

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A. Mortgage Loans

No significant changes from prior year end.

B. Troubled Debt Restructuring

No significant changes from prior year end.

C. Reverse Mortgages

Not applicable.

D. Loan-Backed Securities

1.

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

Not applicable.

Not applicable.

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

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

a. The aggregate amount of unrealized losses:

=

Less than 12 Months $ (1,534,566)
2. 12 Months or Longer $ (8,018,382)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $ 233,991,351
2. 12 Months or Longer $ 521,334,780

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

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

2. Type of Repo Trades Used

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

3-11. Not applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

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

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

The company also has an agreement with a non-insurance internal company with collateral consisting of FHA protected residential mortgage
loans. This collateral must represent at least 102% of the purchase price paid for the loans. These loans are principal guaranteed by the FHA
therefore risk of changes in fair value are negligible. The loans are actively monitored for adhering to the standards of FHA protection.

For yield enhancement, the company has agreements to enter into repurchase agreements through its securities lending program with
collateral consisting of U.S. Government/Agency securities with investment grade counterparties. The collateral, which is marked to market
daily, must represent 102% of the amount loaned and is monitored by the plan’s manager in Bank of New York Mellon for changes in fair
value.

2. Type of Repo Trades Used

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) YES
b. Tri-Party (YES/NO) YES
3. Original (Flow) & Residual Maturity
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open - No Maturity $- $160,000 $23,226 $- $- $- $- $-
b.  Overnight - 27,561,837 8,801,023 1,545,490 - - - -
c. 2Daysto1lWeek - - - - - - - -
d. >1Weekto 1 Month - - - - - - - -
e. >1 Month to 3 Months - - - - - - - -
f. >3 Monthsto 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 1 Month - - - - - - - -
e. >1 Month to 3 Months - - - - - - - -
f. >3 Monthsto 1 Year - - - - - - - -
g. >1Year - - - - - - - -

4. Not applicable.
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5. Fair Value of Securities Acquired Under Repo - 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
$- $28,113,074 $9,007,689 $1,766,400 $- $- $- $-
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
$- $- $- $- $- $- $- $-
6. Securities Acquired Under Repo - Secured Borrowing by NAIC Designation
ENDING BALANCE
1 2 3 4 5 6 7 8
Does Not
Qualify as
None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. Bonds-FV $- $1,766,400 $- $- $- $- $- $1,766,400
b. LB&SS-FV - - - - - - - -
c. Preferred Stock - FV - - - - - - - -
d. Common Stock - - - - - - - -
e. Mortgage Loans - FV - - - - - - - -
f.  Real Estate - FV - - - - - - - -
g. Derivatives - FV - - - - - - - -
h.  Other Invested Assets - FV - - - - - - - -
g. Total Assets - FV $- $1,766,400 $- $- $- $- $- $1,766,400
7. Collateral Pledged - Secured Borrowing
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $- $27,561,837 $8,824,249 $1,545,490 $- $- $- $-
b.  Securities (FV) - - - - - - - -
c. Securities (BACV) XXX XXX XXX - XXX XXX XXX -
d. Nonadmitted Subset XXX XXX XXX - XXX XXX XXX -
(BACV)
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $- $- $- $- $- $- $- $-
b.  Securities (FV) - - - - - - - -
c. Securities (BACV) XXX XXX XXX - XXX XXX XXX -
d. Nonadmitted Subset XXX XXX XXX - XXX XXX XXX -

(BACV)

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

| Amortized Cost | Fair Value
Overnight and Continuous $1,545,490 $1,545,490
30 Days or Less - -
31 to 90 Days - -
> 90 Days - -

coowe

9-10. Not applicable.

Repurchase Agreements Transactions Accounted for as a Sale

Not applicable.

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

Real Estate

Not applicable.

Low-Income Housing Tax Credits

No significant changes from prior year end.

Restricted Assets

No significant changes from prior year end.
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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 3 -
(2) Aggregate Amount of Investment Income $ (780,370) $ -

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-G. No significant changes from prior year end.

H. The Company has no premium cost due in each of the following four years and thereafter.

Note 9 - Income Taxes

No significant changes from prior year end.

Note 10 — Information concerning parent, subs, and affiliates

A. Nature of Relationships

The Company is a party to various reinsurance agreements including a pooling agreement with several affiliated companies. See Note 26 for
changes to the pooling agreement.

On April 1, 2019, Allied General Agency Co. (“AGA”), a wholly-owned subsidiary of AMCO, merged with NBS Insurance Agency Inc. (“NBS”),
which is a wholly-owned subsidiary of the Company.

On April 17, 2019, NW General issued 13,600 shares of $125 par common stock that was purchased by the Company for $1.7 million.
B. Detail of Transactions Greater than Y2 % of Admitted Assets
No significant changes from prior year end.

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

M. All SCA Investments

No significant changes from prior year end except for the acquisition of the SCA entity E-Risk Services, LLC on January 1, 2019. The gross
investment was $253.5 million as of March 31, 2019, all of which was admitted.

N-O.

Not applicable.
Note 11 - Debt

A. All Other Debt
No significant changes from prior year end.

B. Funding Agreements with Federal Home Loan Bank (FHLB)
1. The Company is a member of the FHLB of Cincinnati. Through its membership, the Company has conducted business activity (borrowings)

with the FHLB. It is part of the Company’s strategy to utilize these funds as backup liquidity. The Company has determined the actual maximum

borrowing capacity as $600.0 million. The Company’s Board of Directors approved of this amount with consideration of the FHLB’s stock
ownership and collateralization requirements.
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2. FHLB Capital Stock

a. Aggregate Totals

1. Current Year 1 2 3
Protected Cell
Total 2+ 3 General Account Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total $ 25,000,000 $ 25,000,000 $ -
(f) Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 600,000,000 XXX XXX
2. Prior Year-end 1 2 3
Protected Cell
Total 2+ 3 General Account Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total $ 25,000,000 $ 25,000,000 $ -
(f) Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 600,000,000 XXX XXX
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Elegible for Redemption
Membership Current Year Not Eligible for Less Than 6 6 months to Less | 1 to Less Than 3
Stock Total Redemption Months Than 1 year Years 3to 5 Years

Class A $ - $ - $ - $ - $ - $ -
Class B $ 25,000,000 $ 25,000,000 $ - $ - $ - $ -

3. Not applicable.

4. Not applicable.

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

Plans
A. Defined Benefit Plans

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

4. Components of net periodic benefit cost

a. Service cost

b. Interest cost

c. Expected return on plan assets
d. Transition asset or obligation
e. (Gains) and losses

f. Prior service cost or credit

g. (Gain) or loss recognized due to a settlement
or curtailment

h. Total net periodic benefit cost
5-21. No significant changes from prior year end.

B-l. No significant changes from prior year end.

Pension Benefits

Postretirement Benefits

2019 2018 2019 2018
$ 31,653,636 $ 140,363,714 $ 102,833 $ 523,447

58,146,194 210,876,243 2,224,088 8,910,160

(75,476,457) (321,453,616) (2,194,996) (10,206,444)

10,588,483 36,196,741 -

(12,781,828) (51,288,036) 1,599,121 6,396,484
$ 12,130,028 $ 14,695,046 $ 1,731,046 $ 5,623,647

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

No significant changes from prior year end.

Note 14 — Contingencies

No significant changes from prior year end.
Note 15 — Leases

No significant changes from prior year end.

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

No significant changes from prior year end.
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Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinquishments of Liabilities

A. Transfers of Receivables Reported as Sales
Not applicable.

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

C. Wash Sales

Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

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

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

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

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

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

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

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

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

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

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

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

The fair value of derivative instruments is determined using various valuation techniques relying predominately on observable market inputs. These
inputs include interest rate swap curves, credit spreads, interest rates, counterparty credit risk, equity volatility and equity index levels.
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The following table summarizes assets held at fair value as of March 31, 2019:

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
All other governments 759,000 - - - $ 759,000
Industrial and miscellaneous - 516,540,294 40,321,481 - 556,861,775
Total Bonds $ 759,000 $ 516,540,294 $ 40,321,481 $ - $ 557,620,775
Securities lending collateral assets - 2,062,113 - - 2,062,113
Common stocks $ 5,086,866 $ 25,145,063 $ 755,043 $ 28,175,838 59,162,810
Total Assets at Fair Value (NAV) $ 5,845,866 $ 543,747,470 $ 41,076,524 $ 28,175,838 $ 618,845,698
Derivative liabilities - 7,645,879 - -3 7,645,879
Total Liabilities at Fair Value $ - $ 7,645,879 $ - $ - $ 7,645,879

The following table presents the rollforward of Level 3 assets held at fair value during the period ended March 31, 2019:

Total gains

Beginning and (losses) | Total gains and

Balance at Transfers into | Transfers out of included in | (losses) included Ending Balance at
1/1/2019 Level 3 Level 3 Net Income in Surplus Purchases | Issuances Sales Settlements 3/31/2019
Assets at Fair Value

Industrial and miscellaneous $18,558,755  $23,994,482 $ $- $249,094 $1,834,192 $. $(4,339,345) $24,304 $40,321,482
Total Bonds $18,558,755  $23,994,482 $- $- $249,094  $1,834,192 $- $(4,339,345) $24,304 $40,321,482
Common stocks $1,566,966 $- $- $(777,121) $(34,802) $- $ $- $- $755,043
Total Assets at Fair Value $20,125,721  $23,994,482 $ $(777,121) $214,292  $1,834,192 $ $(4,339,345) $24,304 $41,076,525

Transfers into and/or out of Level 3 during the period ended March 31, 2019 are due to either changes resulting from application of the lower of
amortized cost or fair value rules based on the security’s NAIC rating or changes in sources used to price certain securities.

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

31, 2019:
Not Practicable
Aggregate Fair Net Asset (Carrying
Value Admitted Assets Level 1 Level 2 Level 3 Value (NAV) Value)
Assets
Bonds $9,670,651,579  $9,401,121,925 $1,204,208,091  $8,131,235,551 $335,207,937 $- $-
Stocks 8,950,563,471 8,950,450,947 - 2,791,072 8,947,772,399 - -
Mortgage loans, net of allowance 1,515,895,221 1,499,690,232 - - 1,515,895,221 - -
Short-term investments 576,714,125 576,714,125 105,000,000 471,714,125 - - -
Derivative assets 1,617,716 312,000 - 1,617,716 - - -
Securities lending collateral assets 2,948,231 3,279,518 1,545,490 1,402,741 - - -
Total Assets $20,718,390,343 $20,431,568,747 $1,310,753,581  $8,608,761,205 $10,798,875,557 $- $-
Liabilities
Derivative liabilities $34,738 $145,600 $- $34,738 $- $- $-
Total Liabilities $34,738 $145,600 $- $34,738 $- $- $-

D. Not Practicable to Estimate Fair Value

Not applicable.

D. Not Practicable to Estimate Fair Value

Not applicable.

E. Measured using net asset value

Common stocks measured at NAV of $28.2 million represents an investment in a business development company (BDC). The Company has the
ability and intent to hold this investment. The price at which the investment in the BDC could be sold largely depends on when the BDC becomes
a public entity, at which time the Company can liquidate the investment or convert its investment into publicly-traded stock. The Company has
unfunded commitments of $11.8 million to the BDC. The BDC's strategy includes, but is not limited to, originating loans and making debt and
equity investments in domestic middle market companies.

Note 21 - Other Items

A. Unusual or Infrequent Items

See Note 26 for details.

B. Troubled Debt Restructuring for Debtors

Not applicable.

C. Other Disclosures

No significant changes from prior year end.

D. Business Interruption Insurance Recoveries

Not applicable.

E. State Transferable and Non-Transferable Tax Credits

No significant changes from prior year end.
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F. Subprime Mortgage Related Risk Exposure
No significant changes from prior year end.
G. Insurance-Linked Securities

No significant changes from prior year end.

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through May 8, 2019 for the statutory statement issued on May 9, 2019.

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

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through May 8, 2019 for the statutory statement issued on May 9, 2019.

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

Note 23 - Reinsurance

No significant changes from prior year end.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

No significant changes from prior year end.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

A. As of December 31, 2018, loss and loss adjustment expense reserves, net of reinsurance recoveries, were $10.78 billion. On January 1, 2019,
loss and loss adjustment expense reserves of $195.0 million were transferred from the Company as a result of the pooling and quota share
agreements, effective January 1, 2019. See Note 26 for details. Payments for incurred claims and claim adjustment expenses attributable to
insured events of prior years were $1.43 billion for the three months ended March 31, 2019. As of March 31, 2019, remaining loss and loss
adjustment expense reserves attributable to insured events of prior years were $9.15 billion. The Company experienced unfavorable prior-year
development of $0.6 million during the three months ended March 31, 2019, primarily driven by higher than expected emergence in excess and
surplus commercial lines driven by Contract and Brokerage general liability (non-construction) and Contract Auto products, partially offset by
subrogation recoveries on wildfire losses, lower than expected prior year claim emergence in standard commercial lines and favorable emergence
due to declining frequency trends in the standard auto personal line.

B. During 2019, the Company did not make any significant changes in methodologies and assumptions used in calculating the liability for unpaid
losses and loss adjustment expenses.

Note 26 - Intercompany Pooling Arrangements

Nationwide Mutual Insurance Company is the lead company in the Nationwide Pool. Each pool member company contributes 100% of its underwriting
results to the Nationwide Pool though the reinsurance pooling agreement.

Effective January 1, 2019, Nationwide General Insurance Company was added to the pool and its assumed pooling percentage is 1%.

As of March 31, 2019 and December 31, 2018, the companies in the Nationwide Pool assuming a proportionate share of the pool are:

March 31, 2019 December 31, 2018
NAIC # Pool Pool
Nationwide Mutual Insurance Company 23787 72.0% 73.0%
Nationwide Mutual Fire Insurance Company 23779 23.0% 23.0%
Scottsdale Insurance Company 41297 4.0% 4.0%
Nationwide General Insurance Company 23760 1.0% 0.0%

All of the other companies in the Nationwide Pool have a 0% retrocession. The zero percent participants in the Nationwide Pool as of March 31, 2019
are: Nationwide Property and Casualty Insurance Company (NAIC # 37877), Nationwide Affinity Insurance Company of America (NAIC # 26093),
Crestbrook Insurance Company (NAIC # 18961), Allied Insurance Company of America (NAIC # 10127), Nationwide Assurance Company (NAIC
#10723), Nationwide Lloyds (NAIC #42110), Nationwide Insurance Company of Florida (NAIC #10948), AMCO Insurance Company (NAIC # 19100),
Depositors Insurance Company (NAIC # 42587), Allied Property & Casualty Insurance Company (NAIC #42579), Nationwide Agribusiness Insurance
Company (NAIC # 28223), Nationwide Insurance Company of America (NAIC #25453), Victoria Fire & Casualty Company (NAIC # 42889), Victoria
National Insurance Company (NAIC # 10778), Harleysville Preferred Insurance Company (NAIC #35696), Harleysville Insurance Company of New
Jersey (NAIC #42900), Harleysville Worcester Insurance Company (NAIC #26182), Harleysville Insurance Company of New York (NAIC #10674),
Harleysville Lake States Insurance Company (NAIC #14516), Harleysville Insurance Company (NAIC #23582) and Veterinary Pet Insurance Company
(NAIC #42285).

Effective January 1, 2019, Victoria Select Insurance Company was removed from the Nationwide Pool and entered into a 100% quota share
reinsurance agreement with Nationwide Mutual Insurance Company. Nationwide Mutual Insurance Company then cedes 100% of the business to the
Nationwide Pool.

Effective January 1, 2019, in conjunction with the merger of Titan Indemnity Company with and into Titan Insurance Company on January 1, 2019,
Titan Indemnity Company terminated its participation in the Nationwide Pool and the assets and liabilities were commuted back to Titan Indemnity
Company.

All lines of business are subject to the pooling agreements.
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NOTES TO THE FINANCIAL STATEMENTS

As of March 31, 2019, National Casualty Company and Colonial County Mutual remain covered under a separate 100% quota share reinsurance
agreement with Nationwide Mutual Insurance Company. Nationwide Mutual Insurance Company then cedes 100% of this business to the Nationwide
Pool.

In connection with the above pooling percentage change and the participation of Titan Indemnity Company being terminated effective January 1, 2019,
assets and liabilities were transferred between Nationwide Mutual Insurance Company, Nationwide Mutual Fire Insurance Company, Scottsdale
Insurance Company, Nationwide General Insurance Company and Titan Insurance Company. The Company transferred assets of $59.0 million and
liabilities of $283.6 million, primarily consisting of loss and loss expense reserves of $195.0 million and unearned premiums of $79.7 million.

In addition, the Company received ceding commissions of $13.8 million.
Furthermore, the Company transferred securities of $210.4 million and cash of $0.4 million to settle these transactions.

Note 27 - Structured Settlements

No significant changes from prior year end.

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

No significant changes from prior year end.

Note 31 — High Deductibles

Not applicable.

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

No significant changes from prior year end.

Note 33 - Asbestos/Environmental Reserves

No significant changes from prior year end.

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.
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9.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity? Yes[ ] No[X]
If yes, date of change:

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

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] NoJ[ ]

If the response to 3.2 is yes, provide a brief description of those changes.

Effective January 1, 2019, Farmland Mutual Insurance Company merged with and into the Company, with the Company continuing as the surviving entity and Titan Indemnity Company
merged with and into Titan Insurance Company, with Titan Insurance Company continuing as the surviving entity.

Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] NoJ[ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[X] NoJ[ ]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
Farmland Mutual Insurance Company 13838 1A
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2016
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 05/24/2018
By what department or departments?
OH
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Nationwide Trust Company, FSB Columbus, OH No Yes No No
Nationwide Investment Services Corp. Columbus, OH No No No Yes
Nationwide Investment Advisors, LLC Columbus, OH No No No Yes
Nationwide Securities, LLC Columbus, OH No No No Yes
Nationwide Fund Advisors Columbus, OH No No No Yes
Nationwide Fund Distributors, LLC Columbus, OH No No No Yes
Nationwide Asset Management, LLC Columbus, OH No No No Yes
Jefferson National Securities Corporation Louisville, KY No No No Yes
JNF Advisors, Inc. Louisville, KY No No No Yes
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol[ ]

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

)
)

o

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

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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 If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 1,279,129,043
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 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 8,734,059,415 8,976,942,770
14.24 Short-Term Investments 114,500,000 105,000,000
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 1,679,493,047 1,792,597,530
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 10,528,052,462 $ 10,874,540,300
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 Ifyes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
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: $ 5,010,344
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 5,341,631
16.3 Total payable for securities lending reported on the liability page: $ 9,451,374
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286
Royal Trust 77 King St., York, ON MON 1L4
Federal Home Loan Bank 221 E. 4th St, Suite 600, Cincinnati, OH. 45202
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle
securities"].
1 2
Name of Firm or Individual Affiliation
Members of the investment staff designated by the Chief Investment Officer as detailed in the Corporate Resolution |
Gramercy Funds Management LLC U
Ares Capital Management LLC 9]
HPS INVESTMENT PARTNERS, LLC u
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[X]
17,5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
152209 Gramercy Funds Management LLC 54930052ZV4VR1WG8862 U.S. Securities and Exchange NO
Commission
131619 Ares Capital Management LLC 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 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GlI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
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 5GI securities? Yes[X] No[ ]
20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]
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GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[X] No[ ] NAT]
If yes, attach an explanation.

Effective 1/1/19, Farmland Mutual Insurance Company merged into Nationwide Mutual Insurance Company, Titan Indemnity Company left the pool and merged into Titan Insurance
Company, Victoria Select Insurance Company left the pool and entered into a 100% quota share agreement with Nationwide Mutual Insurance Company and Nationwide General
Insurance Company became a 1% retrocessionaire of the Nationwide Intercompany pooling agreement

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]

If yes, attach an explanation.

Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]

If yes, give full and complete information thereto:

Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[X] Nol[ ]

If yes, complete the following schedule:

1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total

Non-renewable for 10.250 4.780 78,297 3,445 0 81,742 (3,488) (153) 0 (3,642)

stated reasons only

Total XXX XXX 78,297 3,445 0 81,742 (3,488) (153) 0 (3,642)
Operating Percentages:

51 A&H loss percent 56.000%

5.2 A&H cost containment percent 0.000%

5.3  A&H expense percent excluding cost containment expenses 37.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] Nol[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] NoJ[ ]
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

NONE
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......coocovevevnecneeec AL |l | 4,322,524 | 3,562,910 ....3,402,886 ..9,762,555 | oo 12,325,977
2. Alaska......coooorrrenrnnreieniens 125,343 106,832 27,279 214,444 | ... 159,949
3. ANiZONA.... AZ|.... Lo | v 9,359,301 | ..o 8,331,201 | v 6,397,717 | v 4,923,313 | oo 21,033,272 | v 18,998,429
4, Arkansas.........coomrrerninnenns AR |...... L.... 5,929,944 | .....ccoovnn 6,849,614 2,111,482 4,347,095 10,622,886 | ...cccovverreene 8,573,296
5. California.......cccoerernieneirenen CA|.. L. 80,460,881 | ...coovvvnenee 54,736,843 34,083,853 ....53,823,470 ..235,024,221 | ..o 237,459,405
6. Colorado.......cocovrnrrrrrnrennen.CO [l | v 9,467,705 | ...covvvnvne. 10,169,295 | .....ccovvneeee. 5,397,966 | ................6,907,387 | ..coovrrnnvne. 21,251,496 | oo 19,888,135
7. Connecticut 11,060,521 | ..oovvvrnne 12,253,609 ....6,585,804 36,857,915 | .oovvernn 40,870,196
8. Delaware 12,739,441 | o 15,186,158 ....1,326,100 34,925,701 | coooverernn 40,454,693
9. District of Columbia................ DC|...... Lo | v 1,696,234 | ..o 1,613,663 | oo 739,295 | ..o 1,025,622 | . 2,920,135 | v 2,915,340
10, Florida. ..o 4,128,614 | oo 3,019,713 | e 1,415,478 47,625,159 | ..o 42,092,143
11.  Georgia ...14,998,323 .20,196,158 ..13,898,624 47,845,691 | ... ...62,788,733
12, Hawali.....coccovvrenrrrnieircenne 132,768 386,181 | oo 1,001,559
13. 2,836,283 697,671 8,953,372 | .o 12,652,435
14. ...4,847,853 ..2,024,110 28,249,718 | ... ....25,743,457
15. 13,659,684 5,400,616 25,591,038 | ...cccovvvunee 27,148,702
16. 10,257,925 | ..ccvvveeenee 11,819,780 | ................ 14,015,421 | oo 5,298,656 | ....cocovenne. 54,246,277 | ....ccovvuuvn 47,762,355
17, Kansas........cocovevevneeneninininns 10,862,919 | .o 8,326,630 3,280,680 26,791,418 | .coovvernn 31,673,437
18.  Kentucky. 10,937,403 | ..covvevenee. 12,402,868 ......8,8562,111 27,136,393 | .o 30,340,710
19, LOUISIANA........cvverererreriririririnas LA|...... Lo | v 1,209,218 | oo 574,334 | oo 379,227 | o 184,039 | .o 2,263,570 | coovveerrereenas 2,570,889
20.  MainB....ocooeeeenierererineineieinae ME |....... L.... 399,492 529,903 182,236 681,410 | .oovvrrireenne 1,243,234
21, Maryland.......c.cocovevvvminirninne MD ... L.... 26,384,463 | ... 29,672,208 13,759,701 ...13,762,918 88,485,859 | .....cocvnnn 98,751,285
22. Massachusets........c..ccceneenee. MA|...... Lo | v 2,734,284 | ..o 2,186,402 | ..covvvvinnne 227,779 | v 1,281,161 | oo 5,649,995 | ..o 7,027,469
23, Michigan.......cccoorvvevvcvvecec MU L | 2,538,434 | e 2,369,468 595,808 1,172,932 16,029,464 | ................ 18,411,032
24, Minnesota........cccooeeveerecneeee MN |l | 003,810,834 | 5,409,204 ....1,786,239 4,101,228 24,764,684 | ............... 18,879,679
25, MiSSISSIPPic.ceereercenerereereneeee MS | oL | oiieiee.6,694,765 | e 7,293,459 | ..covvvieiene 2,291,163 | oo 4,473,883 | ...ccvvvnne. 12,660,226 | ................ 13,980,099
26, MiSSOUM......ocererneeneerernrneenes MO [ il | i 5,917,715 | 7,125,819 ....5,133,681 3,781,906 28,830,649 | .....cocueenee 24,753,134
27.  Montana 1,436,909 | ..o 1,353,423 273,549 243,189 267749 | ..o 2,194,110
28.  Nebraska.........coceorerereeneins NE|...... Lo | v 10,686,946 | .......ccco.... 10,565,353 | ..covvveernnne 2,667,960 | ..coovrvrrnnnee 5,192,618 | ..ccvevvennes 43,364,900 | ..covvernnn 39,556,043
29. Nevada......cooonvvvrereinienens 3,221,960 ....1,453,245 1,180,342 11,572,636 | .o 12,776,159
30. New Hampshire... ...2,727,082 1,582,251 ..1,609,645 3,642,545 | oo 3,964,423
31, New Jersey.....oveneencenen. 3,517,298 ....3,738,306 2,761,247 70,339,132 69,357,787
32, New Mexico.......ccourevrrnennee 780,235 334,216 326,578 2,272,541 | e 3,686,678
33.  New York..... ...23,325,956 | ... 24,034,569 ..29,504,767 21,468,962 ..95,411,680 | ... ..106,743,947
34.  North Carolina 83,496,474 | ....ccvvene. 89,100,508 46,450,568 ...47,276,859 ...109,792,157 | c.ocvvinn 99,795,926
35. 1,972,824 | ... 2,086,807 298,182 690,263 | ..oeevverienee 3,594,118 | e 2,849,544
36. ..57,268,738 | ... 61,412,428 ..26,358,557 36,779,832 ..84,695,789 | .... ...94,738,967
37. 1,012,235 | oo 1,519,185 410,813 613,144 6,938,507 | ..ovvrrrerrrnn 4,923,787
38, 0regon......cocvevveeneerererneenend OR v L i 9,351,806 | ...cocvvrrnenee 3,155,550 | c.cvveviernnas 2,010,655 | ..cvovveeircrinns 822,313 | oo 11,551,566 | ..ocvovvvrernnen 8,335,849
39.  Pennsylvania 61,686,290 | ...coovvvnvnes 67,409,221 35,345,629 ....43,407,272 ..429,974,810 | .....cenv.n 476,544,779
40. Rhode Island 7,877,709 | oo 9,622,686 5,580,746 6,573,936 15,548,433 | ..ccvovvrinnn 18,770,086
41.  South Carolina.........coceevevenee. SC| ... Lo | v 3,331,245 | .o 3,170,466 | ..coovverrenee 1,395,424 | ....ccovvvne 2,790,189 | .coerrreinne 15,241,742 | oo 13,376,648
42.  South Dakota 2,897,886 | ...ooocvrerrnenes 4,740,504 2,057,067 10,692,212 | oo 14,051,130
43, Tennessee.......ccommeurereeens 11,423,506 | ....ccoveenee. 12,317,923 < 1,356,990 24,558,530 | ..ovvvveennn 27,567,005
44, TeXAS...ocirerrirerinrirereinrins TX| e Lo | v 31,579,709 | ..oovvevnee 10,097,453 | ..covvvvcnnn 6,848,316 | ..ocovverennes 8,926,899 | ......ccceooue. 34,098,946 | ................ 37,419,569
45, Utah..ccee UT . Lo | v 1,629,789 | ..o 2,095,322 ....1,209,044 ......1,764,240 17,965,392 | ..oovvvennn 19,668,406
46.  Vermont......coooovovvvevcreenene VT |l | v 2,848,371 | e 3,187,680 ....1,065,178 1,605,503 5,401,632 | coovvrrnns 5,939,656
47, Virginia.......ocoeveeeneereeeineiieenns VA|...... IO PR 53,157,706 | ...ovvverrnenee 50,958,229 | .....cocvvenes 24,486,265 | ................ 23,039,919 | ..coorenee. 101,948,126 | .............. 118,138,779
48, Washington.........cccoervrnrennen. WA|....... L.... 7,243,612 | oo 4,130,139 1,462,189 16,041,392 | ..o 12,172,828
49.  West Virginia......c..cccorvveneenee. WV |....... L.... 22,352,079 | ..ovvvvrenee 24,303,322 ...11,942,224 41,115,257 | v 35,215,848
50.  WiSCONSIN.....c.vrvrerrereerirernes WI....... I T 5,281,953 | oo 4,302,500 | ..o 2,078,719 | oo 12,120,516 | .covvvvrnee. 28,816,022 | ...ooveenvnn 34,378,466
51, Wyoming......coocnvvnererrneeneen WY | i, Lo | v 3,098,242 | .....ccvvrenee 3,229,270 | covverererrieene 755,860 | ..ocvveriinnee 1,129,032 | oo 6,626,886 | .....cocvevuenne 5,702,563
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58. Aggregate Other Alien............ XXX...
59.  TotalS....ovuvereieirirernirircreins XXX | 067,622,419 | 648,151,772 ....354,008,936 | ..............407,028,581 | ..........2,012,686,174 | .......... 2,116,234,753
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 53 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 4
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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Statement for March 31, 2019 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

NATIONWIDE®

Common Stock: 15,000 Sh:

ommon Stock:33,600 Shares

Common Stock: 20 Shares

Common Stock: 100 Shares

Common Stock 850 Share:

ommon Stock: 300,000 Shares

|Common Stock: 30,136 Shares

NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY)  oH (FIRE) OH
NATIONWIDE
CORPORATION RETENTION
Common stack: ALTERNATIVES LTD.
13,642,432 Shares ommon Stock: 120,000 Shares
Casualty=95.2% )9
Fire4.8% [Fire-100%
(See Page 2) OH BER
| I
ALLIED INSURANCE otLawARE NG, DEPOSITORS SCOTTSDALE
NATIONWIDE GENERAL AMERICAN MARINE NNOVS, LLC (DELAWARE), INC. ALLIED GROUP, INC. THIHOLDINGS
COMPANY OF AMERICA INSURANCE COMPANY UNDERWRITERS, INC. (AHDI) (AGI) S o ANY ISR (DELAWARE), INC.
(DEPOSITORS) (sic) (THI

| Common Stock: 100 Shares

Common Stock: 5,690 Shares|

Commen Stock: 58,334 Shares

Liability Company

Casualty-100%

Common Stock: 100 Shares.

Common Stock: 15,000 Shares

HGI100%

Casualty-100% I Casualty=100% oH) OH Casualty-100% OH OH
HARLEYSVILLE LIFE NATIONWIDE SERVICES
E INSURANCE COMPANY COMPANY, LLC E-RISK SERVICES, L.L.C. HARLEYSVILLE
COMPANY (NSC) INSURANCE COMPANY
Common Stock: 1,750 Shares. sork 306000 Single Member Limited CommonStock: 2,575,000
Shares Liability Company || sores
Casualty=100% Casualty-100% Casualty-100% DE HGH100%
OH OH Casualty-100% OH OH
HARLEYSVILLE
WORCESTER
INSURANCE COMPANY
Common Stock: 20,000
Shares
HGH100% OH

(Casualty/Fire subsidiaries)

Common Stack: 11,000 Shares

INAMC=100%

T&C

VPI-100%

CA

Subsidiary Companies

C: /=100%
asualty Casualty-100% Casualty=100% Casuahy-100% Casuaky-100% AHDI-100% AGH100% (Casualty-100% Casualty-100%
OH| OH FL OH DE 1A 1A OH DE
| I
CRESTBROOK INSURANCE NATIONWIDE NBS INSURANCE ALLIED PROPERTY SCOTTSDALE VICTORIA FIRE &
COMPANY INDEMNITY COMPANY AGENCY, INC. VICTORIA NATIONAL HARLEYSVILLE GROUP INC AND CASUALTY N:;':;wfg;’f;:;:? SURPLUS LINES TITAN INSURANCE CASUALTY COMPANY
(NW INDEMNITY) (NBS) INSURANCE COMPANY (HGD INSURANCE COMPANY INSURANCE COMPANY COMPANY (VICTORIA FIRE)
Common Stock: 90,000 Shares| o (ALLIEDP&C) —
Common Stock: 28,000 Shares | Common Stock: 1,615 Shares Comunon Stocks 1,000 Shares Common ok Common Stock:12,963 Shares| |Commen Stock: 10,000 Shares ‘Qommon Slgck 1000200 Srares Common Stock: 1,500 Share:
Cosuaky-100% L0 ICommon Stock: 300,000 Shares AGk100% Tan100%
Casualty-100% Casualty-100% Casualty-100% AGI-100% SIC-100% THI-100%
OH OH| OH OH DE . 1A OH AZ i OH
NATIONWIDE EXCLUSIVE
NATIONAL CASUALTY NATIONWIDE REALTY AMCO
COMPANY NATIONWIDE INSURANCE AGENT RISK PURCHASING INVESTORS, LTD wiiows COMPANY PREMI e GENCY FREEDOM SPECIALTY ITITAN AUTO INSURANCE] VICTORIA SELECT
No COMPANY OF FLORIDA GROUP, LLC d INSURANCE COMPANY o, - INSURANCE COMPANY OF NEW MEXICO, INC. INSURANCE COMPANY
OF NEW JERSEY 'Common Stock: 292,000 Shares —
Common Stock: 100 Shares Common Stock10,000 shares Casualty-97% | commensiode 50005hares CommonStock 300000 Shares | |Common Stock:100,000 Shares — Common Stocks 1,000 Share: Common Stock: 1,000 Shares
Casualty-100% 1100% " y THI100% Victoria Fire-100%
Casualty=100% NW Indemnity-3% HGl AGH100% AGH100%
OH OH| NBs-100% OH OH| NJ IA IA OH NM OH
|
INSURANCE CO.
NCC OF AMERICA, LTD. LONE STAR NATIONWIDE ASSET ALLIED NATIONWIDE MEMBER L
(INACTIVE) GENERAL AGENCY, INC. MANAGEMENT, LLC HRRLEVSYILLE LAKE GENERAL AGENCY SOLUTIONS AGENCY, INC. (ven TITAN INSURANCE
NATIONWIDE LLOYDS STATES INSURANCE COMPANY SERVICES, INC
COMPANY Icommon Stock: 20,000 Shares c tocks 6935, , INC.
Common Stock:300,000 Share: ) . | Common Stock: 1,000 Shares | | i [Shares
ATEXAS LLOYDS ‘Common Stock 927,04 Shares Common Slock: 5,000 Shares - CommonStocki 1Share
Casualty-100% THEI00%
NC-100% Casualty=100% HGI-100% AMCO-100% SIC-100% OH
GB. % ™ oH| i A 1A AL
ui
NATIONWIDE
NATIONWIDE CASH
NATIONWIDE PROPERTY
NATIONWIDE AFFINITY AND CASUALTY CCOLONIAL COUNTY MANAGEMENT COMPANY HARLEYSVILLE PREFERRED ALLIED TEXAS ADVANTAGE MORTGAGE
INSURANCE COMPANY MUTUAL INSURANCE INSURANCE COMPANY "AGENCY, INC. COMPANY (NAMC) DVM INSURANCE
OF AMERICA INSURANCE COMPANY COMPANY  INC. o AGENCY
100 Sh: 1 X ICommon Stock: 333,837
Common Stock: 500,000 Shares Common Stock:84,000 Shares |Surplus Debentures: Commanstock e Samendats 170000 [Common Stock: 1,000 Shares hares VP100%
Assurance
Casualty-100% Casualty-100% Lone Star HGH00% lamco-100% lAMCO -87.3% A
- Casualty=100% OH lalied P&C -8.47%
OH| OH| TX OH| B S sus 423 1A
NATIONWIDE REALTY "ON YOUR SIDE
Armausmg:s pcoTTSDALE SERVICES, LTD. INSURANCE HARLEYSVILLE AGMC
INDEMINITY COMPANY
INSURANCE COMPANY Single Member Limited AGENCYINC. '"5”::‘:":;“’%’::“"' REINSURANCE, LTD. V.P1. SERVICES INC.

— Solid Line

Contractual Association = Double Line
Limited Liability Company-- Dotted Line

March 31,2019

Page 1



Statement for March 31, 2019 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

NATIONWIDE®

TT1O

ADVISORS, LLC

NW Life-100% OH

(Nationwide Corp. subsidiaries)

NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY) (FIRE)
(SeePage 1) OH (See Page 1) OH
NATIONWIDE CORPORATION (NW
CORP)
Common Stock: 13,642,432 Shares
Casualty-95.2% OH
NWD INVESTMENT NATIONWIDE GLOBAL NATIONWIDE FINANCIAL
MANAGEMENT, INC. HOLDINGS, INC. SERVICES, INC. (NFS)
(NWD Invest) Commonstock: 100 Shares
‘Common Stock: 958,750 Shares mit tock: 1 Share|
NW Corp 100% EAGLE CAPTIVE NW Corp—100% DE
Preferred Stock: 500,000 Shares NW Corp-100% OH REINSURANCE, LLC P
NW Corp 100% I
DE| [ 1
NATIONWIDE LIFE
NW Life-100% OH INSURANCE NATIONWIDE FINANCIAL NFS DISTRIBUTORS, INC.
CCOMPANY (NW LIFE) SERVICES CAPITAL TRUST (NFSDI)
Common Stock: 100 Shares
JEFFEE"}\SN%"I‘A"I‘_?'AOR:,ML Common Stock: 3,814,779 Shares Preferred Stock: S
3 NFS-100%
(NFQ) NFS-100% on DE DE
Common Stock: 8300 Shares
NATIONWIDE LIFE AND
NW Life~100%
DE ANNUITY INSURANCE NATIONWIDE SBL, LLC NATIONWIDE FUND NATIONWIDE FUND
|| CCOMPANY — -] MANAGEMENTLLC
I (NLAIC)
521 ing Uni
Common Stock: 66,000 Shares, NLAIC-100% OH
JEFFERSON NATIONAL W Life-100% oH DELAWARE EUSINESSTRUBTE
JEFFERSON NATIONAL LIFE INSURANCE JNE ADVISORS, INC _ NFSDI-100% DE
SECURITIES COMPANY , INC. T
CORPORATION (UNLIC)
Common Stock. 100 Shares REGISTERED INVESTMENT
tarmar e 109 Snaves Commonstod 11013565 Srares| [ e OLENTANGY ADVISORS SERVICES, INC. NATIONWIDE FUND
INFC-100% DE INFC-100% X DE REINSURANCE, LLC |._.| DISTRIBUTORSLLC
[Common Stock: 201,300 Shares
I NFS-100%
NLAIC - 100% VT : X NFSDI-100% DE
: JEFFERSON NATIONAL
LIFE INSURANCE
[COMPANY OF NEW YORK| NATIONWIDE INVESTMENT NATIONWIDE TRUST
SERVICES CORPORATION COMPANY, FSB NATIONWIDE
SECURITIES, LLC
| Commen Siock 2000000 Srares L Commonstock: 2800000 Shares -
[JNLIC-100% NY Common Stock: 5,000 Shares.
NW Life-100% oK NFS-100% FED NFSDI - 100% DE
NATIONWIDE FINANCIAL
ASSIGNMENT NATIONWIDE FINANCIAL
COMPANY GENERAL AGENCY, INC
Common Stock: 100 Shares 1 CommonStock: 1,000 Shares|
NW Life-100% OH NFSDI- 100%
PA
NATIONWIDE INVESTMENT

NATIONWIDE RETIREMENT
SOLUTIONS, INC.

‘Common Stock;

NFSDI100%

236,494 Shares

DE|

Subsidiary Companies
Contractual Association
Limited Liability Company

March 31,2019

Solid Line
Double Line
-- Dotted Line

Page 2
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Statement for March 31, 2019 of the NATIONWIDE MUTUAL |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 TX 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 22209 OH 75-6013587 Freedom Specialty Insurance Company

0140 Nationwide 23582 PA 41-0417250 Harleysville Insurance Company

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

0140 Nationwide 35696 PA 23-2384978 Harleysville Preferred Insurance Company

0140 Nationwide 26182 PA 04-1989660 Harleysville Worcester Insurance Company

0140 Nationwide 64017 TX 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 TX 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 36269 Ml 86-0619597 Titan Insurance Company

0140 Nationwide 42285 OH 95-3750113 Veterinary Pet 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



statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
ﬁ?:ﬁbers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide..........cccoeerereerrrens [ orrerrennns 31-1486309.. 10 W. Nationwide, LLC.... Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvereens [ corererrenes 31-1486309.. 1000 Yard Street, LLC Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide..........ccoovererrvrrrens [ corrrrrennes 31-1486309.. 1015 Long Street, LLC.......cooevvevveriecrieienns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR IS
0140 [ Nationwide.........cccovurrerrrerrerens | corerereneene 31-1486309.. 1050 Yard Street, LLC......ccoevrerereercerieciens Nationwide Realty Investors, Ltd. ..... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccovvvverereenes [ orreriinas 31-1486309.. 1125 Rail Street, LLC........coccoevvvveeicceiean Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........cccoeererrerrrens [ errerrennes 31-1733036.. 120 Acre Partners, LLC.........ccccoovviervernieieinenns Nationwide Realty Investors, Ltd...................... ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrverenns [ covvrerrenns 20-4939866.. 1125 Yard Street, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccevrererrvriens [ correrrennens 20-4939867.. 1175 Bobcat Avenue, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... \ TR ISR
0140 | Nationwide 26-2451988.. 1492 Capital, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. | .... . | 111 Rivulon Boulevard, LLC.... . INRI-Rivulon, LLC.. . |ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. 155 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......covveeeiecene e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1486309.. 161 Rivulon Boulevard, LLC.........ccccovrvrrrenrennen. NRI-Rivulon, LLC.......vvevreerseeneereeieeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
D 0140 | Nationwide. 31-1580283.. |.... . | 170 Marconi, LLC................ . NWD Investments, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
= 0140 | Nationwide 31-1580283.. 245 Parks Edge Place, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
N 0140 [ NAHONWIAE. ..o | e 31-1486309.. 275 Rivulon Boulevard, LLC NRI-RivUlon, LLC......oovvvvrieieseseieieieene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennes 31-1486309.. 300 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......cceviveeieceieeresiinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide........ccccovurrerrrerrerens | corererrneene 31-1486309.. 310 Rivulon Boulevard, LLC.........ccccocvvinrnrunne NRI-Rivulon, LLC.......ooeieeieeneereeieeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceevrrverereeees [ ovreriirnas 31-1486309.. 343 N. Front, LLC.....ccoveervieivcereceees Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrens [ orrrrrennns 31-1486309.. 400 Rivulon Boulevard, LLC...........cccccoeverernnnns NRI-Rivulon, LLC.......coeveveeieceee e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvererens [ crvvrerrenes 31-1580283.. 400 West Nationwide Boulevard, LLC................ OH............ NIA..conne NWD Investments, LLC......cccoeuvrvrerrerrerniennenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccevrererrvrrens [ correrrennens 31-1486309.. 410 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......covveeieeeieeseisnieinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | OSSO ISR
0140 [ Nationwide..........coeurrerrrerrerens | corvrereneene 31-1580283.. 425 West Nationwide Boulevard, LLC OH........... NIA .o NWD Investments, LLC........ccocoveneereerrerninienes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide.........ccceeervverereeees [ erreriinas 31-14863009.. | .cocvvvcrereriees [ e | e 44 Chestnut, LLC........cocoovveieeieccece e Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 31-1486309.. 75 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......cooveeeieceie e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvereens [ crvrrerrenns 20-4939866.. 775 Yard Street, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide 20-4939866.. 777 Swan Street, LLC......covvvvveveeerceiees NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 20-4939866.. |.... . | 780 Yard Street, LLC... . INRI Equity Land Investments, LLC... . | ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 795 Rail Street, LLC......vvvverereeierrereieennis NRI Equity Land Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 20-4939866.. 800 Bobcat Avenue, LLC........c.ccoeveveieveieinnns NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 20-4939866.. |.... . | 800 Goodale Boulevard, LLC.. . INRI Equity Land Investments, LLC... . | ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 800 Yard Street, LLC.......cccoooveveveeevieceieinns NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 [ Nationwide.........cccveurrerrrereereens | corvrereneene 20-4939866.. 805 Bobcat Avenue, LLC GVY Residential, LLC........ccocurrnrerrrreerienieneens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccovvrverereeees [ ovreriirnas 20-4939866.. 808 Yard Street, LLC GVY Residential, LLC........cccccoeveererreeieirinnnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrrens [ errerrennes 20-4939866.. | ....coovrrrrens [ e [ 820 Goodale Boulevard, LLC..........cccoceverivnee NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovreerrvereens [ crvrreenenns 20-4939866.. [ ...coveevrrererens [ eerrrrireineninens [ 825 Junction Way, LLC........cooovvnrrrerinrrrirnenns GVY Residential, LLC.......ccccoevvrrrerrerrerierreens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
828 at the Yard Condominiums Home Owners
.................................................................... 37-1865892.. | ..ceveeeeinins | rrerneineireiieees | cereereseeinenenene. | ASSOCHAtION OH............ |OTH.............. | Other non-Nationwide...........c.ccoceeerrrnenrrnins | Meiiiiiircireininees | cveinineeeen. | Other non-Nationwide.......c.ceeeeceeeneninecncinns | veeeelNucii | 21




statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

w4

1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide. 20-4939866.. | .... . | 828 Bobcat Avenue, LLC.... . [NIA.... . |NRI Equity Land Investments, LLC... ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 840 Third Avenue, LLC........cccovevereeciecirinns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 20-4939866.. 845 Yard Street, LLC........covvrervrrirrrereecres GVY Residential, LLC.......ccccoevrrnrerrerreriereeens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide. 20-4939866.. |.... . | 860 Third Avenue, LLC... . INRI Equity Land Investments, LLC... ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 880 Third Avenue, LLC........oooovrrerrrrerieeenes NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 20-4939866.. 895 W. Third Avenue, LLC..........cccccevvierereinnee NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 20-4939866.. 950 Dorchester Way, LLC.........ccocvevvierirriinns GVY Residential, LLC.........cccocevevirieieiriinnns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
.................................................................... 20-4939866.. 950 Goodale Boulevard, LLC..............ccccoecreueen. [ OH.ccc NRI Equity Land Investments, LLC.................. |ownership.......... | ....100.000 |Nationwide Mutual Insurance Company.......... | ceee.Newovss | covriennnnes
0140 | Nationwide.........cccevrvverereeees [ errerirnas 31-1486309.. 960 Bobcat Avenue, LLC........c.cccevveeverveiiicinne OH............ Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 [ Nationwide..........ccoeurrerrrreerens | corvrereneene 31-1486309.. 975 Rail Street, LLC......ovveveereeincerereineneis OH........... Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necooe s
0140 | Nationwide.........ccoeevrvverererees [ covrerrirenas 31-1486309.. 995 Yard Street, LLC.......coevvvvererecreeceinns OH............ Nationwide Realty Investors, Ltd...............c...... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 31-1680808.. Nationwide Realty Investors, Ltd ownership.......... | ... 60.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ccovvvrerrvereens [ covrrerrenns 31-1580283.. NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 52-2227314.. Nationwide Advantage Mortgage Company..... |ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........cccoevevereerrrens [ orrerrnnns 42-1011300.. ALLIED General Agency Company.................... A AMCO Insurance Company...........ccccceevevrnaee. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvreens [ corvrrrnenes 42-0958655.. ALLIED Group, INC.....covovvrerenrerrieirerennieissiennenns A Allied Holdings (Delaware), InC..........cc.coceevene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide 46-4628790.. Allied Holdings (Delaware), Inc...........cc.ccvvuneee. Nationwide Mutual Insurance Company ownership.......... ....100.000 | Nationwide Mutual Insurance Company...........| ...... Y
0140 | Nationwide . |27-0114983.. ALLIED Insurance Company of America Nationwide Mutual Insurance Company ownership ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
ALLIED Property and Casualty Insurance
0140 | Nationwide . [42-1201931.. Company A ALLIED Group, INC...co.cvevvrereiieieiciseieieienas ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrvereens [ covrreerenns 42-1527863.. ALLIED Texas Agency, INC......c.cocveureerirernenes D, SO AMCO Insurance COmMPany..........oc.eeeeerrerrenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccovererrrernnnns 19100... |42-6054959.. AMCO Insurance COmpany........c.ccceveereveeneens A A, ALLIED Group, INC...cc.cvevvreieiririeieisiieieineens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide.........cccoeurrerrrerrerens | corvrerenenne 59-1031596.. American Marine Underwriters, Inc...........c........ [ I NIA. ... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... \ TR T
0140 | Nationwide..........cccovererevreens [ cerrereerens 81-4532504.. American Tax Credit Fund 2017-A, LLC............ OH............ NIA....ccooonn. Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company...........| ...... [\ OSSO ISR
0140 | Nationwide..........ccoovererreriens [ orrrrrennes 82-2001573.. American Tax Credit Fund 2017-B, LLC............ OH............ NIA....cccoonn. Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ccvvrvrerrrerenns [ crvvrirnenes 82-4591498.. American Tax Credit Fund 2018-A, LLC............ OH............ NIA ..o Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccevvvverereeeees [ errereinnas 83-0606592.. American Tax Credit Fund 2018-B, LLC............ OH............ NIA.....ccoone Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide 83-0620232.. American Tax Credit Fund 2018-C, LLC............ OH........... NIA ..o Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 83-3900932.. | .... . | American Tax Credit Fund 2019-A, LLC . | Nationwide Life Insurance Company ... ..|ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 83-3953721.. American Tax Credit Fund 2019-B, LLC Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccververrvereens [ covrrerrenes 31-1580283.. | ..o [ v [ Arena District CA I, LLC.....coovveererreecrcreis NWD Investments, LLC........ccocovrrmrerrerverniennenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
Arena District Garage Condominium

.................................................................... 36-4857239.. | .oeovereeninens | rerneireireieees [ cveerenennenenene. | ASSOCHAtION OH............ |OTH.............. | Other non-Nationwide...........c.ccocrrrrrnenernrns [ Meiiiriiriirsincnnes [ cveineneeeene. | Other non-Nationwide.......c.ceeeecerenenencncinns | veerelNucoii | 21
.................................................................... 90-0280710.. |..cvvvrerrveennes Arena District Owners Association............c........ | OH............ |OTH.............. | Other non-Nationwide.............ccccovverrrrrnrincnes [Maueiiriiieiiniiniineies | covirnrenennnns | Other non-Nationwide: N [ 2
.................................................................... 35-2582728.. | ..cooveerine Arena District Swim Club Association................ | OH............ |OTH.............. | Other non-Nationwide.............ccccoceeverererinrnees [Mauiiiiiiniiivinincns | coviveveennn. | Other non-Nationwide weeelNe [ 21
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0140 | Nationwide. 31-1486309.. | .... . | Ballantrae Woods, LLC....... . |OH. . [NIA.... . | Nationwide Realty Investors, Ltd....... ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 26-4083207.. Berkshire Crossing Development, LLC.............. DE NIA NorthStar Commercial Development, LLC....... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1555487.. Broad Street Retail, LLC Nationwide Realty Investors, Ltd..................... ownership.......... | ... 60.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 20-3624379.. |.... . | Brooke School Investment Fund, LLC. . | Nationwide Mutual Insurance Company........... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. Cavasson Hotel, LLC Cavasson Hotel Holdings, LLC...........ccccooueu.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 31-1486309.. Cavasson Hotel Holdings, LLC............ccccevevene OH............ NIA.....cccoone. NRI Cavasson, LLC..........ccccceveeviveeereiieenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
Limited partner
0140 | Nationwide..........ccovvererrvereens [ covrreenenes 26-0899413.. CHP New Markets Investment Fund, LLC......... OH........... OTH..covvenenee Nationwide Mutual Insurance Company........... /nocontrol  |..... 50.000 |other non-NationWide...........cocevreereerereereenernnes | ceene [\ .
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 20-1618232.. CNRI-Cannonsport Condominium, LLC............. OH............ NIA....ccoonne CNRI-Cannonsport, LLC..........ccovvvvrvnirerrienn. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 20-1618232.. CNRI- Cannonsport, LLC.........ccccoeereeneeneeernneen. Nationwide Realty Investors, Ltd........cccccoevenee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
....................................................... (117 Co-Investment Fund, LLC...........ccoevvvrvriernaee. Other non-Nationwide.............ccoevvererrvereceees [N Other non-Nationwide N
0140 | Nationwide. 31-1579973.. |.... . | COLHOC Limited Partnership . INRI Arena, LLC..... .. | ownership.. Other non-Nationwide............ccceereviereveenes | cvnee N
0140 | Nationwide . | 74-1061659.. Colonial County Mutual Insurance Company..... | TX............. A s Other non-Nationwide............coeurervenrerrernineens contract.............. Other non-Nationwide...........c.coceverrenenereirnnes [ e N
....................................................... 45-4901238.. Columbus Arena Management, LLC................. |OH............ |OTH.............. | Other non-Nationwide.............c.ccceeeerviveeveveees [Nf@ucrciiiiiciiiicens [ cevveevennnenn. | Other non-Nationwide.........c.cevceviecccciicieenns | N
0140 | Nationwide. 31-1486309.. |.... . | Cottages at Hyatts LLC........... . | Nationwide Realty Investors, Ltd...... .. | ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide . |68-0066866.. Crestbrook Insurance Company. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1486309.. Crewville, Ltd.......coeveerieesieceeseeeeeis Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide . 142-1207150.. | oo Depositors Insurance Company............ccccoeeeenee A A s ALLIED Group, INC......vvurerererreeneereieeeneineenes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
Discover Affordable Housing Investment Fund |
.................................................................... 46-4104813.. | ..o LLC OH............ |OTH.............. | Other non-Nationwide.............ccocererrenenernens | MAeiiiiiiriiieininces e | Other non-Nationwide.......c..ceeeerceecnencneonenns | veeeelNuciii | 21
0140 | Nationwide..........ccvvvverrvreens [ corrrerrenes 33-0096671.. | ..ocvrrerrerenns DVM Insurance AQENCY........cccvveverrereenerrereensenens CA...cc.... NIA....cone Veterinary Pet Insurance Company................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide...........ccouererrrrrnnnns 15821... |47-4523959.. | ....cccvvvene. Eagle Captive Reinsurance, LLC...........cc.ccc.... Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide........ccccvvurverreerrerens | corerrrrneene 20-1945276.. | .ooeoverreeeneen. East of Madison, LLC.........ccccooorenenrirrininrireenns 120 Acre Partners, Ltd........ccocoovrrrrincniencenens ownership.......... | oo 24.910 | Nationwide Mutual Insurance Company........... | ...... N | P
0140 | Nationwide.........cccceevvverereeees [ evreriinas 20-1945276.. | ....oeveverrneee East of Madison, LLC...........cccoevevieeivicreeine, ND La Quinta Partners, LLC............cccccevevnnee. ownership.......... | ...... 75.090 |Nationwide Mutual Insurance Company........... | ...... N...... T
0140 | Nationwide..........ccooeerereerrens [ errrrrennes 26-32605559 | ......ccvvune E-Risk Services, L.L.C....cooevevvvreeereceiens Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
30-0951639.. | .... . | ERN-4 Property Owners Association, Inc... .. | Other non-Nationwide............... Other non-Nationwide.............cccevevrvereverreeees | cvnee N
. |75-6013587.. Freedom Specialty Insurance Company............ Scottsdale Insurance Company Nationwide Mutual Insurance Company........... | ...... N
.................................................................... 46-4736379.. GPN-1 Property Owners Association, Inc.......... Other non-Nationwide...........cocueereeneereereiniens other non-Nationwide...........coccoervenierererniines | weenN
0140 | Nationwide. 20-4939866.. | .... . | Grandview Yard Hotel Holdings, LLC . |NRI Equity Land Investments, LLC... ... |ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. Grandview Yard Hotel, LLC Grandview Yard Hotel Holdings, LLC............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccovrverrverenns [ covvreenenes 20-4939866.. GVY Residential, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccvvrererrerrens [ corrrrrennes 31-1486309.. | .ccovverrrennns Harlem Road Developers, LLC... Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........cccoeerereerrrens [ orrerreinns 51-0241172.. | oo [ e [ Harleysville Group INC........cocuevevcvereerercisirnns DE............ NIA......cccoc... Allied Holdings (Delaware), Inc.............ccocvnc... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccoevrerrrerinnn 23582... [41-0417250.. | ..oovveivrenns [ v [ v Harleysville Insurance Company............cccceo..... OH............ A Harleysville Group, INC........cccovveerernirnrenrerrirninns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide . | 23-2253669.. Harleysville Insurance Company of New Jersey [NJ............. Harleysville Group, Inc ownership.......... ....100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide . |23-2864924.. Harleysville Insurance Company of New York... Harleysville Group, Inc ownership ....100.000 |Nationwide Mutual Insurance Company
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0140 | Nationwide. .| 14516... | 38-3198542.. | .... . | Harleysville Lake States Insurance Company.... |MI.. . | Harleysville Group, InC..........cccovvevinnee ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 64327... |23-1580983.. Harleysville Life Insurance Company................. OH Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 35696... |23-2384978.. Harleysville Preferred Insurance Company........ OH Harleysville Group, INC........cccovveererrirrieneirrininns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide. .126182... | 04-1989660.. |.... . | Harleysville Worcester Insurance Company...... OH . | Harleysville Group, Inc.............. . | ownership.. Nationwide Mutual Insurance Company.. N
0140 [ Nationwide........ccccveurrerreenrerens | corerrrrneene 32-0051216.. Hideaway Properties Corporation...............c...... CA Nationwide Realty Investors, Ltd..................... ownership Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 20-3289512.. Jefferson National Financial Corp...................... DE Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... A SO U
0140 | Nationwide . [75-0300900.. Jefferson National Life Insurance Company...... TX oo A Jefferson National Financial Corporation......... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
Jefferson National Life Insurance Company of
0140 | Nationwide . |47-1180302.. New York ) G A, Jefferson National Life Insurance Company.... |ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 61-1340595.. Jefferson National Securities Corporation.......... DE............. NIA. ... Jefferson National Financial Corporation......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvreens [ corvrrrrenes 31-1486309.. [ ..ovvverrvrinns v v Jerome Village Company, LLC.........ccccovvvrrrnnee OH............ NIA....cone Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
Jerome Village Master Property Owners
.................................................................... 46-2974590.. | ..coovevveeeee | ereeeeeerieiees | cverereesseeeenennen,. | ASOCIAtiON, InC. OH............ |OTH.............. | Other non-Nationwide...............cccecveevvvvrercecee [MAeiieieieeieeeies | ceeveeeereennn. | Other non-Nationwide..........c.oveceevevevceriecceen [eedNucii [ 21
0140 | Nationwide.........ccccoevvvevereeees [ orreriinas 20-8945345.. | ..o [ e JINF AQVISOrs, INC.......cocveveriereeereeece e DE........ NIA.....cccoone Jefferson National Financial Corporation......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
Jerome Village Residential Property Owners
.................................................................... 46-2956640.. | ....ccoeviveeens [ eviieeieieiens | cienveesiieeeenn. | ASSOCIAtion, Inc. Other non-Nationwide.............cccoeeveerervvcsreecees [N [ v, | Other non-Nationwide..........vecveceeeeecveeeeeees [N [ 21
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennes 31-1486309.. | ..ccoovverrrrnnns JV Developers, LLC........ccoveuvieiereirieneiseienens Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N 2
0140 | Nationwide..........ccvevererrrreenns [ crvrrerrenes 74-1395229.. Lone Star General Agency, INC.........cccocvverrenne. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide . | 38-0865250.. National Casualty Company............cccccouveverennnes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. AC000920.... |.... . | National Casualty Company of America, Ltd...... . | National Casualty Company. ... |ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 42-1154244.. Nationwide Advantage Mortgage Company....... AMCO Insurance COmMPany..........oc.eververrernenns ownership Nationwide Mutual Insurance Company........... [ ...... Y
ALLIED Property & Casualty Insurance
0140 [ Nationwide...........coeurrerrrereerens | corvrereneene 421154244 . | oo | e | e Nationwide Advantage Mortgage Company....... A NIA...cccoorinn. Company OWNErship.......... | coeeees 8.470 |Nationwide Mutual Insurance Company........... | .....Y...... | P
0140 | Nationwide.........ccoeerrverereeees [ evrerrirnas 42-N1B4284. | oo [ e | e Nationwide Advantage Mortgage Company....... A NIA....ccoone Depositors Insurance Company............c.......... ownership.......... | ... 4.230 |Nationwide Mutual Insurance Company........... | .....Y....... T
Nationwide Affinity Insurance Company of
0140 | Nationwide . [48-0470690.. |...covvvrerenne [ errrrieireniens [ v America OH............ A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide . [42-1015537.. Nationwide Agribusiness Insurance Company... |lA.............. A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1578869.. | .... . | Nationwide Arena, LLC....... . INRI Arena, LLC..... .. |ownership.......... | ... 90.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-8670712.. Nationwide Asset Management, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide . 195-0639970.. Nationwide Assurance Company..............c....... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccveevverrvereens [ covrrerrenns 31-1036287.. Nationwide Cash Management Company.......... OH........... NIA ..o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvrrerrvriens [ corrrrrannes 31-4416546.. | ..cocovovvvvriens [ [ Nationwide Corporation............cccceeeeverreeriinnnns OH............ NIA ... Nationwide Mutual Insurance Company........... ownership.......... | ..... 95.200 |Nationwide Mutual Insurance Company........... | ...... Yoo T
0140 | Nationwide..........ccoevevereerrrens [ errerrennns 31-4416546.. | ...ooveriviens | e [ Nationwide Corporation............cccceevrierirrirennes OH............ NIA.....ccoonn. Nationwide Mutual Fire Insurance Company... |ownership.......... | ........ 4.800 |Nationwide Mutual Insurance Company........... | ...... Yoo | P
Nationwide Exclusive Agent Risk Purchasing
0140 | Nationwide..........ccoovererrvriens [ corrrrrennes 05-0630007... [ ..oovrerrrrrens [ erreirerneieiiens oo Group, LLC OH............ NIA....ccoonne Insurance Intermediaries, INC........cccccovvvereinae ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide.........cccovurrerreenrerens | corerereneene 31-1667326.. | .veeeereeeeeneens | eoreerrireeieenees | cereeeneineieeseinnen Nationwide Financial Assignment Company...... OH........... NIA ..o Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
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0140 | Nationwide. 23-2412039.. | .... . | Nationwide Financial General Agency, Inc......... PA.. .[NIA.... . | NFS Distributors, Inc. ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-6554353.. Nationwide Financial Services Capital Trust...... DE NIA Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 31-1486870.. Nationwide Financial Services, Inc Nationwide Corporation.............cccveveeereerrernenne ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide. 52-6969857.. |.... . | Nationwide Fund Advisors....... . | Nationwide Financial Services, Inc. . ..| ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1748721.. Nationwide Fund Distributors LLC NFS Distributors, INC..........ocvrurerrerrirririennanns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide 31-0900518.. Nationwide Fund Management LLC................... NFS Distributors, INC.........ccoevvveeriiieeiierinns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide . |31-4425763.. Nationwide General Insurance Company........... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 31-1570938.. Nationwide Global Holdings, INC........cccocvrvrenne Nationwide Corporation.............coveveeenrerrenenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide . 131-1399201.. Nationwide Indemnity Company............c.cccoueee.. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide . 195-2130882.. Nationwide Insurance Company of America...... ALLIED Group, INC. ..o ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necooe s
0140 | Nationwide . 131-1613686.. Nationwide Insurance Company of Florida........ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 41-2206199. Nationwide Investment Advisors, LLC................ Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ccovvvrerrvereens [ covrrerrenns 73-0988442.. Nationwide Investment Services Corporation.... | OK............. NIA ..o Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... ) (U PO
Nationwide Life and Annuity Insurance
0140 | Nationwide. . 131-1000740.. | .... . | Company . | Nationwide Life Insurance Company.... ..| ownership.. ..100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide . 131-4156830.. Nationwide Life Insurance Company Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
Nationwide Life Tax Credit Partners 2002-A,
0140 | Nationwide..........ccvvrvrerrvereens [ covrreerenes 13-4212969.. | ..ovoveeeeeviris [ rvreeeereineeens | e LLC OH........... NIA .o Nationwide Life Insurance Company................ Other....covverees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ | P
Nationwide Life Tax Credit Partners 2002-B,
0140 | Nationwide..........ccooeerereerrrens [ cerrrrrennes 01-0749754.. | ..coeverrre. LLC OH............ NIA.....ccooone. Nationwide Life Insurance Company................ Other. .o [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N P
Nationwide Life Tax Credit Partners 2003-A,
0140 | Nationwide.........ccvvererrvriens [ cerrrrrennens 54-2113175.. | oo v [ LLC OH....cc..c.. NIA....ccinne Nationwide Life Insurance Company................ Other...ocveveiees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2003-B,
0140 | Nationwide.........ccceevvverereeees [ correriirnns 58-2672725.. | .oeevvvevereevees [ errerieeeiieies | eeviiere e LLC OH............ NIA.....cccoone Nationwide Life Insurance Company................ other.....ccoceeeeees [ 0.010 |Nationwide Mutual Insurance Company........... | ...... N...... T
Nationwide Life Tax Credit Partners 2004-A,
0140 | Nationwide..........ccovrverrvereens [ covrrerrenns 20-0382144.. | ..o [ v e LLC OH........... NIA ..o Nationwide Life Insurance Company................ Other....covvevees [ v 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ | P
Nationwide Life Tax Credit Partners 2004-B,
0140 [ Nationwide.........ccccovurverrrerrerens | corererrneene 20-0745944 ... | ..oovoeeeens | e [ e LLC OH.......... NIA .o Nationwide Life Insurance Company................ Other....covvenees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2004-C,
0140 | Nationwide..........cccoeerereerrrens [ orreriennes 20-0745965.. | ...ccoevvrne LLC OH............ NIA....ccoon. Nationwide Life Insurance Company................ Other....ooveveees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N P
Nationwide Life Tax Credit Partners 2004-D,
0140 | Nationwide..........ccvvrererrvriens [ corrrrrannes 20-1128408.. | ..coovervvriens v [ LLC OH............ NIA....ccoonne Nationwide Life Insurance Company................ Other....covevivees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2004-E,
0140 | Nationwide.........ccceeervvvevereeees [ evreriinnas 20-1T128472.. | oo [ e e LLC OH............ NIA.....cccoone. Nationwide Life Insurance Company................ other......cccoeeevees [ 0.010 |Nationwide Mutual Insurance Company........... | ...... N...... T
Nationwide Life Tax Credit Partners 2004-F,
0140 | Nationwide..........ccvvrverrvereens [ coverenrenns 20-1918935.. | ..oveverevrinns [ eeverreirerien [ LLC OH........... NIA ..o Nationwide Life Insurance Company................ Other....coeveves [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ T
Nationwide Life Tax Credit Partners 2005-A,
0140 | Nationwide..........ccoouererrerriens | cerrrrrennes 20-2303694.. | ...coveriviens | e e LLC OH............ NIA.....cccoonn. Nationwide Life Insurance Company................ Other ..o | e 0.010 | Nationwide Mutual Insurance Company........... | ...... N | P
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Nationwide Life Tax Credit Partners 2005-B,
0140 | Nationwide..........ccooeerereerrens [ orrrrrennes 20-2303602.. [ ..ccoveririens [ e e LLC OH............ NIA.....cccoone. Nationwide Life Insurance Company................ Other...ooveveees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2005-C,
0140 | Nationwide..........ccvvrerrerrerrens [ errrrrennnns 20-2450960.. [ ..ocoverrrrrens [ ervrrereinniniiens [ LLC OH....cc..... NIA....ccoone Nationwide Life Insurance Company................ Other...ocevevees [ e 0.010 | Nationwide Mutual Insurance Company........... | ... N T
Nationwide Life Tax Credit Partners 2005-D,
0140 | Nationwide.........ccceerrvevereeees [ erreririnas 20-2451052.. | .ccvvvcrerrrnns LLC OH............ NIA.....cccoone Nationwide Life Insurance Company................ other.....cccocveeeees [ 0.010 |Nationwide Mutual Insurance Company........... | ...... N....... T
Nationwide Life Tax Credit Partners 2005-E,
0140 | Nationwide..........ccoevverrvereens [ covrrienenns 20-2774223.. | ..o | v v LLC OH........... NIA ..o Nationwide Life Insurance Company................ Other.....oovveves [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ T
Nationwide Life Tax Credit Partners 2007-A,
0140 | Nationwide..........cccoeevereerrrens [ erreriennes 21-1288836.. | ..coveriviens [ e [ LLC OH............ NIA.....cccoo... Nationwide Life Insurance Company................ Other.....coveveeis [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2009-A,
0140 | Nationwide..........cccoverereerrrens [ errrrrennes 26-3427373.. | .overereeveiens | v e LLC OH............ NIA....ccoonn. Nationwide Life Insurance Company................ Other....coveveeis [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N P
Nationwide Life Tax Credit Partners 2009-B,
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennns 26-3427435.. | .ovvrevinriens [ [ LLC OH............ NIA....ccoone Nationwide Life Insurance Company................ Other...oovevevees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2009-C,
0140 | Nationwide.........cccccevvvevereeees [ orreriirnas 26-3427479.. | ..o LLC OH............ NIA.....cccoone. Nationwide Life Insurance Company................ other......ccocoeveees [ 0.010 |Nationwide Mutual Insurance Company........... | ...... N...... T
Nationwide Life Tax Credit Partners 2009-D,
0140 | Nationwide..........ccovrverrvereens [ covrrerrenns 26-3427525.. | ..o [ v [ LLC OH............ NIA .o Nationwide Life Insurance Company................ Other....covverees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ T
Nationwide Life Tax Credit Partners 2009-E,
0140 | Nationwide..........ccooeerereerrens [ errrriennns 26-4737055.. | ..overerceviiens [ e [ LLC OH............ NIA.....cccoone. Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos e
Nationwide Life Tax Credit Partners 2009-F,
0140 | Nationwide..........ccoovererreriens [ orrrrrennes 26-4T37157.. | oo [ e e LLC OH............ NIA....cccoonne Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide.........ccceerrverereeees [ orreriirnas 27-1362364.. | .cocvvvevereiiees [ e | e Nationwide Life Tax Credit Partners 2009-I, LLC| OH............ NIA....ccooone Nationwide Life Insurance Company................ other......coceeeeies [ 0.010 |Nationwide Mutual Insurance Company........... | ...... N....... T
0140 | Nationwide..........ccververrvereens [ covrrernenes 45-0469525.. | ..ovoeeeiiris [ v | e Nationwide Life Tax Credit Partners No. 1, LLC |OH............ NIA .o Nationwide Life Insurance Company................ Other....covrevees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ T
0140 | Nationwide.........ccccovererrrrrnnnns 42110... [75-1780981.. | ..ovverierrens [ cvrreireiriniiens e Nationwide LIOYdS..........covrrrrreieireirieieiriinnens LD, SO A, ettt CONract......cvvees | ovvrrerrernnns Nationwide Mutual Insurance Company........... | ...... N Y
0140 | Nationwide..........ccvvvererrrerenns [ crvrrerrenes 42-1373380.. | oo Nationwide Member Solutions Agency Inc......... A NIA ..o ALLIED Group, INC....c.vvererererneeneereineeneeneinees ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceeerrvverereeees [ evreririnas 75-3191025.. | .o Nationwide Mutual Capital I, LLC...............c....... DE............ NIA.....ccoone Nationwide Mutual Capital, LLC....................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........cccoeevereerrrens [ orreriennes 75-3191025.. | ..cocvirre Nationwide Mutual Capital, LLC............cccco....... OH............ NIA.....cccooo.. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 3141771100 | e Nationwide Mutual Fire Insurance Company..... OH............ OTH..covvnenee Other non-Nationwide............coevrrrenrerrerrinnnns (117 YN Other non-Nationwide.............coorvervenrrrreiinnes [ e [\ 2
0140 | Nationwide 1314177100, | oo Nationwide Mutual Insurance Company............. OH............ RE....cccomnne Other non-Nationwide.............cccoevevivenienennnns 212 TSR ORI Other non-Nationwide R IO N....... R
0140 [ Nationwide.........cccvvuverrrerrerens | corererreene 34-2012765.. | .eeeeeeeeerens | e [ e Nationwide Private Equity Fund, LLC................. OH........... NIA .o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
Nationwide Property and Casualty Insurance
0140 | Nationwide...........ccooererrrrrnnens 37877... [31-0970750.. | ..coovvererveens [ evrereireiiiens e Company OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ccovreerrvereens | coverernenns 31-1486309.. | ..vevveeeerinns | v [ Nationwide Realty Investors, Ltd.............cccoceeee OH........... NIA ..o Nationwide Mutual Insurance Company........... ownership.......... | ..... 97.000 |Nationwide Mutual Insurance Company........... | ...... [\ | P
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0140 | Nationwide. 31-1486309.. | .... . | Nationwide Realty Investors, Ltd..... . [NIA.... . | Nationwide Indemnity Company... ..|[ownership......... ... 3.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. Nationwide Realty Management, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide (/7 Nationwide Realty Services, Ltd Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.... 73-0948330.. . | Nationwide Retirement Solutions, Inc. NFS Distributors, Inc ownership ....100.000 |Nationwide Mutual Insurance Company N
Nationwide Life and Annuity Insurance
0140 | Nationwide.........ccccovvvvvevereeees [ evreriinas 83-2250056.. Nationwide SBL, LLC........cccooovververeerriereriieienns OH............ NIA.....ccoone. Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 36-2434406.. Nationwide Securities, LLC..........ccccovvirerrerrnnns OH............ NIA....ccooe. NFS Distributors, INC.........ccccoveererrirrieieiirnn. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSUO ISR
0140 | Nationwide..........ccovvererrvereens [ covrreenenes 31-4177100.. Nationwide Services Company, LLC.................. OH........... NIA ..o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 27-0743545.. Nationwide Tax Credit Partners 2009-G, LLC.... |OH............ NIA....ccoonne Nationwide Mutual Insurance Company........... Other....covvvevees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N P
0140 | Nationwide..........cccoeevereerrrens [ errerrnnns 27-0768791.. Nationwide Tax Credit Partners 2009-H, LLC.... |OH............ NIA.....ccoo... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 46-1952215.. Nationwide Tax Credit Partners 2013-A, LLC.... Nationwide Life Insurance Company................ Other....coovvevees [ v 0.010 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 46-1971926.. . | Nationwide Tax Credit Partners 2013-B, LLC.... . | Nationwide Life Insurance Company.... Other...ooveveeres [ e 0.010 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide..........ccvvrvrerrrerenns [ ovvrerrenes 31-1592130.. | ... Nationwide Trust Company, FSB..........cccccccevenn. Nationwide Financial Services, Inc................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 20-5976272.. Nationwide Ventures, LLC.........c.ccccoevvivrvirernnen Nationwide Mutual Insurance Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-0871532.. |.... . |NBS Insurance Agency, Inc.... . | Nationwide Mutual Insurance Company........... |ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide..........ccovvverrvreens [ corvrrrrennns 11-3651828.. ND La Quinta Partners, LLC.......cccoccovrvrnrernenne Nationwide Realty Investors, Ltd...................... ownership Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........cccovererrerrens [ corrrrrennes 31-1630871.. NFS Distributors, INC.........ccccocevevrierereirienennns Nationwide Financial Services, Inc. ................. ownership Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide.........ccccovurrerrereerens | corerereneene 14-1892640.. NHT XII Tax Credit Fund, LLC.........ccccovvrrunrenne. Nationwide Life Insurance Company................ ownership Nationwide Mutual Insurance Company........... | ...... N | I
0140 | Nationwide.........ccceevvvvevereeees [ orreriinas 14-1892640.. NHT XII Tax Credit Fund, LLC..........ccccevrrvernnes Nationwide Assurance Company .................... ownership Nationwide Mutual Insurance Company...........| ...... N...... T
0140 | Nationwide..........cccoeerereerrens [ orrerrennes 14-1892640.. NHT Xl Tax Credit Fund, LLC..........ccccoovverennes Nationwide Mutual Insurance Company........... ownership Nationwide Mutual Insurance Company........... | ...... N T,
0140 | Nationwide..........ccvvrverrvereens [ covrreerenns 82-5195340.. NLIC REO Holdings, LLC.......coccovrrrrrrrirrirennes Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccovererrvriens [ corrrrrennes 82-5194959.. NMIC REO Holdings, LLC.........cccovvrereirieiennes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide.........cccoeurrerrrerrerens | corvrerenenne 46-3762545.. NNOVB, LLC....ooriieeiriieeinere et Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... \ TR T
0140 | Nationwide.........ccoeevrvverereeees [ ovreriirenas 20-4939866.. North of Third, LLC.......ooeverereeeree e NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company...........| ...... Neveooos | e
Northstar Master Property Owners Association,

...................... 61-1753500.. |.... . |Inc. .. | Other non-Nationwide............... nfa..... Other non-Nationwide...... N
0140 | Nationwide 26-4083354.. Northstar Residential Development, LLC........... Nationwide Realty Investors, Ltd............cc........ ownership.......... | .oo... 50.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1486309.. NRIArena, LLC......coocueiereineieiecneieeeeseieenns Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. | .... . |NRI Brooksedge, LLC. . | Nationwide Realty Investors, Ltd... .. | ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. NRI Builders, LLC Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccovrverrverenns [ covvreenenes 31-1486309.. NRI Cavasson, LLC........cccounrerminrneinrineneeneenns Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccvvrererrerrens [ corrrrrennes 31-1486309.. NRI Communities/Harris Blvd., LLC................... Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........cccoeerereerrrens [ orrerreinns 31-1486309.. NRI Corporate Housing, LLC...........cccccevverneeee. Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccoovvverrrereens [ corerrrrenes 31-1486309.. NRI Cramer Creek, LLC........cccovvernrirrieinrineinns Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide..........ccovrrerrvrrens [ orrrrrennns 20-4939866.. NRI Equity Land Investments, LLC................... Nationwide Realty Investors, Ltd ownership.......... | ..... 80.000 |Nationwide Mutual Insurance Company........... | ... N P
0140 | Nationwide.........ccccoeurrerrrenrerens | corvrereneene 26-0212217.. | coeeeeeeenens | e | ceeeineneieeseinnins NRI Equity Tampa, LLC.....cccoovovvereierirrireeenne Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
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0140 | Nationwide. 31-1486309.. | .... . |NRI Office Ventures, Ltd. . [NIA.... . | Nationwide Realty Investors, Ltd... .. | ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. NRI Telecom, LLC........ccevevivereeiecieieeisnienns NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1486309.. NRI-Rivulon, LLC Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 26-4083354.. | .... . |NS Developers, LLC....... . . | Northstar Residential Development, LLC......... ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 45-3123274.. NTCIF-2011 Georgia State Investor, LLC.......... OH........... Nationwide Property and Casualty Company... | ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 90-0729552.. NTCIF-2011, LLC.....ovrvvieeceeee s OH............ Nationwide Mutual Insurance Company........... ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company........... | ...... N...... T
0140 | Nationwide..........ccooeererrerrens [ orreriennes 90-0729552.. NTCIF-2011, LLC....ovvreeeeeseeeeeeee OH............ Nationwide Mutual Fire Insurance Company... |ownership.......... |...... 50.000 |Nationwide Mutual Insurance Company........... | ...... N | P
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 27-4700627.. NTCP 2011-A, LLC...orreererreeeeereersieenenns OH............ Nationwide Life Insurance Company................ Other....covvevees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ .
0140 | Nationwide.........cccevrvverereeees [ errerirnas 46-0741029.. NTCP 2012-A, LLC....coevvveereeeeeece e, OH............ Nationwide Life Insurance Company................ other.....ccocveceiees [ 0.010 |Nationwide Mutual Insurance Company........... | ...... N....... R
0140 [ Nationwide..........ccoeurrerrrreerens | corvrereneene 46-3309896.. NTCP 2013-C, LLC....cooeereeriereireecneieieenes OH........... Nationwide Life Insurance Company................ (01211 USRS IS 0.010 |Nationwide Mutual Insurance Company........... | ...... N...oooe 2
0140 | Nationwide.........ccoeevrvverererees [ covrerrirenas 46-4111078.. NTCP 2014-A, LLC.....ovvereeeeereeeee OH............ Nationwide Life Insurance Company............... other......cccveveves [ 0.010 | Nationwide Mutual Insurance Company........... | ...... N...... R
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 47-1404116.. NTCP 2014-B, LLC.....coovvereeeeereeee OH............ Nationwide Life Insurance Company................ Other....ocoveveees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N 2
0140 | Nationwide..........ccovvvrerrvereens [ covrrerrenns 47-1413242.. NTCP 2014-C, LLC....ovovereeererereecneeeeees OH........... Nationwide Life Insurance Company................ Other....coovveves [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ 2
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 47-3909345.. NTCP 2015-A, LLC Nationwide Life Insurance Company................ Other...covevevees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N O
0140 | Nationwide..........cccoevevereerrrens [ orrerrnnns 47-4148470.. NTCP 2015-B, LLC Nationwide Life Insurance Company................ Other.....cooevveeis [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... N 2
0140 | Nationwide..........ccvvvverrvreens [ corvrrrnenes 81-3836925.. NTCP 2016-A, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide 82--2015065. NTCP 2017-A, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 81-0936428.. |.... . |NW Private Debt, LLC. . |Nationwide Mutual Insurance Company........... | ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 26-1903919.. NW REL LLC......ovevvieieieete e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 81-2326191.. NW-442 Ocean, LLC.........cccovvvrirerrerereiieriies NW REI (NLIC), LLC....covveieereeeae ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide. 46-3654078.. | .... . INW-Amesbury, LLC . INW-REI, LLC........ ....| ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 81-1263284.. NW-Amesbury I, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 [ Nationwide.........cccoeerverrrrerens | corvrerrneene 83-2056769.. NW-Athens Way, LLC.........ccccovvnrrnmrnenrireininnns Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR RN
0140 | Nationwide.........ccccovvvvevereeees [ evreriinas 81-1246932.. NW-Baseling, LLC...........cccovvveveerriesiceieiinns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereeriens [ orrrrrennes 81-1869861.. NW-Beech, LLC.......cccovvivereeeseeseeeee NW REI, (NMFIC), LLC......coeverereieieeirrines ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvereens [ covrrernenns 47-4999493.. NW-Belleview, LLC........ccovvrrrrnerircirrirniennenne NW REL LLC...ovoieereerereecneseieeseeneenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvrererrerrens [ corrrrrennes 83-0553339.. NW-Buena Vista, LLC.........ccovvvvrrerrerrnrieneins Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........ccooeerereerrrens [ erreriennns 83-1613456.. NW-Cameron Village, LLC...........cccovvvrverrernaee. OH............ NIA.....ccoo... Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide..........ccvvvverrvriens [ corerrrnenns 81-1211881.. NW-Castle Rock, LLC.......ccoovvrerrerernrnrirrieienes OH............ NIA....cone Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennns 46-3674167.. NW-Cedar Springs, LLC........cccoveverirrererrrinn. OH............ NIA....ccoonne NW REL LLC...oveieieerreceseee e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide.........cccoververrrenrerens | corereeeeene 82-2057977.. | v [ v [ NW-Civita, LLC......vereeerereereireieeenereieeeeineieenns OH........... NIA .o Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
Nationwide Life and Annuity Insurance

0140 [ Nationwide.........ccocurrerereneereens | corvrerrnenne 82-2958440.. | ...evverrrireins | e [ e NW-Civita NLAIC, LLC......cocevererrenerrrireisiincenas OH............ NIA ... Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Necooe s
0140 | Nationwide..........cccoeevereereens [ cerrereeinns 81-1285433.. | ..coovverrrens NW-College Park, LLC..........ccccovvvevrvererererrnnen. OH............ NIA....cooona. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company...........| ...... [\ USRI
0140 | Nationwide..........ccooeererreriens [ orrrrrennes 31-1580283.. | ....ccvvcrevrnes NWD 205 Vine, LLC......cocoveriricereseeeine OH............ NIA....ccoonne NWD Investments, LLC.........ccccevvvrvereirerrnnnnn. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccoervrerrrerenns | crvvrirrenns 31-1580283.. | ..o | v [ NWD 225 Nationwide, LLC.........cccovvvrrrrrrienrenne OH........... NIA . NWD Investments, LLC........cocovveerrerrerniennenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
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0140 | Nationwide. 31-1580283.. | .... . |NWD 230 West, LLC....... . [NIA.... . |NWD Investments, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. NWD 240 Nationwide, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1580283.. NWD 250 Brodbelt, LLC.........cocovverrrrrrrrerrernenns NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1580283.. | .... . |NWD 250 West, LLC . NWD Investments, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. NWD 265 Neil, LLC......oooeeererrieieereiriecneeeenns NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 31-1580283.. NWD 275 Marconi, LLC..........ccccoovveerricirerernen, NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 31-1580283.. NWD 300 Neil, LLC.....coevereeireeeeieeeee NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 31-1580283.. NWD 300 Spring, LLC......cocvverrerririrrerrrernirneenes NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccevrvverereeees [ errerirnas 31-1580283.. NWD 355 McConnell, LLC........ccccovveveverieirernes NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 [ Nationwide..........ccoeurrerrrreerens | corvrereneene 31-1580283.. NWD 425 Nationwide, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necooe s
0140 | Nationwide.........ccoeevrvverererees [ covrerrirenas 31-1580283.. NWD 500 Nationwide, LLC NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 31-1580283.. NWD Arena Crossing, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ccovvvrerrvereens [ covrrerrenns 31-1580283.. NWD Arena District |, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 31-1580283.. NWD Arena District I, LLC NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........cccoevevereerrrens [ orrerrnnns 31-1580283.. NWD Arena District MM, LLC.............ccccevrrrnnnee. NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvreens [ corvrrrnenes 31-1580283.. NWD Arena District PW, LLC........c.ccoovvrrvreenne. NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide 31-1580283.. NWD Arena District V, LLC.......cccccoerverririrerrennns NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1580283.. | .... . NWD Athletic Club, LLC.. . INWD Investments, LLC .. |ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. NWD Brodbelt, LLC..........cccoovveveerrieriicreieines NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 30-0876022.. NWD Franklinton, LLC Nationwide Realty Investors, Ltd ownership Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1636299.. |.... . |NWD Investment Management, Inc. . | Nationwide Corporation..... .. | ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. NWD Investments, LLC.........cccovevrerrerrenierienns Nationwide Realty Investors, Ltd ownership Nationwide Mutual Insurance Company N
0140 [ Nationwide.........cccoeerverrrrerens | corvrerrneene 35-2642005.. NWGH, LLC....coorireeereieiineinere e Nationwide Realty Investors, Ltd ownership Nationwide Mutual Insurance Company........... | ...... N | 2
0140 | Nationwide.........ccccovvvvevereeees [ evreriinas 81-2327221.. NW-Deerfield Il, LLC.........cccooveevireeicrererenes NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereeriens [ orrrrrennes 81-4401901.. NW-Grapevine Bluffs, LLC...........cccoevrvererennnn. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvereens [ covrrernenns 46-4330384.. NW-Hudnall, LLC NW REL LLC...ovoieereerereecneseieeseeneenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvrererrerrens [ corrrrrennes 82-1881115.. NW-Ironhorse, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........ccooeerereerrrens [ erreriennns 47-2482818.. NW-Jasper WAG, LLC.........ccoevvevvrreierereirinns NW REL LLC....ovovieeeeee e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide..........ccvvvverrvriens [ corerrrnenns 81-1232565.. NW-Lenexa, LLC.......cocvvvvrmrnrrrreincnriseieines NW REI (NLAIC), LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennns 81-1671648.. NW-Lenexa Il LLC.......cooevviereeeiieeesiieinns NW REI (NLAIC), LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide.........cccoververrrenrerens | corereeeeene 81-5146596.. NW-Logan, LLC.......oeureereereeeieeerereeecneeneenns NW REL LLC....ooiereeieerereiecseiseieeeeeneinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceeervverereeees [ ovreriirnas 81-1361460.. NW-Marketplace, LLC..........ccoevvvvreerriiererenenen, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 82-4T77464.. NW-Mayo, LLC.....coovivireieireere e NW REL LLC...vereeiecesee e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 81-5146266.. NW-Millenia, LLC NW REI, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 46-2457568.. | .... . |NW-Montrose, LLC.. . INWREI, LLC.... .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 [ Nationwide.........cccoeurrerrrerrerens | corerrrrneene 83-2260477.. NW-ORBPD, LLC....c.ovrverrerrireceneireeeereeeneeeeees NW REI (NMFIC), LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........ccceevvrrerereeees | ovreriiinas 46-3888719.. | ..ovevevrieeiens [ erveererieeenns | e NW-Park 288, LLC..........cccevveereerirereriicreieienns NW REL LLC....cooviveiicecereeece e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
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1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide. 83-0849392.. | .... . |NW-Park Place, LLC... . [NIA.... . | Nationwide Life Insurance Company ..|ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 47-1740812.. NW-Peachtree, LLC........ccooevervevreerericieierenns NW REL LLC....oovevececeseee e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 46-2469044.. NW-Portales, LLC........ccooumrerrereenrrrereirreneennenns NW REI, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 47-2449044.. | .... . | NW-Promenade at Madison, LLC... . INWREI, LLC.... ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 [ Nationwide........ccccveurrerreenrerens | corerrrrneene 83-2173918.. NW-Radius, LLC......cccovererrereieeneireeeseeneenns NW REI (NLIC), LLC.....overereeeerereereieenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 82-4016536.. NW-Santa Cruz, LLC NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 82-5083560.. NW-Twin Lakes, LLC NW REI (NMFIC), LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 46-1100378.. NW-Triangle, LLC......covvrverrerreeenrereireieeinneeenns NW REL LLC...ovovererieeneireereieeneiseeessnsennenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccevrvverereeees [ errerirnas 46-5764783.. NW-Tysons, LLC.......cccocouveriveeericesiee e NW REL LLC...cooieiicecece e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
Nationwide Life and Annuity Insurance
0140 | Nationwide 81-1603024.. NW REI (NLAIC), LLC....ooovvrrirereeirrreieienens Company ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 81-1619428.. | .... . INW REI (NLIC), LLC... . | Nationwide Life Insurance Company................ ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 81-1861190.. NW REI (NMFIC), LLC Nationwide Mutual Fire Insurance Company... | ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 82-4876417.. NW Village Park, LLC NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-0947092.. |.... . |OCH Company, LLC....... . | Nationwide Realty Investors, Ltd...... .. | ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-0947092.. Ohio Center Hotel Company Limited Nationwide Realty Investors, Ltd. ... ownership Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........cccovererrerrens [ corrrrrennes 31-0947092.. Ohio Center Hotel Company Limited OCH Company, LLC.......cccoververrrrereeirirenennns ownership Nationwide Mutual Insurance Company........... | ...... N T
0140 | Nationwide..........cccoeevereerriens [ errereiaes 26-0263012.. Old Track Street Owners Association, Inc.......... OH............ OTH..coevve Other non-Nationwide.............cccoouevererrrirernnnes (112 TR DU Other non-Nationwide............ccccevevvvevereiveenes | cvne N....... 2
Nationwide Life and Annuity Insurance
0140 | Nationwide...........ccccerererrnen 13999... | 27-1712056.. | ..cocvvereereirris | rrrereiieieieies | eveereirieieiseienens Olentangy Reinsurance, LLC...........ccccccoeveineien. VT A Company ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
On Your Side Nationwide Insurance Agency,
0140 | Nationwide..........ccoovererrerrans [ corrrrrennes 47-1923444.. | ... Inc. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. . |OYS Fund LLC . |Nationwide Mutual Insurance Company........... | ownership.. Nationwide Mutual Insurance Company..
Investor member
0140 | Nationwide..........ccvvvvrerrverenns [ covvrerrenns 177 S USSR OPPPRRRT IUR Park 288 Industrial, LLC.........cccvvurrrerrrrerrinrenes TX oo OTH..covverenee Nationwide Mutual Insurance Company........... /nocontrol  |...... 95.000 |other non-NationWide...........coeevreereererereenernenes | e [\ .
Parks Edge Condominium Home Owners

.................................................................... 32-0516252.. | .oeevereeneinins | errerneireireieees [ cereereeesnenenenne. | ASSOCHAtION OH............ |OTH.............. | Other non-Nationwide.............cocreerrrnrnrrerns [ Meiiiriircireininnes [ cveieienneeen. | Other non-Nationwide.......c..ceeeevceeeneninecneinne | veeeelNuciii | 21
0140 | Nationwide.........ccoeervrverereeees [ ovreriirenas 31-14863009.. | .cvcvvvcvereriees [ eererieeriieies e Perimeter A, Ltd........ccoovvveeececeveeccee OH............ NIA....ccoone Nationwide Realty Investors, Ltd...............c...... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccoovererreriens [ orrrrrennes 20-1169305.. | .coerererrrnns Polyphony Fund LLC.........ccceveivereiercirceieens DE............. NIA....ccoonne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide..........ccvevvrerrrereens [ rvvrirrenes 39-1907217.. | oo Premier Agency, INC........oveveveenenenereeneinens A NIA ..o ALLIED Group, INC....c.vverereererneeneereieeeneeneenes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceoevvverereeees [ ovreririnas 75-2938844.. | .....coccvevne Registered Investment Advisors Services, Inc... | TX............. NIA.....ccooo.e. Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........cccoeevereerrrens [ orrrrrennes 82-0549218.. | ..cooverrrne Retention Alternatives Ltd.............cccccvevrivrinnes BMU.......... A Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide..........ccvvvverrvreens [ orvrrrrenes 20-2726014.. | oo Riverview Diversified Opportunities, LLC........... DE............. OTH..covvnenee Nationwide Mutual Insurance Company........... OWNErship.....coe. | v Nationwide Mutual Insurance Company........... | ...... [\ 2
0140 | Nationwide..........ccoovererrvriens [ corrrrrennes 20-2726014.. | ..ovvvervvriens [ evvrereirieiiens e Riverview Diversified Opportunities, LLC........... DE............. OTH.covvvee Nationwide Mutual Fire Insurance Company... |ownership.......... | .coecvrerreinnnae Nationwide Mutual Insurance Company........... | ...... N 2
0140 | Nationwide.........cccovurrerreenrerens | corerereneene 20-2726014.. | ooeeeeeeenens | v | e Riverview Diversified Opportunities, LLC........... DE............ OTH...ovveeenee Nationwide Life Insurance Company................ OWNErship.....ccce. | oevveereceniens Nationwide Mutual Insurance Company........... | ...... N 2




statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE Y

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

0L°CID

1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of
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0140 | Nationwide..........ccooeerereerrens [ orrrrrennes 26-0384865.. | ..coveriviens [ v e Riverview Multi Series Fund, LL - Class Event.. | DE............. NIA.....cccoone. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvreens [ corvrrrrines 20-8027258.. Riverview Multi Series Fund, LL - Class N......... DE........... NIA ..o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide . [31-1117969.. Scottsdale Indemnity Company...........ccceeueee OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
0140 | Nationwide . 131-1024978.. Scottsdale Insurance Company.............ccceeenee. OH.......... A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide . |86-0835870.. Scottsdale Surplus Lines Insurance Company... |AZ............. Scottsdale Insurance Company..............cc.cuu.. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 91-2158214.. The Hideaway Club.........cccccocviereriiirierciriinns CA..ccouene. Other non-Nationwide............cccoeererrerriernennes 11 TR DU Other non-Nationwide............cccoeevvvierervenees | cvnee N Y
0140 | Nationwide..........ccovvererrvereens [ covrreenenes 20-3541511.. The Madison Club..........cccververeerririnrreeieeen. CA...ccee... Other non-Nationwide............oeurereerrerrerrinnens (117 BT Other non-Nationwide...........c.coeervrrenrnernirnnes [ e [\ .
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 31-1610040.. The Waterfront Partners, LLC..........cccocvvvrirnnee. OH............ Nationwide Realty Investors, Ltd...................... ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company........... | ... N P
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 52-2031677.. THI Holdings (Delaware), InC..........cccoverreeneennen. DE............. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... A U PO
0140 | Nationwide 74-2825853.. Titan Auto Insurance of New Mexico, Inc........... NM............ THI Holdings (Delaware), InC..........cc.covrreernnn ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. . 186-0619597.. |.... . | Titan Insurance Company....... ... [ML. ... | THI Holdings (Delaware), Inc.... . | ownership.. 100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 75-1284530.. Titan Insurance Services, Inc THI Holdings (Delaware), InC..........ccc.covreerennnee ownership Nationwide Mutual Insurance Company N
0140 | Nationwide 81-1456923.. US Regional Logistics Program, L.P.................. Nationwide Mutual Insurance Company........... ownership Nationwide Mutual Insurance Company N
0140 | Nationwide.... 81-1456923.. . |US Regional Logistics Program, L.P.................. Nationwide Life Insurance Company. ownership Nationwide Mutual Insurance Company N
Nationwide Life and Annuity Insurance
0140 | Nationwide..........ccoovererreriens [ evrrrrennes 81-1456923.. US Regional Logistics Program, L.P.................. DE............. NIA....ccoonne Company ownership......... | coovee. 6.660 | Nationwide Mutual Insurance Company........... | ...... N P
0140 | Nationwide..........ccvvrvrerrvereens [ covrreerenes 81-1456923.. US Regional Logistics Program, L.P.................. DE............. NIA .o Nationwide Mutual Fire Insurance Company... |ownership.......... | ........ 6.660 |Nationwide Mutual Insurance Company........... | ...... [\ | P
0140 | Nationwide 33-0160222.. V.P.I. Services, INC.......cccoeeveerveeirieeeerceenns CA..ccoevnne. NIA.....ccooo.e. Veterinary Pet Insurance Company................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide . 195-3750113.. Veterinary Pet Insurance Company................... OH............ Scottsdale Insurance Company............c.c....... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide . [34-1394913.. Victoria Fire & Casualty Company.................... OH............ THI Holdings (Delaware), InC..........cc.covrreernnes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide . | 34-1842604.. Victoria National Insurance Company................ OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide .| 34-1777972.. Victoria Select Insurance Company................... OH.......... A Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccceevvverereeees [ evreriinas 31-1486309.. Wellington Park, LLC.........ccccooeerviererieiicinne OH............ NIA.....cccoone. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
limited member /

0140 | Nationwide..........ccovrverrrereens [ covrrerrenns 17 SO BUSRRTRTO IOPPRRRTR PR Zais Zephyr Ad, LLC......o.oovrvrrrerereeeres DE............ OTH..covverenee Nationwide Life Insurance Company................ nocontrol  |.... 60.000 |other non-NationWide...........cocevreereereereenernnes | e [\ .
Aster Explanation
1 For the purposes of this schedule, Nationwide presumed control of these entities because they are owned by at least 10% and are not wholly-owned by a Nationwide entity.
2 Other ownership indicates a non-ownership circumstance by a Nationwide entity.




Statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

1

Lines of Business

1

Direct Premiums

Earned

2

Direct Losses
Incurred

3
Direct
Loss Percentage

Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

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

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

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

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

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

30,780,785

(16,697)| .
15,098,065
51,050,764

957,908

3797.159
198,163,763
...... 48,483,801
156,937,863
"""""""""""""" 489,509
110,896,913

(39,879)] ...
.1,138,572

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril

. Commercial multiple peril.
. Mortgage guaranty
. OCEAN MAMNE.......ouveiiiteiieie ettt bbbttt
. Inland marine........
. Financial guaranty.........cccccoeueevevercunnnnns

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

. Auto physical damage......

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

o TORAIS. .ottt

Homeowners multiple peril...

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

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

...3,761,511

200,905,575
..... 43,773,811
...1569,090,853

..656,856
.11,855,761

13,761,511
""""""""""""""""" 200,905,575
43773811
159,090,853

656,856
11,855,761

5,263,419
""""""""""""""""" 205,664,167
47564114
159781816
""" 583,708
19739708
475,841
1791899

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

. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)........ooooooooss N




statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

¥10

1 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2019 2019 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Year-End Loss and LAE Loss and LAE Total 2019 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2016 + Prior.....c.. | ocveerrerenee 2,649,549 | .o 1,151,847 | oo, 3,801,396 | .ooverriaa A7,742 | e 2,651 | e, 420,393 | oo 2,535,718 | oo 29,261 | .oovvirerenae 1,135,570 | ..o, 3,700,549 303,911 | 15,635 | oo 319,546
2. 2017 s v 1,759,192 | oo 835,544 | o 2,594,736 | .coovrereeeran 200,655 | .ovorrererisiieiins 1,999 | e 202,654 | .oovvrirnnns 1,408,096 | ..ooovcreirerinnnes 32,200 | .o, 666,669 | ....cccorrreneen 2,106,965 |....ccccevrnees (150,441) | covvevveerernnas (134,676) | ...ocvvrerinnans (285,117)
3. Subtotals
2017 + Prior....cco. | cooveireennnd 4,408,741 | ................. 1,987,391 | .o 6,396,132 | oo, 618,397 | oo 4650 | .o 623,047 | .covovenne. 3943814 | ..o 61,461 | .o 1,802,239 | ..ccoovern 5,807,514 L A53470 | (119,041 oo, 34,429
4, 2018 | e 2,182,821 | ................2,004,385 | ................. 4,187,206 | ..ccooocvreee 764,119 | oo 46,012 | .o 810,131 | oo, 1,712,197 | o, 125,250 | ..ccvevvernnnee 1,515,566 | ..cooovrrernnes 3,353,013 | .o 293,495 | . (317,557) | oo (24,062)
5. Subtotals
2018 + Prior........ | cooevrerecrnnad 6,591,562 | .ooooeeeeeerea 3,991,776 | oo 10,583,338 | ..ccoovrerrnaes 1,382,516 | oo 50,662 | ...ccoevrenae. 1,433,178 | oo 5,656,011 | oo 186,711 [ oo 3,317,805 | ..cccoeenaea 9,160,527 | ..ccooereereennn 446,965 | (436,598) | ..vvverereriinns 10,367
6. 2019, [ 0.0 T DRI 0., SN PR D0, T D XXX roerierens | eevrerissessissnes 774,026 | ..ooovvrirerans 774,026 |.............. D0, S 468,016 | ..ooovrererrinns 811,505 | .ooovvrrernan 1,279,521 |.oovvreenes .0 SN R 0.0 T PR XXX i
7. Totals...ceeeces | e 6,591,562 | ......c0000e0ernn 3,991,776 | oo 10,583,338 | ...occevernee 1,382,516 | oo 824,688 | ..........c....... 2,207,204 | ... 5,656,011 | ..coooveriinnn 654,727 | .oooveviernn 4,129,310 | .o 10,440,048 | .......cccvevnven 446,965 |.....ccovevrene (436,598) | ....cvvvererrnne. 10,367
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .ooccveveeeeee 12,221,248
| P 6.8%(2. oo, (10.9)%] 3. v, 0.1 %
Col. 13, Line 7
Line 8
4o 0.1%




Statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? YES
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? YES

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

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

> w N

Bar Code:

* 2 3787 201949000001 *

* 2 3787 201936500001 *
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Statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net

Assets Assets (Cols. 1-2) Admitted Assets
2504, MiISCEIIANEOUS @SSELS..........coocvieeieciieireicetsete ettt sae e 74,839,358 2,705,515 | coovvrereeren 72,133,843 | oo 80,310,194
2505. Other assets nonadmitted. ..249,599,425 ..249,599,425 | ..
2506. RECOUPMENE FECEIVADIES..........ceevieceeiiciciice et sns | saessssesensnsenns 37,112,265 | v
2507. Third party administrator reCEIVADIE. ..ot eisnsees | seseeseenseneseens 13,242,310

2508. Deductible FECEIVADIES. .........eueeieireireitiniiieieisieeseee et sesensenne | setessesesessnssens 1,935,010 | .. .
2509. Corporate owned investment value of life insurance. . ...1,446,266,604 | ... . ...1,446,266,604 | .. ...1,388,440,986
2597. Summary of remaining Write-iNS fOr LINE 25...........ccoviiiriiiiiieiieissiese et ssesaeniens | aveersisnaas 1,822,994972 | ...............252,461,198 | ............. 1,570,533,774 | ............. 1,511,960,973
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
2504, ESCIOW li@bilitIES........cvvevvrecreeireriseieiesiesise s sessssissssesssnsenans U 1,080,000 | oo 319,927

2505. Miscellaneous liabilitie:
2506. Pooling expenses payable................

2507. Reserve for state escheat payments....
2508. State surcharge/recoupment payable...
2509. Accrued interest payable on surplus notes...
2597.  Summary of remaining write-ins for Line 25

.62,085,221 |.... .105,891,103
91,684,761 | ... ..250,416,856
103,415,925 | ... ....97,120,355
8,252,058 | ..o 6,266,842

i 460,015,083
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Statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT........ciieireiciieieieie sttt bsnsessens | ersesssessessessssssessessneen 561,349,335 | ...cooveveereeeins 576,163,920
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition. 9,768,142 37,108,640
3. Current year Change iN ENCUMDIANCES..........ccoouiiiiiiriieieie ettt ettt bbbt bbb s s s bt ss e bnts | 1ebsssessessesssssssesses e b esbes e s s snsessessesants | Sebintessessesansensesses s s st e s b b ens s s ssnees
4. Total gain (loss) on disposals............ .(5,974,392)
5. Deduct amounts received on disposals............cccerrrrrererrennn. ..3,935,588
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 9,672,575 | oo 42,013,245
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-5+68-7-8)........cccouvreieiiiierieieiisieissseesesssssenens | sesesssssssesessssessessssnes 507,752,847 | ..o 561,349,335
10.  Deduct total NONAAMILEEA GMOUNES............civivieeieiciec ettt bbbt s b b st sess | oebsssssssssessessstessesssbsssessessssssssnsesssssnts | 4isbstessssssssnssssessesantentessesssbensassessnssns
11. Statement value at end of current period (Line 9 MiNUS LINE 10)..........ccciuiiuiieiieiiiiciicees et bsssere s ssnasrens | erereseresesissesssssesesesens 507,752,847 | ovvevvieeiceere 561,349,335
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI...........c.cvvviveveievriveieeesieeeiens | e 1,582,823,319 | oo 1,222,678,375
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred interest @and Other..........cccuieiccscce et ssssessesssssssssenses | svessesssssssessesssssssessessessesns 1y 199,013 | et 7,703,156
4. Accrual of discount 5,462,475
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals. 1,403,537 | oo
7. Deduct amounts received on disposals 110,902,425 209,514,843
8. Deduct amortization of premium and mortgage interest points and commitment fees.............. ..2,879 ..13,143
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment FTECOGNIZEA. .........cueueirrirrieiierieieeirseeeeeisises et sssessesess | sesessssssssesessssessessessssessssssssnsassesssssnss | snsassessesssssnsassessessssassessessnsensassessnsns
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..1,505,476,565 | ... 1,582,823,319
12, Total ValUGHION GIOWEANCE. ..ottt nnen 10(5,786,335) [ e (3,433,520)
13. Subtotal (Line 11 plus Line 12).. ..1,499,690,230 1,579,389,799
14, Deduct total NONAAMILEA AMOUNES..........cccveiivieeieccc ettt ettt sae st sesaeseas | essesssbantessesas s st sssessss st st es e tsnaensssaees et ettt ben s
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......cviiiiiereieriiisieiesieissiesiessssssssssssessesssssssesssessessesssssnss | ssessesissssssssessesssssssns 1,499,690,230 | .oovorereiirisieieiens 1,579,389,799
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHION YEAT.........ccieiireiricietieeieiee et se st ae bt ss et s snees | sevesssesesssessssesesnaees 3,613,090,546 | ......coovrererrerrirne. 3,266,891,962
2. Cost of acquired:
2.1 Actual cost at time of acquisition 414,680,553 198,994,656
2.2 Additional investment made after acquisition 105,793,825 500,500,236
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) 18,202,585 ....19,490,267
6. Total gain (loss) on disposals (4,254,994) 4,828,385
7. Deduct amounts received on disposals 226,303,357 385,369,742
8. Deduct amortization of premium and dEPreCiatioN............ccuueuiiriveieiciieie ettt nsens | sbestessessb sttt 8,426,442 50,764,986
9. Total foreign exchange change in book/adjusted CAIMYING VAIUE.............ccovuieveveeieeieieie ettt ssessssssaes | eevsssesssissessessesessssssssesens (1,125,716) | ovvvvvvererererers s (1,480,232)
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 3,911,657,000 ...3,613,090,546
12.  Deduct total nonadmitted amounts 66,589,120 69,964,889
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ccciiuiuiieiciiiiieieseeisstesesessssssesssessesssssssessssessesssssssones | sressesisssssessessssssssnsns 3,845,067,880 | ....ccovoeveriieirine 3,543,125,657
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 ....19,233,755,768 20,450,508,772
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 129,325,870 2,161,202,010
3. Accrual of discount 5,718,688 | ..o 30,456,048
4. Unrealized valuation increase (decrease) 270,952,512 | oo (242,490,486)
5. Total gain (loss) on disposals (2,240,551) | covvevevrererieeireeeereienns (12,566,629)
6. Deduct consideration for bonds and stocks disposed of. 630,730,649 | ..cooeviee 3,116,646,127
7. Deduct amortization of premium 7,645,582 | ...coovvveerieiieeeeieienns 36,454,707
8. Total foreign exchange change in book/adjusted carrying value... .(51,730) | ... .(1,485,737)
9. Deduct current year's other-than-temporary impairment recognized.... 637,500 | ... ..4,308,273
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. ...(780,370)| ... ..5,540,897
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... 18,997,666,456 .19,233,755,768
12.  Deduct total NONAAMItEd AMOUNES............cuiviiieiciciceie ettt bbb s bbb enas | sbassesssssssessessesssssnsansenan 29,309,992 ....24,452 447
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cccviuiieieiciiiisiieiesesisciesesessesississsssssssssssesssessesessnsenes | srenees ....18,968,356,464 | ......ccoeverrriinnns 19,209,303,321




statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

20ISO

BooklAdjus:ed Carrying Acquisitions Dispoiitions Non-Traditg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (8):vvvevermeerreerreeeseeessessssesseeesssessssesssssssessssssssesssssesssssssessssssns | sasessesssssssssssenns 6,813,090,462 | ......oovvverrrirriiinns 42,792,918 | oo 352,679,260 | ...oonvvvvrrerrrrirrennn. 37,350,616 | oovooverrcrerinnne 8,540,554,736 | ....cvouurverererceereenseresnssisessnnes | cresessssesessisessss st sssssestns | seessssssnesesssnas 6,813,090,462
20 NAIC 2 (@).ruveverercereeieerieses ettt | sernsseene s 2,598,657,666 | .......ocveverireriinns 32,690,857 | oovvvnrernrrierrins 187,183,502 | ..oovvvrreririrriinns (46,152,186) | ...ovvvvnrercrirne 2,398,012,835 | ...cveuurirerirerirnenieeesennieeines | creeesiesss et | seesiess s 2,598,657,666
3. NAIC 3 (@) et | oeesisesesesn s 657,500,729 | ..ovvrereriirrirriinnns 26,954,200 | ..o 44,788,809 | ..., 16,598,310 | ..ovvvvrrrrrrirceanne 856,264,430 | ....voverriririeriiennieneienirenes | et | et 657,500,729
NAIC 4 (8)-vvvvvermrerrrresneesseeesssessessseesssssssssssseesssssssssssssesssssssssssssssssssssns | sosssssssssssssnsssanees 302,640,985 | ...ovvvorrerriireinnns 13,897,805 | ..ooovvercerrrirerennn 29,371,763 | ovveoverrerieeernnens 12,618,417 | oo 299,785,444 | ......oooveereeeieseesesnssisnenns | e st | senesstsne st 302,640,985
NAIC 5 (8)-vrrevvereerrmeeeseessseesssessseesssesssssssssssssssssessssessssesssssssssssssassssssssns | osesssssssssssssassssneens 65,380,505 | ..voooeermreernrrererenn 4,974,804 | oo 15,203,236 | .vvoovvverreererereeeienes 5,039,185 | .ovverrerrrrirreeinnnd 80,191,258 |...eoroeercrerrrererernnesenesssessnnes | crveeseessssssnsssssesssssssssssssssnens | seesessessssssnesssssenns 65,380,505
....5,763,842 1,793,269 4,180,465 523,977 | 4,900,623 5,763,842
TOtAl BONGS. ... snss s seesesensennsenes | avesenessssnesssesons 10,443,034,189 | ...covovvrniirriiiinne 123,103,853 | ....ovvveiriiiries 633,407,035 | ....coooiviriniriininnns 26,978,319 | .o 9,959,709,326 | .....oovrrririiininii s 0 | (O I 10,443,034,189
PREFERRED STOCK
Y O O O OO OO RTT OSSOSO 0 [ rrereeereeereeesseeesseessseesseessenes | seeeseessn st nens | sests st ettt
NAIC 2.ttt ettt ssssnnns | cosnessssssssassssnessssenns 2,188,573 | ooeereeereeeneenieeesessi s | neees ettt | senest st (2,029) [ oo 2,186,544 | ..o | et ssssens | s 2,188,573
10, NAIC 3ottt | ebees s 485,200 [ ..ovvvveeevrrerereeieesieniseenieness | st | seriees e 8,050 | oo 491,250 | covvrveeereirereserieesieseseesineies | creseesi s | st 485,200
T1 NAIC 4ttt | o sttt | Sebenes e 475,000 | oo 475,000 | cvooeeeeerireeienieeseenieenienes | e 0 [ [ e | et e
12, NAIC Bt | iRttt | e bRttt | e | eeet et | senes e 0 [t [ e | et
13, INAIC Boveoeeereeeeeseeese e eessseess sttt seess s sess st esseessseees | 1eestseeesnenssees e ssaeessesssseesssans | eeessaeessseessseesseeesseneseeesenesssees | oeeetenesseeeseees et eent st eeng s | eeesnes ettt | neret et 0 |t sseer e ssnnsnnes | sener et | et sttt
14, Total Preferred SHOCK.........ovvuurvmmreeerireriereseesssreesesiseesssesssseesssnessessns | cosssssssssssssssssssssseens 2,673,773 | oo 475,000 | oo 475,000 | .o 4,021 | e 2,677,794 | oo 0 | ! (O 2,673,773
15.  Total Bonds and Preferred StOCK...........crirrinimssiiereeressenssenseens | seessensssssesnees 10,445,707,962 | ....ovoovvrrinirernininne 123,578,853 | ...ovvvreieiriiris 633,882,035 | ....oovvnirinirininens 26,982,340 | ..ovviiniriieiis 9,962,387,120 | ...oovvrerinirris e 0 ]! (O IR 10,445,707,962

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.......... 0; NAIC2S......... 0; NAIC3S...... 0; NAIC45§...966,625, NAIC5S.......... 0; NAIC6S........ 0.




Statement for March 31, 2019 of the NATIONWIDE MUTUAL 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.......orriirieriernerienes | s 576,714,125 |.....cooevvrerrene. )3, SN O 576,714,125 | ..o, 103,579 | oo 55,414
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.........vururirereerieiiecineireieee sttt sssssssssessesssnses | stsessessesssssssssesssssssssessnes 779,224,649 | ..o 933,799,703
2. Cost of short-term iNVEStMENS ACUINET. ........c.cvcviiiiiciicsce et sss s sns | essssesessssesesssessssnsesanes 5,710,300,680 | ...ccovvvvevererereiirernes 28,349,893,514
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 ON QISPOSAS..........c.cuiviuireiiiriieiiesie et s s ssse bbb s s s s s sesseses | sessssesessnsesesssessssnsesanns 5,912,811,204 | ..ocoovveericeeeeene 28,504,468,568
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)........cccvruerrrernrinrirnininsnsiseissnsesnees | seevsssessnsssssessnsssssssssessns 576,714,125 | oo 779,224,649
11. Deduct total NONAAMItIEA BMOUNTS...........ciiiiiiiii bbb bbb | SE0b R bbb bbbt | fenb bbb bbbt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......ccviiiviiieiieiiciiiteseesisissie s esssssssesessssessesssssssssssnes | esisssssesssssesssssssssssssesans 576,714,125 | oo 779,224,649

QSI103




Statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAT).........cvcuiiiuiiieieiieieeieie ettt bbb bbb bbbttt s bt naen (1,653,923)
2. Cost paid/(consideration reCEIVEA) ON @AUIIONS. ..........euururirriieriiriieierire et sr st s s s s8R s £ttt sen
3. Unrealized ValUGtion INCTEASE/(AECTBASE)..........euuevieerrereieisisesse et tesse e sssses e ss s b st bbb se s s s s e st 8 b8 s RS8Rttt (5,749,457)
4. Total gain (10SS) ON tEIMINGLON FECOGNIZEM. .......vurerrieiererieiieeee et se s ss s e s s e 8 £ 2828488858t treen 6,562,750
5. Considerations received/(Paid) ON tEIMINAHIONS. ..........eieiiuiieieieiieesie stttk s e s s8R bR Rt s bbbt ent s 6,562,750
B AMOTEZALON. .....vevveveeeeisi et f R RS fRfRS R
7. Adjustment to the book/adjusted carrying Valug Of REAGE HEM...........ciiiieieeie bbbttt
8.  Total foreign exchange change in DOOK/AJUSIEA CAITYING VAIUE.............vuruuririeeieieeieeeie ettt sse sttt f ettt een (76,100)
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ B4 7+ 8)...cviiiieeiceieeesie sttt (7,479,480)
10 DEAUCE NONAAMITEA @SSELS. ......v.vvervrrirrirtiseiseiseeies et bbb
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).........ccvuiueiiieiiieeiieieeiiee sttt et bbbt bbb b s bbb bt st et es bt nas (7,479,480)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI).......c.uevururrrreeresressesesessesssssssssesssssssssessessssssessesssssessessssssessesssssessessessssssessesssssessasssssessessons (0)

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

3.1 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 (15,048,888)
3.14 Section 1, Column 18, PriOr YEAI..........ccvevevveveieriereeeie e (27,306,548) 12,257,660 12,257,660

3.2 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 (15,048,888)
3.24 Section 1, Column 19, PriOr YEAI..........ccvvveveererereereesreisiseseseesienas (27,306,548) 12,257,660 12,257,660

3.3 SuUDtOtal (LINE 3.1 MINUS LINE 3.2)......ucuieeieiciiiieieiete ettt b s st s 248481 bbb bbb s bbbt n bbbt (0)

4.1 Cumulative variation margin on terminated contracts during the YEar...........cc.coeverrnrrernienrssieennennenns (28,042,635)

42 Less:

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

422 Amount recognized (28,042,635) (28,042,635)

4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2).......cuueiueieieeeeieereseiseisesssstseesesssssssesessessssssessessesssessesse s ssess a8 s a8 e84 E 4588482842848 S 8RR bbbt n e 0

5. 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
6. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 = 4.3 = 5.1 = 5.2) ...ttt sttt (0)
7. Deduct NONAAMILEA @SSELS...........oiiiiiciiii bbb
8. Statement value at end of current PEriod (LINE B MINUS LINE 7).........vureruriueeereieiseeeeteessieseese e ssessssas e ssssss et ess st ess bbb a8 ees bbb bbb s bbbt bnnen (0)
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statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

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

NONE




statement for March 31, 2019 ofte. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

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

Beginning INVENTOTY........c.cuiuiiiriiriecrieeeisce et e | eesereesessssessesssseesessstesessetessenes | soessssessesssssssessesnee [0 O (01 O [0 OO [0 L0 USRI | N ISTRTUTRRRR O 0
Add: Opened or acquIred traNSACIONS............cccvvveveriererieis [ eeereeisereiesiesessesissinies | eeressssssssssesiessssesesssssesssssssssens | sressesisssssesesessossessess | sevens . Q NE ................................................................................................................................................................. 0 [ oo 0
Add: Increases in replication (synthetic asset)

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

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

asset) transactions statement value............c..cccocevveeenns | cvrnannas XXX teveriiieins [ eesiisiesscessssesssiesssssesssenes | aoserines XXX ooivveeiinn | ereeieierisiesssceeseessssseessssensns | erensenas XXX ooiereriries | evreieriscesssssesssieesssessssssesenses | oneerenan XXX oriteirinies [ eeersresieesisesssseseseessssssesenses | oserenan XXX ottetiiirieien | e 0
ENdiNg INVENOMY ..ot essieseissiesiesssnssienenees | onsenesssssssessessssanees 0 | oo (| T [0 RN [ I [0 ORI [0 P L0 PR RRROROOON | I [FPOOROORR RO 0 ] oot 0
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Statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4......oooiiicie et bbb s bbbttt nann (7,479,479)

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

3. TOtAI (LINE 1 PIUS LINE 2)...euuvereeeeueiiscieseiseesisseseeesseses sttt (7,479,479)
4. PartD, SECON 1, COIUMN B........ouuiiiiriri bbb 312,000

5. Part D, SECHON 1, COIUMN B.......uvvurieireieirieieieiiiesse sttt bbbttt (7,791,479)

6. Total (LIne 3 MINUS LINE 4 MINUS LINE 5)....ouvueiiiiieieieieiie ettt ettt s8R sttt s 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 16.......c.cviriieiieeiiice ettt bbbt b a bbbt s bbbttt a b n s seee (6,062,902)

8. Part B, SECHON 1, COUMN 13.........oiiieieiiriiceieesiei st 1,699,688

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 (4,363,214)
10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen 4,648,216

11, Part D, SECHON 1, COIUMN 9.ttt bbbttt ettt s st st s st nen (9,011,429)

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 9,987,453
14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e 23,122,996
15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee 33,110,449
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15). ... curereireeeireiseesseeeeseessseeesessessse e ssessssssessesssssssssessessssssessessssssessessssssessssssssessessasssessessassssssessassnssessesssssessessasssnssessassane (0)
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Statement for March 31, 2019 of the NATIONWIDE MUTUAL 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

.............................................. 4,134,803

.............................................. 7,661,188

.............................................. 3,186,198

............................................ 67,522,879

................................................. 130,458

.............................................. 6,076,020 | ....ccovvivnriinrirrinnn...066,704,732
.............................................. 5,719,971 | oo 4,134,803
.............................................. 4,134,803
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statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
One Nationwide Plaza, Home Office 1 COUMDUS......oecs OH.. [O1/01/1976.... | oo
Plaza 2, 280 N. High St, Office........ccovrnrernriscrieieisereensen COlUMDBUS. ..o OH.. [ 01/01/199B.... | cooeoeeeeereceeeeee ettt
Plaza 3, 245 N. High St, Office COUMDBUS. ..o OH.. | 01/01/1989....
215 N. Front St, Office. Columbus . [01/01/1998....
3945 Bridgeway Ave, AIrport HANGA ............ccoviiiiiiisisssssissss s Columbus . |01/01/2002....
100 Green Meadows Dr, Hotel & Conference Ctr. Lewis Center. . 101/01/1960....
281 East Powell Rd, Data Center North Lewis Center.... . | 06/30/1986....
1100 LOCUSE Sty OffiCE........vuiicireriiiri e Des Moines.. . | 04/30/2001....
3300 SW Williston Rd, Office... .101/01/11979....
0199999, TOAIS......vvoveriesiisiis ittt enbtnnt et 0 0
0399999, TOAIS.....vvurvrreraerseeseesseeseesie et s s st s b8R8 RrE HER8eERE R R LR R AR R R R LR R R LR R R R R R R R eeE EeeE e R R R LR AR AR R 0 0
m
o
—
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./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
281 East Powell Rd, Data Center North.... | Lewis Center..........coovvveveeee | OH. [ oiiiiiiiies | e | ceeene 57,760,007 i 7,922,311 (7,922,311)
7300 Souder Rd, Data Center East . | New Albany . 4,187,679 ...| ....45,769,744 ...(45,769,744)
0199999, TOMAIS...........oovverveeiveereereteeeeieeeesseeseseeesssseeeesesseseseesssesesiens | eesesessssessssesssesesssssssssssssssessssseseeasssssssssensssnessesssassssssessssnses | ceee 111,947,686 0 0 0. 53,692,085 | ... . ..(53,692,055) 0 0 . O {1 I 0
0399999 TOAIS........ervveerseeesese ettt bbb eeb et | i 111,947,686 0 0 0. 53,692,055 | ...vveoiririrnnes 0 (53 692,055) 0 0 (V] [ (0 [ (V] [ (U [ (V] [ 0




statement for March 31, 2019 of the NATIONWIDE MUTUAL 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
00-1102935. NEW YORK.......oooriiiceieneieceieseieceeiesenenas NY e [ e 02/28/2019.... [ ..o A400 | oo 14,000,000 [ .ooooveemeiieiieeeiecesiecesesese e | seeeeneenenes 21,207,000
00-1102959 WASHINGTON......coouiiomiiieiieeeiesisssesssese s DC. 03/28/2019.... [ ..o 3.960 | ....... 5,000,000 [ ..oovevumvirmiiimnieeie s | e 33,555,000
00-1102961 MIRAMAR .....coooviiiriiisniiissiis s FL i | i, 02/08/2019.... | .. 18,022,258
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All Other...........ooiioieeee st 72,784,258
0899999. Total - Mortgages in GO SEANGING. .........vuuuiisuiieiiiiiis ettt 72,784,258
3399999. Total Mortgage: 72,784,258
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
D 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
I11 Mortgages Closed by Repayment
O 00-1002016.........covvverrrriranes OBETZ. ..ot 03/31/2003.... | 03/11/2019.... 2,562,842 | ... [ e | e | s (U ORI ISP 2,562,842 | ........... 3,966,379 | ..o [ e 1,403,537 | oo 1,403,537
N 00-1101917.. .. | LAS VEGAS, 11/15/2012.... | 01/25/2019.... | .. ....10,227,399 0 10,227,399 ...10,227,399 0
00-1102135.. .. | ANN ARBOR.. .101/30/2014.... | 01/17/2019.... 17,500,000 0 7,500,000 7,500,000 0
00-1102201.. .| SUWANEE 08/25/2014.... | 01/25/2019.... | .. ....22,630,000 0 22,630,000 ...22,630,000 0
00-1102248..........ccocoocvervvcvenns [ORLANDO.....ccieceisnesneissnessneissnesssnsssnnnns | Lo | oo 11/04/2014.... | 03/18/2019.... | .. ....21,498,159 (VO (S 21,498,159 ...21,498,159 0
00-1102706.. .. |FOSTER CITY... .103/31/2017.... | 02/05/2019.... | .. 20,250,000 0 20,250,000 0
0199999. Total - Mortgages Closed by Repayment ...94,668,400 0 0 0 [ . 94,668,400 | ........96,071,937 | ..o [ 001,403,537 | i 1,403,537
Mortgages With Partial Repayments
00-1000391.. 1 [ BROOKLYN......ooiiiiiiiiiisiscissicis s OH..oovvvvevi [ v 01/11/2001.... 1,016,880 0 ...108,205 0
00-1000450.. o [MIDLAND PARK ..o |\ VSO I 12/29/2000.... 2,290,343 0 ..60,051 0
00-1000714.. 1 [CLOSTER ... N | e 11/08/2001.... | ... 656,968 0 .49,128 0
00-1000926.. MARIETTA oo [C7. WO R 12/23/2002.... | ... . .945,468 0 .19,218 0
00-1000949. STOW .o (] TR DN 1212202015, | oo | s 319,576 | ..o [ v (2,879) | oo [ e .(2,879) .18,814 0
00-1001038.. CITHACA s NY.cinies e 10/01/2002.... 7,381,416 0 ..72,895 0
00-1101437.. .| STAMFORD.........ccoovormrrrrannnes CTeveevveees | e 03/01/2007.... 5,364,548 (U OO ISP 256,101 0
00-1101810. HIGHLAND PARK......oviuiirireieiseriesisesississeesssssesseees /NSRS DU 10/12/2018.... 2,111,116 (U RTINS 159,010 0
00-1101820.. [ CINCINNAT L .ooieiesiessesssssssssiesssssssssnssensseenes | OHuveciveiiiens | v 10/12/2018.... 3,877,899 0 .33,614 0
00-1101824.. | BURLINGTON......coovvvirriinnrirnneireneeienernsnersneesnnennenenes | KY e | e 08/06/2012.... 2,736,536 (V1 RTINS IR 170,573 0
00-1101854 PORTAGE........coiiinrinnivenneinenssnisnisssissisensnisneenns | INeviiiiieiines [ 10/12/2018.... 3,380,414 0 ..44,980 0
00-1101907.. | COLUMBUS......coererinrineeneriseiserisenssenensssesensssnsenenes | OHevvcivciiees | e, 10/12/2018.... | covevceeceiins | v 11,466,674 0 ..69,531 0
00-1101916.. CINEW YORK.....oovirieninerineriseneisensneneisensissnensenneens | N it | e 10/12/2018.... 3,950,259 0 ..25,902 0
00-1101939. KIRKLAND.......ooooirviiiniininiinninsneissnessnsssnnssssssnesenns | WA [ 10/12/2018.... 4,362,936 0 ..30,047 0
00-1101969.. o [JACKSONVILLE.........coovveiemiiremeirereereneereneerenesssnesrenenonns | Fliviieiciiicis [ 09/12/2013.... 4,573,894 (V1 RTINS R 146,524 0
00-1101985.. | TORRANCE........ccosvvirinrivninnirensenisrisssinnisesienssneenns | CAueiiiniiinins | v 10/12/2018.... 3,050,056 0 .27,829 0
00-1102024.........ccoovverrrirnnes LAS VEGAS........cooovvimmriimnniinnniinsneeinsnessnesssnssssnesssnenennns | NV [ 10/11/2013.... 1,224,826 | ..o | v | e | e 0 ..24,802 0
00-1102034........coerrverrrirs SAUK RAPIDS.............. MN.ns | e 10/12/2018.... 6,387,202 | oo | e | e | e 0 [ e | e 138,062 0




statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

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

00-1102039..  [FTWORTH. s | Wi [ e 09/10/2013.... | oo | s 17,985,627 0 ..94,875 0
00-1102042.. .| COLUMBUS. JEVSTTOTONN PR 10/12/2018.... 5,246,741 0 ..27,654 0
00-1102048..........ccoovvrricrrrines WASHINGTON | DCiies [ 10/12/2018.... | oo | v 11,789,298 | .ooevieierinriieni [ | vt | e 0 ..61,698 0
00-1102058.. .. | MANCHESTER e | CTie | e 10/12/2018.... 4,575,451 (U ORI ISP 145,315 0
00-1102076.. [ MISSION VIEJO......coiiiiiiisiiccsissicsissseissiis CA.oovvcvies [ v TM92013.. [ e | e 13,380,000 0 ..58,440 0
00-1102131....ooorririenes HOUSTON.......oiiiiririnninincscssssisissssnsnsssinnies | Wi [ 10/12/2018.... 8,415,459 | ..o s [ | 0 ..93,895 0
00-1102207.. o [ CINCINNAT L cccooveerierieneniseensersssssssssenssnesenseens | OHevciiciiees | e, 01/05/2015.... 5,859,133 0 .45,149 0
00-1102241.. . INORTH BETHESDA.........ccccomurmrinrinnrcnninerreninninssennnines | MDosrivciins s 10/12/2018.... 8,969,111 0 .68,773 0
00-1102244..........cocovvvirnranes AMHERST ... | NY i | s 10/12/2018.... 7,350,039 | ..o [ | s [ 0 ..42,996 0
00-1102320..  [FOXPOINT c.ooicciericciisrisnissiessiesiesssisniessennns | Wi | s 10/12/2018.... 9,179,369 0 ....298,933 0
00-1102398.. .|RENTON WA o | e 08/06/2015.... 3,200,954 0 ....105,972 0
00-1102417.....oovvriicnis NATICK ... MA. i [ 09/30/2015.... 3,744,786 0 ..63,449 0
00-1102445.. .. |NORTH TONAWANDA............ccc... NY.ien | e 10/12/2018.... 5,632,813 0 ..31,553 0
00-1102450.. .|PARKCITY....... UTeie [ 10/12/2018.... 6,584,174 0 ..37,560 0
o 00-1102456..........ccocoevvvcmrrenee ALLENTOWN......ooiiiiicinicesise s PA oo [ 01/14/2016.... 8,352,736 0 ..50,502 0
m 00-1102463.. I MIRALOMA. ..o [O7 VSRR I 10/12/2018.... 1,660,155 0 .12,359 0
o 00-1102464.. .| RANCHO CUCAMONGA CA.oivvceeis [ i 10/12/2018.... 3,228,080 0 ..24,031 0
N 00-1102466.............cooooecene. WILMINGTON. ..o NG | e 10/12/2018.... 7,367,162 0 ..36,205 0
'_\ 00-1102470.. [COLUMBUS.......ooirirciss s 0], ISR IR 10/12/2018.... 6,898,602 0 ..36,529 0
00-1102482.. .| BOCA RATON......oviiiiiniciissicise s FLooiiiiiiies v 01/1212016.... | covooeverriiricnns [ e, 25,000,000 (V1 ORI TP 9,474,818 0
00-1102486...........c.coccevveeries [ CHELSEA ..oociccccicsccsssiscscncsniens | A | s 12/10/2015.... 6,715,168 0 71,223 0
00-1102495.. .[10/12/2018.... 7,400,000 0 .23,771 0
00-1102505..........ccovvevveerins [ SEATTLE oo | WA | s 10/12/2018.... 5,098,717 0 ..37,448 0
00-1102550.. [ FAIRBORN.....ooovviriniinninniiniienisnisnsissiessissisnssensenns | OHlccciiciiies | e 10/112/2018.... | ... ... 11,822,154 (U ORI ISV 123,477 0
00-1102579.. .. | PHOENIX .107/19/2016.... ....12,440,162 0 ..64,206 0
00-1102588.. .. | CARLE PLACE........ccccoovnriiriinninns |\') SRR I 10/12/2018.... 4,203,015 (U [ 116,105 0
00-1102591.. . |LEXINGTON......ccoovririinnianns 1S CH P 10/12/2018.... 7,603,065 0 ..55,644 0
00-1102637.. .. | ATLANTA... GA .1 08/08/2016.... ....24,682,604 0 156,539 0
00-1102666.. .. |NEW YORK NY.ciins i 10/12/2018.... 4,750,997 0 ..31,153 0
00-1102694.. .. | CHARLESTON... 1S CHIN R 10/12/2018.... 3,867,161 0 ..25,646 0
00-1102724.. .. | CHICAGO.. IL .| 04/12/2017.... ...41,556,498 0 334,361 0
00-1102757.. .. | BALTIMORE.. MD..vcies [ 08/08/2017..... | ... ....10,239,752 0 ..53,790 0
00-1102779.. .. | FAIRFAX.... |V W 08/25/2017.... 7,004,063 0 ..42,536 0
00-1102788.. .| STANTON.. CA.ovvvcvns [ 10/11/2017..... 1,964,670 0 8,397 0
00-1102803..........covverrvrrrines NASHVILLE. ...t essssesssseees L1\ TS Do 2712017 [ o | i 13,652,017 0 ..89,012 0
00-1102821.. . /SR IO TMBI2017 . [ o | i 14,887,967 0 ..92,796 0
00-1102884.. .| FARMERS BRANCH. L. S B 07/31/2018.... 4,170,023 0 .22,788 0
00-1102889.........covvvrririenes LEWISVILLE................ L%, GO 10/11/2018.... | oo | v 20,970,385 0 ..89,458 0
00-1102894.. . [MOORESVILLE.........cooiiiriininiiisiiesissisissesces NC.ooviviees [ 07/06/2018.... 4,962,882 0 ..28,194 0
00-1102906.. .| CANOGA PARK....... CA o | e 10/17/2018.... 6,991,014 0 .27,167 0
00-1102910......ccvvrivriirienes ALBUQUERQUE.............. NM.viies e 09/28/2018.... | covooverririinns | e, 10,959,020 | oo [ | s | 0 ..62,023 0




statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 + 9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal
99-0000032.. o [INORWALK.....ooorviriiisniiisnissseissnsissssissssssnessnsssnens | Gl [ o 04/06/2015.... 6,288,191 | ..oovirecriirinnines | e (516,713) (R M) I I 172,925
99-0000033.. L [NORWALK ..o | Gl | o 04/06/2015.... 2,663,523 | ..o [ . (219,477) (219,477) 13,247
99-0000034..........ovvvrnrirens HOUSTON. ..o | T neennienniinns | oo 02/06/2015.... | covovvveeriinienns [ e, 15,125,618 | oo [ | e | s (1,307,674) (1,307,674) | covooovvveiininniiinns | v 762,583
0299999. Total - Mortgages With Partial Repayments.. 479,515,364 | ...ccooovirinniinniiand (2,043,864) (2,046,742) 0] s 14,830,487
0599999. Total Mortgage: 574,183,765 | ......ccccoveveene0 | e (2,879) .0 (2,043,864) (2,046,742) 0] ... 109,498,887

2’2030
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
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1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market 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 Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Ares Private Credit Solutions, L.P.... . | Wilmington.... . | Ares Private Credit Solutions, 06/23/2017.... 2 ..25,433,178
GSO Capital Opportunities Fund IIl LP Wilmington.... .| GSO Capital Partners LP............cccovererineneeerenisierennes 06/03/2016.... 2 ..16,799,957
GSO Capital Solutions Fund Il LP. .| New York .| GSO Capital Partners LP. 06/06/2013.... 3 ..10,407,292
GSO European Senior Debt Fund LP....... Wilmington .| GSO Capital Partners LP. 11/25/2014.... 2 .19,971,731
Guggenheim Private Debt Fund 2.0-1, LLC Wilmington.... . . | Guggenheim PDF 2.0....... 06/03/2016.... 2 2,054,780 6,764,354
ICG SDP Fund 3B . . | Grand Duchy. . |LUX.. | Intermediate Capital Managers Limited. 03/22/2018.... 2 3,600,000 ..20,562,315
Kayne Senior Credit Il Fund, L.P........cccocovninininirnns . | Wilmington.... . [ Kayne Senior Credit........ oot ssessessssns | resseseesenees 06/23/2014.... /2 [OOSR BTN 324,301 ....5,510,005
NW Private Debt, LLC Los Angeles . | Kayne Anderson Capital Advisors, L.P 01/01/2016.... 2 | e | e 427,013 | oo | e 5,578,190
Owl Rock First Lien Insurance FUnd, LP..........ccccovveerniniinnineneininninns New York .... | Owl Rock Capital Advisors LLC..........cccovvverrnrrnrinnns 03/28/2019.... | .ovoevrrnes KT I 6,213,123 | oo | s | s 1,920,000
TCW Direct Lending VII, LLC....... Los Angeles CA.... | TCW Asset Management 05/14/2018.... 2 32,221,503
Vista Credit Opportunities Fund Il - B, L.P.... e San Francisco............ccoceevvneiienes CA.... | Vista Credit Opportunities Managment 06/01/2016.... 2 | e | s 976,022 | ..o | e 2,685,836
Vista Credit Opportunities Fund Il, L.P....... et Wilmington.... . | Vista Credit Opportunities Managment 05/10/2017.... 2 731,339 1,924,945
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated............c.ccoiiiiiiiiiiiiniiiiiiins i B I 6,213,123 . 16,881,861 | ..o | i 149,779,306
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Actis Global 4 LP . | London . | GBR. | Actis GP, LLP........ 12/15/2011.... 3 2,939,605 5,222,895
Advent International GPE VIII-B, LP Wilmington . .| Advent International Corp.............c.uuruiiiieiiieiiii e enes 01/28/2016.... 3 2,415,999 3,200,001
Affinity Asia Pacific FUN 1l]...........ooovics s Grand Cayman...........coeveererreeenees CYM. [ Affinity Equity Partners..........ccocoerereerencnisncreseeeesees 12/15/2006.... 3 10,305 | .ovverenee 791,256
ArcLight Energy Partners VI, LP Wilmington.... .| ArcLight Capital Partners LLC 07/02/2015.... 3| s | s 1,218,092 ....2,507,603
Ares Corporate Opportunities Fund V, L.P..... .| Los Angeles.. . | Ares Corporate Opportunities Fund V, GP LLC..........ccoeviuneinnereneieicreneseeeisees 06/22/2017.... 3 5,576,979 ..18,082,241
BCV INVeStMeNts S.C.A......c..oviircrireesee e Rome ITA .. [ CINVEN...oooiirieiiices e 01/23/2007.... 3 5,968 | ..coreverieierinririeniens e ————
Blackstone Infrastructure Partners, L.P. .| New York . . | Blackstone Group 03/14/2019.... | coovvveennn KT I 3,374,991
CA Hire Co-Investment, L.P................ . | George Town .| CYM. | Carlyle Group, L.P........cccovvrunrrirrrreeceeieens 12/20/2007.... 3 (46,297) | ...
Carlyle Europe Partners II, L.P.......... New York NY.... | Carlyle Group, L.P......c.ccovuuieiririrciiireieinenne 12/13/2004.... 3 1,538 | .o 830,133
Carlyle Europe Partners III, L.P New York NY.... | Carlyle Group, L.P.... 02/05/2007.... 3 67,123 715,101
Catalyst Fund V, L.P.............. Toronto CAN. | Catalyst Group, LLC. 08/12/2015.... B | s | e 750,000 20,070,010
Catterton Partners VII, L.P. .| Greenwich.... . | Catterton Management Company, LLC.. 09/03/2013.... 3 73,673
Clearlake Capital Partners V.... . | Santa Monica.... . | Clearlake Capital Group . | 12/05/2017.... 3 ....1,133,317
CVC IV Tandem Fund London. GBR. | CVC Capital Partners 01/02/2007.... 3 7,99 |....
Doughty Hanson & Co IV LP 4.........ccovirecreceeeseceeeeees London. GBR. [ Doughty Hanson & Co. Managers, Ltd...........c.cccovrrirrincnesiereseeisceeeseesessenens | veereneeennees 01/31/2005.... 3 (7,541) | ...
Dyal Capital Partners Il New York NY.... [NB Dyal Associates I, LP 09/30/2016.... 3 ..19,683,636
EnCap Energy Capital FUNd VII, L.P........ocovirririeiieeiesesessiessinns Dallas. . | EnCap Investments, L.P...... 09/28/2007.... 3
EnCap Energy Capital Fund X, L.P.. Houston . | EnCap Investments, L.P... 03/31/2015.... 3 [ s [ e 213,540 | | e 3,426,443
EnCap Energy Capital Fund XI, L.P. . | Houston.... . | EnCap Investments, L. 07/17/2017.... 3 8,556,521
EnCap Flatrock Midstream Fund IIl, L.P Houston . | EnCap Investments, L.P... 04/30/2014.... 3 2,700,722
Energy Spectrum Partners V, LP. Dallas. . | Energy Spectrum Partners... 12/01/2007.... 3 333,071
Energy Spectrum VI, L.P.. Dallas. . | Energy Spectrum Partners 02/28/2011.... 3 87,185 3,096,530
Energy Spectrum VII, L.P. Dallas . | Energy Spectrum Partners... 11/03/2014.... 3| s | e 833,449 . 6,466,944
Energy Trust Partners Fund IV, L. Dallas, ... | Energy Trust Capital..........cc.ccoeverenrinnricniineiiens 08/30/2013.... 3 | [ 617,024 | ..o | e 2,214,656
Global Infrastructure Partners............cocoeeerceninenerencnreenees New York NY.... | Global Infrastructure Management LLC 12/14/2007.... 3 47,549 2,902,021
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GTCR X, P eseesssssensenes New York NY....| GTCR Investment XII, LLC........cccovvvvmrrmrrrrerircirncnnns 05/04/2018.... 3| s | e 1,375,000 ..17,289,800
ICG Europe VII . St Helier. JEY.. | Intermediate Capital Managers Limited 08/24/2018.... 2 2,299,257 ..21,823,283
L Catterton Growth Partners 11, L.P.........cccviiieiiuniniieneiseeesseseeseiseeseseneeeens GreenWich.......c.vvveveeeeniccrisenne . | Catterton Management Company, LLC..........ccceimireeeeeicineneeeseseeese e 02/25/2016.... K T [P ISR 295,777 ....2,240,806
L Catterton Partners VIII, L.P....... Greenwich.... . | Catterton Management Company, LLC..........cccovinireiieeirneeie s 06/13/2017.... 3 2,344,870 ..16,180,322
Landmark Equity Partners XVI, L .. | Wilmington. . | Landmark Partners... 12/06/2018.... 3 ....1,406,514 ..17,995,900
MBK Partners Fund IV, L.P.......... .| Grand Cayman. ... | CYM. | MBK Partners. 03/09/2017.... 3 2,531,841 ..16,237,855
MCP Private Capital FUNG Il...........c.covvuiriieinienisiissiesiessssssiesieesiens Luxembourg City.. ... |LUX.. | Metric Capital Partners Il GP S.a.r.l........... 05/07/2014.... 2 33,031 3,476,580
Navis Asia Fund V, L.P.............. Kuala Lumpur. . [ MYS. | Navis Capital Parners...........ccocvurireiriirieciscneeeseeseeeeee e sssessssseeessssesneen 02/01/2007.... 3 2,084
Navis Asia Fund VII, L.P...... Grand Cayman............cccvvrereennnces CYM. [ Navis Capital PArNers...........cocoeuoieireiiiniinieeriece st 01/29/2014.... 3 | e | e 5,287,131 | oo | e 5,077,500
NCT Ventures Fund Il LP. Wilmington.... L NCT VENIUIES.....ovvice e 06/20/2008.... 1 83,643 72,993
One Rock Capital Partners II, L.P New York. . | One Rock Capital Partners 10/30/2017.... B | e | s 149,060 | .ooveeeeverecireeieerereeeen | e 22,034,240
Peppertree Capital FUNA VI, LP.......c.oiiiiicneceesseessseen s WIlMINGtoN.......cvveveecereecs . | Peppertree Capital 05/05/2016.... 3| s | e 828,000 |....ccovvvnee. 1,692,000
Permira IV. New York [ PEIMIMAL...ooc e 07/18/2006.... 3 53,218 62,567
Rev1 Fund |, LLC. Columbus . |ReV1 Ventures..........cceceevvvceveeeceicisceenae 06/30/2016.... T e | e AT1,501 | e | e 1,711,374
Silver Lake Partners II, LP .| Menlo Park.........ccoeverenrenivinnniane .| Silver Lake Partners, LLC...........c.vvuriiiiiirieiesissiiesiessesesssisssssesiesseseses | seesessessienes 07/28/2004.... 3 1,878 | oo | e 1,765,793
Silver Lake Partners IV, L.P............. Menlo Park.... . | Silver Lake Partners, LLC. ... | 04/02/2013.... B | e | e 781,624 ....2,548,604
Silver Lake Partners V, L.P....... Wilmington.... . | Silver Lake Partners, LLC. . |06/12/2018.... 3 5,892,463 ..21,550,192
Siris Partners IV, LP.......crrreeseeeseereeeeeeees New York . | Siris Capital Group, LLC.......ccoveeeeeeereieiereereeseeeeees 03/15/2019.... | ccvereerrenns KT [P 3,661,942 | oo e 20,338,058
Sorenson Capital Partners 1, LP..........ccvicescesessesenessseenes Wilmington.... . | Sorenson Capital ASSOCIAtES I, LP..........coiiiiiriciiiicisccesces e 05/31/2014.... 220,296 8,052,417
SVB Capital Partners IV, L.P Silicon Valley. .| SVB Capital Partners, LLC.........c.ccocvrernrrivierennees 12/06/2017.... 576,850 5,967,700
SVB Venture Overage FUNd, L.P.........coooirirreeeneeeesieee e nenas WilMington........coevveerreereecieienns .| SVB Capital Partners, LLC.........ccocoverrrrrrrreanes 06/17/2015.... | ool | e | e 299,250 | ...cccovrernnnee 2,641,052
Tamarind Hill Fund, LLC . | Ann Arbor. Tamarind Hill Management, LLC 06/29/2018.... . 600,000
TPG Asia VI, L.P. . | Grand Cayman. I TPG ASIB. .ottt | arisnninniis 04/07/2014.... LABB,428 | s [ e 5,040,875
TPG Asia VII(A), LP....cccrerrrinnee FOrt WOomth......ccoveervenieerineineis 1 TPG ASIB. ..ottt | e 07/26/2018.... | cevoverirercnnd | cerierieeiseseieseiesineens | eeresiseesinnis 1,074,305 [ .o | v 17,444,890
TPG Partners VII, L.P . | Fort Worth. .| TPG GenPar VII, L.P 05/2712015.... | covvevirerens3 | ceviceineierieeeienns | e 5,215,765 8,523,549
Trident V, LP . | Greenwich. . | Stone Point Capital LLC 12/20/2010.... 27,601 964,846
True North Fund V LLP, fka (IVF V)...c.ooeieirreseneeesienns Port LOUIS.......c.vecvrvcrieieicecieieeeeens MUS. [ TrUg NOMh......cvurvieieieieeceieces e 03/18/2015.... | .oveiveeeinn3 | e | eveieieienienne 1,863,631 1,260,511
Veritas Capital Partners VI, L.P Wilmington.... DE.... | Veritas Capital Partners VI, L.L.C 06/15/2017.... . 2,344,062 ...4,513,512
Vista Equity Endeavor Fund I, L.P Grand Cayman. . | CYM. | Vista Equity Partners, LLC..........ccccoouvunrinniiniirciienns 06/01/2017..... | o3 | s | e 121,690 2,935,457
Vista Equity Partners Fund VI, L.P DOVET ..o DE.... | Vista Equity Partners, LLC... 02/29/2016.... 3,667,171 4,445,980
Vista Equity Partners Fund VII, L.P. Austin... TX.... | Vista Equity Partners, LLC 01/24/2019.... | .... ....2,153,742 . ..21,846,169
Vista Foundation IlI, L.P.............. DOVET ..o DE.... | Vista Equity Partners, LLC... 05/12/2016.... . 2,567,760 |.... ....5,720,125
Yukon Capital Partners II, LP........ Minneapoli MN... | Yukon Partners. 11/05/2013.... | eveveeeeeeie2 [ oo | v 278,491 5,588,297
Yukon Capital Partners IIl, LP.. Minneapoli MN... | Yukon Partners. 07/18/2017.... 5,080,613 ..19,320,551
Yukon Capital Partners, LP Minneapoli MN... | Yukon Partners. 06/15/2011.... 35,296 .. 7,877,143
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - UNaffilidted. ..o it nnees I [ 9,190,675 | ................. 64,840,380 | ....ooooveveveiieinn (L 417,720,519
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
E-Risk SErVICes, LLC........ocoiiireiieeesiceeee e Columbus . |OH... [ Nationwide Mutual Insurance Co............... 01/01/2019.... | oveeeeveeees | e 263,436,118 | ..o | e e | e 100.000
Nationwide Private Equity Fund, LLC Columbus .. | OH... | Nationwide Mutual Insurance Co.. 10/14/2004.... 3 B1,870 | oo | = v | s 100.000
Nationwide Ventures, LLC....... Columbus .| OH... | Nationwide Mutual Insurance Co.. 06/30/2007.... T ] e | s 2,758,735 | oo | 7 e | e 100.000
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1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = AffillAted...........oiiiiiieiciceiieiiiis ittt sas st ensensssnnas 263,436,118 | ......ccccuue. 2,810,605 | .ocovverricrerecn 0 | oo 0.... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Almanac Realty Securities VIII, L.P........... DOVET ..o DE.... [ Aimanac Realty Partners...........c.cocvveeernenineeneiscnenenenns 12121/2018.... | oo | v | e 230,606 | ....oeerrereeireeeieeennies | e 19,719,080 | ........... 1.000
Crow Holdings Realty Partners VIII, LP Dover. . | Crow Holdings Capital Partners, LLC... {09/2412018.... | oo | s | e 1,466,221 | oo | e 5,479,754 | .......... 0.750
Crow Holdings Retail Fund, L.P... Dover . | Crow Holdings Capital Partners, LLC 04/01/2015.... 54,440 1,915,429 5.080
Dermody Properties Industrial FUnd I1, LP..........cooiririmirnreescseeceeseee s Dover. . | Dermody GP II, LLC 1212712018.... | coveereeieiee | v seieeseees | eereeeeseereaenneens TT5,072 | oo | v 6,708,214 | ........... 1.290
Georgia Housing Tax Credit Fund LLC...........cccoovuvrivnrinirienns Atlanta .| Georgia Equity INVESOrS, LLC..........covuiiiiiieieriieiieiesiesessiissiessiens 12/29/2017.... ...640 © | .
Harrison Street Real Estate Partners VI, L.P Dover . [ Harrison Street..........ooovevvirveverereseeeeeis 08/09/2017.... 1,865,384
Harrison Street Real Estate Partners VII, L.P Dover. . | Harrison Street.........cooceeveicieecceeeceee 03/12/2019.... | eveereeeveceies | e 729,390 | cvoeuieeieieeieeeeeeeiereeeiens | oottt nenens | cevereeeren s 8,870,610
Helios Deveo LLC . | Washington... .| Sol Systems LLC 05/23/2018.... ..27,748,483
Helios Infraco LLC . | Washington... .| Sol Syst LLC 12/22/2017.... ..18,070,669
HSREP VI Co-Investment 3, L.P......... Dover. . | Harrison Street.........oovevevevicceeeceeeeas 05/02/2018.... 688,070
Metropolitan Real Estate Partners V, L.P..........ccoerenrnnneereseseeesessiseneens New York . | Metropolitan Real Estate Management 04/16/2007.... 67,714 1,728,758
Nationwide Sol 1 LLC...... Washington... .| Sol Syst LLC 07/2112016.... | .oeeeerrieies | eereieieieeieseieiesssieies | e 354,061
PCCP Credit IX, LP......ovvvveriirinriierienes Dover. .| PCCP Credit IX GP, LLC.......uviiieririiiiierieisiie e ssesssessesesseons 03/28/2017.... | coveevererereens | cevermrereniesissiisesseseienes | ceeenes 2,880,000 | ..cocverrrnnee 39,696,000
PCCP Equity VIII, LP.......cooovrvrrrrrnees Dover. .| PCCP, LP 09/18/2018.... 840,544 5,891,340
Prime Property Fund, LLC... New York .| Morgan Stanley Real Estate AVISOr, INC..........ccoovuuiiiiiniineierininiseissseeeninns | ceeveniisniis 03/31/2015.... 822,447 e —————
Stuyvestant Hall Master Tenant LLC.................... .. | Delaware.........coereerereeeniineeinens . | Stuyvesant Hall Holdings Inc. 04/03/2012.... w15 | s s
US Office Development Program, L.P..... .. | Wilmington.... {ODP GP, LLC...oceeceeee e 1200212014 ... | oveeeeeeeeies | e | e 1,186,788 22,397,138
Walton Street Real Estate Fund VIII. LP.. . | Wilmington.... . | Walton Street Capital, LLC..........ccoeuiurieierireeiseeeseseisee e 04/15/2016.... 63,910 | oo | e 12,814,935
Waterton Residential Property Venture XIlI, L.P DOVET ..o . | Waterton Venture XIIl GP, LLC.......c.ccoeveveeeieercreeene 06/02/2017.... | eveereereerees | e | evereeeiesenieiens 581,523 | oeieeeereeerereeeieereseienes | et 6,431,831
WFL Il LLC Winston Salem ..| Nationwide Mutual Insurance Co................ 04/30/2013.... 1,450
Yankee Brothers LLC . Columbus . | OH... | Yankee Brothers LLC.... 08/22/2013.... 1,100
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.........c.oiiiiiiiiiiiiiiis i B P 729,390 | .oovverenn 12,740,632
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
NW REL LLC....iiiieisi s Columbus . IOH... INationwide Mutual Insurance Co............... 02/08/2008.... | covoeveerenees | cerrerirnemisssissersssnsesisenes | cereneseesssnenasd 4,658,523 | ..oiiiieiinnas S e | s 100.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = AffIlIBEE. ..o e sss st sssaes (U P 4,658,523 | i 0 | o 0 [ XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Atlas ENhanced FUNG LP..........ociiiicees s ssssensnes Chicago IL...... Balyasny Asset Management LP...... 01/01/2019.... | ccoovevernees 5 | s 15,099,692
D.E. Shaw Oculus Fund, LLC.. New York .| D.E. Shaw & C0. LLC....cc.ovvvrrreirrircrinirrcrienns 02/01/2019.... | .... ..22,860,869
LMR Fund Limited. Grand Cayman . | LMR Partners LLC 02/01/2019.... | . ..31,735,502
Millennium USA LP.......oovviiiriieeierissrerisniens New York . [ Millennium Management LLC..........ccvririiirieiieiesississssiessssse e ssssssessesssssnnees 02/01/2019.... |.... ..24,689,258
OXAM Quant FUNA (US) LLC......vueriieriieiriecie e sneees Grand Cayman . | OXFORD Asset Management LLP.............. 01/01/2019.... | .... ....8,733,238
Parallax Fund, LP..... San Francisco . | Parallax Volatility Advisers, L.P 01/01/2019.... |. ..16,911,147
PIMCO Absolute Return Strategy V Offshore Fund Lt Grand Cayman [ PIMCO... s 01/01/2019.... | .... ..15,081,541
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. ..o it 135,111,247
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
Inlet Point Special Opportunities Fund LLC (f/k/a Rothschild Special Opportunities
Fund LLC) Wilmington........cccoveiiiniiciiiininn, DE.... | Rothschild Asset Management Inc... 10/01/2015.... [ .o 13 50,000 | .o | T i | 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated... 0 50,000 | .ooovrrerieinnenrieeend | 0 [ XXX
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Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Nationwide Affordable Housing Fund 53 - RBC Tax Credit Fund - 90 LLC. . | Cleveland.. . |RBC Tax Credit IV LLC 10/30/2014.... 3,025,753
Nationwide Affordable Housing Fund 54 - Red Stone Equity Fund - 49 LLC Cleveland . |RESP MM LLC. 11/24/12015.... 393,818
Nationwide Affordable Housing Fund 55 RBC Tax Credit Fund 95 LLC Cleveland........c.ccccocvvevviercrircnne . |RBC Tax Credit IV LLC.......oocceieceeeeceecet ettt 02/12/2016.... ..18,422,918
Ohio Equity Fund for Housing Limited Partnership XXVI. Columbus Ohio Equity Fund GP XXVI LLC... 07/22/2016.... 3,679,565
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated..........coccooviviins cvvininnenns 0 3,811,824 ..25,522,054
4499999. Subtotal - Unaffiliated 151,244,435 ..98,274,697 773,047,574
4599999. Subtotal - Affiliated 263,436,118 | .... ....7,519,128
4899999, TORAIS. ...tttk eeeEieeLE et LE L E L E ek eeLEeeE L 414,680,553 | ............... 105,793,825
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss) on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Alcentra European DLF Investor Feeder LP (fka:
Clareant) St. Helier......cocvveveien. JEY | Distribution 11/13/2014 | 03/15/2019 0 | oo | 201,825,297 | . 1,825,297 [ .oooiviiviiniinns [ | e (V1 IR
GSO Capital Opportunities Fund IIl LP Wilmington.. .. | DE.. | Distribution 06/03/2016 | 03/27/2019 0 [ eerereererene | reeern. 579,655 | oo 579,655
GSO Capital Solutions Fund I LP. New York .. | NY.. | Distribution 06/06/2013 | 03/18/2019 0 v 985,778
GSO European Senior Debt Fund LP.. . | Wilmington.. .. | DE.. | Distribution 11/25/2014 |03/28/2019 0 ....14,504,347
Guggenheim Private Debt Fund 2.0-I, LLC..........c....... Wilmington .. | DE.. | Distribution 06/03/2016 | 03/21/2019 0 | e | 20002,293,333 | ... 2,293,333
ICG SDP Fund 3B Grand Duch .. | LUX | Distribution 03/22/2018 {02/19/2019 0 124,751
Kayne Senior Credit Il Fund, L.P......cccccooovvverniirinnne Wilmington . | DE.. | Distribution 06/23/2014 | 03/29/2019 0
Newstone Capital Partners Ill, LP..........ccc.cccoovvrnrinrenne Wilmington..........ccccoeeeene DE.. | Distribution 09/20/2016 | 01/09/2019 0
NW Private Debt, LLC .... | Los Angeles CA.. | Distribution 01/01/2016 |03/15/2019 (V[ ORI (DS 8,440,987
Oaktree Opportunities Fund X, L.P........cccoovrencninnnne Grand Cayman................. CYM| Distribution 05/12/2015 | 03/28/2019 (0] [OOSR IS 749,982
TCW Direct Lending VII, LLC.......... .... | Los Angeles CA.. | Distribution 05/14/2018 | 02/19/2019 0 5,208,920
Vista Credit Opportunities Fund Il - B, L.P................... San Francisco.................. CA.. | Distribution 06/01/2016 | 01/25/2019 (0 [OOSR IS, 129,100 | ........ .0 .
Vista Credit Opportunities Fund Il, L.P........ccoovisiinnnens Wilmington. .......coceveeenens DE.. | Distribution. 05/10/2017 | 02/25/2019 0 N 153,084 | ........ 153,084 | .ooiviiviinniini [ | s (V)] I
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.......... .....36,550,984 | ..o (L] (U I 0 0 0 0]... 36,550,984 | ....36,550,984 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Affiliated
1492 Capital LLC...... |COIumbus ......................... |OHA |Distribution 07/23/2008 [01/28/2019 | ....17,403,107 | ..coovirrnrirees | corerinninnrsninnins | venee 0 | e 17,403,107 |...17,403,107 | ..ovovvvirinnninns [eorrnninrisisiiens | oo (U I
1499999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Affiliated..........ccocooviniinnninisiscnnnn L A7,403,107 | (L (U 0 0 0 0]... 17,403,107 |....17,403,107 0 0 0 0

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

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

Activa Capital Il.........ccerireirreieieeeeeeseeni Paris.....ccovieeicrierieens FRA [ DISDUHON. ... 04/23/2007 |01/02/2019 | ............ 89,770 | oo | cevreeineinerinnees | e 0 | o | verreeeennn 89,770 | i, 53,309 | .coooenee (16,461) | = oo | e (16,461) [ ..ovvvrererireinne

AIF Capital Asia Il LP Distribution... .| 12/15/2006 | 01/28/2019 | ............ 50,962 | .cvouvveirieriiees | e [ e 0 | ceveverrernernens | verrennnn 50,962 | i 50,962 | - - 0

BCV Investments S.C.A. Rome . | ITA. | Distributiol ..|01/23/2007 | 03/31/2019 | - - - - - 0 - ..(5,915)

Bridgepoint Europe IV LP.........ccccoovvivviviiininiicinis Frankfurt. Distribution... .| 11/22/2007 | 03/15/2019 0 [ [ 01,138,455 | L 826,227 | ......(312,228) | - cvvvvveiaes | e (312,228) | ....

CA Hire Co-Investment, L.P..... . | George Town.. Dissolution... .. | 12/20/2007 |01/29/2019 R 3,482,078 | - .o | 203,502,683 | .......... 15,664 | - v ..(3,487,019) | ....(3,487,019) [ ...cvvvverrrrinne

Clearlake Capital Partners V.... .| Santa Monica.. . | Distributio .. | 12/05/2017 |02/04/2019 0 124774 | - - 0

CVC IV Tandem Fund Distribution... ..|01/02/2007 |03/08/2019 0 | ceveverrvrenereene | e 207,096 | oo 206,833 | ..o (263)| - (263)

Dyal Capital Partners IV. . | Distribution... ..|06/11/2018 | 03/08/2019 0 | coveveerrneenerenne | e 87,375 | i 457,375 | - - 0

EnCap Energy Capital Fund VII, L.P . | Distributio .1 09/28/2007 |02/15/2019 0 576,595 | - - 0

EnCap Energy Capital Fund X, L.P.. . | Distribution... .. | 03/31/2015 | 03/27/2019 0 - - 0

Green Mountain Partners Ill...........ccooveveienerinnncine Quechee . | Distribution... ..110/01/2002 | 01/11/2019 0 - - 0

HarborVest Partners VI - Buyout Partnership Fund, LP [ New York . | Distributio .. | 12/31/2000 |01/16/2019 0 - - 0

HarborVest Partners VI - Partnership Fund, LP........... New York.... . . | Distribution... .. | 12/31/2000 | 03/13/2019 0 - - 0

HgCapital 5, L.P....... London.... . | GBR| Distribution... ..|01/17/2006 | 01/25/2019 0 - - 0

Highland Capital Partners VI, LP.........cccccoovrererennnns Lexington Distribution... .1 10/22/2001 |03/20/2019 0 - - 0

Highland Capital Partners VII, LP..........ccc.cccoovurinninnne Lexington Distribution 10/28/2005 | 03/20/2019 0 - - 0

ICG Europe VI St Helier.. .. | JEY | Distribution... .| 06/26/2015 | 02/13/2019 0 R R (59,848) [ ...cvvreerrrirrinne

ICG Europe VII. St Helier.. .. | JEY | Distribution... . | 08/24/2018 |03/14/2019 0 - (455)

Landmark Equity Partners XVI, LP.........ccccovuvivrninnenne Wilmington.........cocveveeenee DE.. | Distribution. 12/06/2018 |03/29/2019 0 - - 0

Meritech Capital Partners II, LP... . | Palo Alto . | Distribution... .. [12/31/2000 |02/14/2019 0 - - 0

Navis Asia Fund VII, L.P.............. .| Grand Cayman... Distribution... . | 01/29/2014 | 01/09/2019 0 - - 0

Northstar Mezzanine Partners V, L.P..........cccccoovenennee. Minneapoli . | Distribution 02/12/2008 | 03/28/2019 0 - - 0

One Rock Capital Partners, L.P. New York.... . | Distribution... ..|01/30/2014 | 01/07/2019 0 - - 0

Silver Lake Partners Il, LP Menlo Park.. . . | Distribution... . | 07/28/2004 | 01/29/2019 0 69,871 - - 0

Silver Lake Partners [V, L.P........c.ccccovernernncerneiinni Menlo Park..........ccccevevnnee . | Distribution. 04/02/2013 | 02/14/2019 (V1 ISR O 1,274,465 - - 0

TCW Cresent Mezzanine IlI. . | Dissolution... .. | 10/01/2002 |02/25/2019 LI I 157,209 | - o | e 471,364 S | (156,537) | ....... (156,537) | ....

TDR Capital Il 'C' L.P........... . . Distribution... .| 06/26/2006 | 01/17/2019 (V1 U (S 1,288,741 | ........956,342 | ....... (REVARISTe) N IR I (332,399) | ....

TPG Asia VII(A), LP..ooeieieieiieeeeseseiseeis Fort Worth........ccccovvuneinnee o | DIStHDULION. ... 07/26/2018 | 02/25/2019 0 33,784 - - 0

TPG Partners VII, L.P Fort Worth... . | Distribution... .| 05/27/2015 | 03/29/2019 0 I I 1,191,554 - - 0

Trident V, LP Greenwich... . . | Distribution... .. 11212072010 | 01/11/2019 (V1 ORI IOV 571,724 | ....... 571,724 | - - 0

Yukon Capital Partners, LP........cccvovniininiienininns Minneapolis............ccoueenees . | Distribution..........ccceveiivnriceeiieie 06/15/2011 | 02/20/2019 0 94,332 | .......... 94,332 | - - 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated...........c.coovrroininininnininsncsnsnssnsniesesscnssnienes | 011,609,213 | .....3,639,287 | o0 | eiiiiiien0 | 0]... 3,639,287 | .o (53)] ..... 15,208,118 |....10,836,993 | ...... (721,654) | ....(3,649,471) | ....(4,371,125) | oo 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated

Nationwide Private Equity Fund, LLC........c.ccccovuvinnnene ICqumbus ......................... |OH. | Distribution. ........cccovvniiniiieisisssiins 10/14/2004 | 03/29/2019 0 v | 20eenn291,851 | i 291,551 | v | e | e {1 [T
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated.... e 0 0 0].....291551 | ... 291,551 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

CCP NI Master Tenant 2 LLC.. Santa Monica.. . | Distribution... ..112/10/2015 |02/15/2019 0 - 0f-

CCP NI Master Tenant LLC .| Santa Monica.. . | Distributio .. 107/31/2015 |02/15/2019 0 - 0f-

Centerline High Yield CMBS Fund II, LLC. . | Distribution... .| 06/28/2004 | 01/10/2019 - 0 - - 62 | -

CR Tenant LLC . | Distribution... .| 05/23/2014 | 03/01/2019 0 96,903 | .......... 96,903 | - 0] -

Harrison Street Real Estate Partners VI, L.P... . | Distribution... .| 08/09/2017 | 03/08/2019 0 ..319,053 | ........ 319,053 | - 0]-

Hunt Commercial Realty Partners Il LP (fka Capmark

1)} Horsham.........cccoeeveniennes PA.. | DISSOIUHON. ... 07/23/2007 | 03/28/2019 | ............ 76,672 - - R I 158,449 | - oo | e 235121 | . 79,930 | - v (185,191) | = oovrrrvrrens
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

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

Metropolitan Real Estate Partners V, L.P..........cccc....... New YOrk.......ooceeveeneinnee NY.. [ DIStDULON. ... 04/16/2007 [02/19/2019 | ...c.0.e.270,857 | cooovvrvircirnrins | cevreeiseirsssinnns | reees (V1 ORI IOV 270,857 | ........ 270,857 | - - (V1 I

Nationwide Sol 1 LLC... Washington. .. | DC.. | Distribution... .1 07/2172016 | 02/01/2019 | ... 215,269 | ovoovviviviiees | v [ o (V) UPORPIRRTIN IOV 215269 | ........ 215,269 | - - 0

Nationwide Sol 2 LLC Washington. .| DC.. | Distributiol .| 07/119/2017 | 02/01/2019 0 39,994 39,994 | - - 0

PCCP Credit IX, LP. Dover. DE.. | Distribution... .. 103/28/2017 {03/25/2019 | ...... 1,873,887 | ..ocvvvvvrvvrvrrers | corvrrvrirriininerins | e 0 [ [ e 1,873,887 - - 0

Pretium Residential Real Estate Fund II, L.P New York........cocvvvrenen. NY.. | Distribution... ..109/01/2016 {02/13/2019 | ......... 125493 | ..oovoririies | e [ e (U1 OOV (PPN 125,493 - - 0

Ram Realty Partners I, LP . | Palm Beach Gardens. FL...| Dissolution .. | 06/22/2007 |01/24/2019 - S | e (400,025) | - ..(271,260) = e | e 271,260 | ........ 271,260

Strata Fund 25 Lessee LLC. Chapel Hill .|NC.. | Distribution... .. [ 06/30/2015 [ 01/28/2019 | ...ovoovee. TA,094 | oo | s | e 0 - - 0 - s

US Office Development Program, LP.........c.cccoverunnae Wilmington.........ccccoeeeeens DE.. | Distribution..........c.ccoosornisiinrnisiseicanns 12/02/2014 [02/25/2019 | ...... 1,845,485 | ..oooovvreeieeces | o [ 0 [ [ ... 1,845,485 | ... 1,845,485 | - - 0] s
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated w0 |0 | (241,576) | ..ocovvveen0 | .......4,866,356 | ... 4,982,487 | ..covvviiin0 | e 116,131 | ... 116,131 | ... 119,025
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

Brevan Howard Asia Fund L.P..............c.ccccoovvvvvinnnnn. |Wilmington ....................... | DE.. | Distribution..............ccccoceveveieeiieerirrnnn, 10/31/2013 | 02/27/2019 | ....... 5,407,376 | ..cooovveeerercees | eeereeeererceies | e 0 I 5,407,376 | ..... 5,407,376 | ..ovveeeercees | ceereeeereeeeieies | e, (U [
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. 5,407,376 0 0 0 5,407,376 | ..... 5,407,376 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated

Arden Strategic Investment Fund...........cccoocvveininnis Wilmington.........cccvevnnnnee DE.. | Distribution.........cccovevrerverererinirireriieinns 12/28/2012 | 03/13/2019 | ... 15,716,752 | ..covvvvvervrverinns | verrerrveirereninnins | wovees (0 OO O 15,716,752 | ... 15,716,752 | cocvvovvvrerrrarres [ overvrrverisineiiens | cevrveinnrenienns (1

Inlet Point Special Opportunities Fund LLC (f/k/a

Rothschild Special Opportunities Fund LLC) Wilmington.........cccvevvnenee DE.. | Distribution...........ccccvvrvvievererecieieeieinne 10/01/2015 | 02/01/2019 | .....31,735,502 | ..cooveverrerrrvrcees | cerreeeieieceees | e 0 | eoreeeeereeeees | e 31,735,502 |{....31,735,502 | ...covvreererereens | ereeereeiceieerens | eeveeeiinieiernad ()

OYS FUNA LLC....covviiviiriinistissiisirssiseni i NeW YOrK......coocenvrnininns NY.. | DiStribUtON. ... 04/01/2011 | 02/28/2019 |....103,375,745 | ....coovvverviinnnes | corrnrirsrissniinnns [ renes 0 .. |...103,375,745 |..103,375,745 | ..coovvviviinviinns [ | v (V] I
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated..... ..150,827,999 | ...oooooeveeeee0 [ e l0 |l 0 0 0 0 ...150,827,999 |..150,827,999 0 0 0 0
Non-Collateral Loans - Unaffiliated

City of Dayton Loan................ Dayton |OH. |Distribution ............................................... 02/04/2002 | 01/09/2019 [T [T I 0 .. 2,860 [ oo [ | e (| I
2799999. Total - Non-Collateral Loans - Unaffiliated..........ccoiriiiniiiiiiieisi s enisnnss asssesssseenes ..2,860 | ... {0 PO | I [N 0 0 0 0].. ..2,860 | ... .2,860 0 0 0 0
4499999. Subtotal - Unaffiliated .....58,678,365 | ....3,397,711 | oo | i | i 0 ... 3,397,711 | oo (53)] ... 62,035,694 |....57,780,700 | ....... (721,654) | ....(3,533,340) | ....(4,254,994) | ........ 119,025
4599999. Subtotal - Affiliated ....168,522,657 0 0 0 |...168,522,657 |..168,522,657 0 0 0 0
4699999. Totals ..227,201,022 | ....3397,711 | o0 [0 | 0] ... 3,397,711 | oo (53)|....230,558,351 |..226,303,357 | ....... (721,654) | ....(3,533,340) | ....(4,254,994) | ........ 119,025
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1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - All Other Government
040114  HK 9 |Argentina (Republic of) St Nt 5.625% 0. |D ............. | 03/26/2019........ Direct............. 767,195 | i 880,000 | ..o 6,514 [4FE. ..o
1099999.  Total - BONAS = All ONEI GOVEIMMENL...........c.cvveivivieiectetereceetecettetetetcteteteseteteteaeteeeseeaesessaeseses  etetessssssssossesesessssseesssesesesessseesssetesesessesassesetes s aesesesseee st s sssesanssee st s ses et s sseeses s setes s essetessssetesassssasssnsetesanastensnsnsese  tevevrsees 767,195 | oo 880,000 [ ..ovovvereirereieieeiceeeceen 6,514 |............ XXX
Bonds - Industrial and Miscell;
000000 00 0 |Marcone Appliance Parts Inc Term Ln Nt 1 et senaes | ereiereneaens 01/02/2019........ Direct............. 576,835 | ovevieceeeeee e 584,537 |........ 3FE
000000 00 O |NFP Corp Nt 7.000% 01/24/24...........cocovvmiririirireininsireiesissesiesssssessssssesesssnnes .. | 02/14/2019........ Direct......oovue. 1,824,682 | ..o 1,861,920 |........ 4FE
26249G AL 4 |Dryden SrLn Fd CLO Ser 2014-33A Cl BR2 .. | 02/20/2019........ Goldman Sachs & Company...........cccceeeverveereennes 6,000,000 | ..o 6,000,000 |........ 1FE
30259M  AA 4 |FCl Funding LLC US Tax Lien Ser 2019-1A .. 1 03/27/2019........ MUFG Securities Inc 6,998,802 7,000,000 1FE
34532P  AA 8 |Ford Credit Auto Owner Tr LBASS Ser 2019 .. | 01/15/2019. Bank of America BISD Dealer.. 19,995,426 20,000,000 1FE
423452 AC 5 |Helmerich & Payne Sr Nt 4.650% 03/15/2 .. | 03/22/2019........ Tax Free Exchange. 8,207,290 | ..o 8,100,000 2FE e
42770L  AA 1 |Hero Funding Trust LBASS Ser2015-1A Cl.......ccoeerniiviriieisineesssisseesiessssensnes .. | 03/26/2019........ Bank of America BISD Dealer..................... 6,085,344 | ..o 6,017,645 TFE e
45256#  AB 8 |Impact CIL Parent LLC ABS Revolving Nt S .. | 02/22/2019. Direct.... 9,236,695 ..9,236,695 2FE.
64830C  AA 3 | New Residential Mtg Ln Tr RMBS Ser 2019- . .. [ 01/09/2019........ JP Morgan Securities LLC 3,713,346 | oo 3,700,000 16,444 [1FE.....cooovviririns
961450  AF 2 |Westrock Co SrNt 3.750% 03/15/25.........c.couvviriririrrinriiniieiieriesesesssssiesssienienes .| 02/20/2019........ Tax Free Exchange.........cccccvvvvviviniiveiininnines 10,973,427 | oo 11,000,000 177,604
000000 00 O |Digicel Group Two Ltd Sr Nt PIK 7.981% 02/28/2019. Direct.... 26,160 80,000 2
000000 00 O |DTEK Finance PLC 1st Lien PIK 10.750% 1 02/21/2019........ Direct.... 445,050 | oo 460,000
00105D  AF 2 | AES Gener SA Jr Sb Nt 7.125% 03/26/79.........covvoerveiiieiniirerserseeee s D... 03/18/2019........ Direct.... 1,164,394 .1,165,000 |........
225506 AA 0 |Credito Real Sab De CV SrNt 9.500% 02..........ccovumiiimiimiiiericniineiiesiesieniiens D.... 01/31/2019........ Direct.... 775,000 775,000 |........
25382D  AA 4 |Digicel Group TWo Ltd 1St Lien 8.250%........ccveivrivrererirrierciriieieieiseiseieiessereneeenae Do 01/14/2019........ Taxable Exchange 667,920
25382F  AA 9 |Digicel Group Two Ltd SrNt 7.981% 04/ 02/28/2019........ Direct............ 187,928
25382F  AA 9 |Digicel Group Two Ltd SrNt 7.981% 04/ 01/14/2019........ Taxable Exchange 671,000
25382F  AB 7 |Digicel Group Two Ltd Sr Nt 8.250% 09/. 01/14/2019........ Taxable Exchange 354,420
30052K  AA 7 |Evraz Plc SrNt 5.250% 04/02/24 D.... 03/26/2019........ Direct.... 410,000
31772D  AD 4 | QNB Finansbank AS / Turkey SrINt B.875.........c.ccovviiriniriireisiereesesseerenienenas D... 02/28/2019........ Direct.... 298,986
45900T  AA 0 |Intl Airport Finance SA 1st Lien 12.000 Do 03/08/2019........ Direct............. 690,000
49989A  AC 3 |Koc Holdings AS SrNt 6.500% 03/11/25 03/06/2019........ Direct.... 536,723 540,000 |........ 3FE.
600814  AQ 0 |Millicom Intl Cellular Sr Nt 6.250% 03 .|D.... 03/14/2019........ Direct.... 200,000 200,000 |........ 3FE.
86964W  AC 6 | Suzano Austria GMBH Sr Nt 6.000% 01/15........covieerriieiniineiseienieisessiersssensnes [ DI 01/29/2019........ Direct.....ovvue. 831,896 | ..o 800,000 [ ..ovvrrrirerrrireierieeennieeenenn 2,667 | 2FE......cccoorvrririrnnns
90015W  AH 6 | Turkiye Garanti Bankasi Sr Nt 8.125% O..... D... 03/21/2019........ Direct.... 897,273 900,000 |........ AFE,
G27649  AG 0 |Digicel Limited Sr Nt 6.750% 03/01/23.......cciviimiiiiiiinisiersris e seenes D.... 02/08/2019........ Direct.... 553,000 . 700,000 [ .o 21131 |4FE. s
3899999. Total - Bonds - INdUSial AN MISCEIANEOUS. ...t eeebs st ess k0880808800080 0806 sisnssnes 82,321,597 | .o 84,044,797 | .coovviiiii 321,814 S ST
Bonds - Bank Loans
000000 00 0 |OTG Management LLC Incremental DD TEMM L.......coevurirermirnreniieinniesnsiseessenninens | seeverenineens 01/14/2019........ Direct............. 15,694 15,694 |........ 3FE
000000 00 O [Animal Supply Company New Term Ln Nt 1........oooiireecrereseeeeeeseeseseeeeens | ceeeeneeeereens 03/28/2019........ Interest Capitalization............. 8,158 8,158 |........ 5
000000 00 O |Animal Supply Company New Term Ln Nt 1.......ccoociviiimrniiereeseesenies .. | 02/28/2019........ Tax Free Exchange.. 3,999,178 | oo 4,050,844 |........ 5
000000 00 O |DecoPac Inc Term Ln Nt2 6.500% 09/29/ .. 1 03/29/2019........ Tax Free Exchange.. 261,456 | ..o 265,424 | ........ 3FE
000000 00 O |National Seating&Mobility Inc Delayed Dr. .. | 01/02/2019........ Direct............. 143,509 | oo 143,509 3FE.
000000 00 O |MSHCInc TermLnNt5 6.746% 07/31/23.. .. | 02/28/2019. Tax Free Exchange.. 23,556 24,027 3FE.
000000 00 O |First Watch Restaurants Delayed Draw Ter. .| 03/25/2019........ Direct............. 371,650 | oo 371,650 3FE
000000 00 0 |First Watch Restaurants Delayed Draw Ter. ..| 02/25/2019........ Tax Free EXChange.........ccvvevmivneinrinerisiniins 625,785 625,785 444 |3FE
000000 00 O |Frontline Technologies Gr LL Delayed Dra...........ccovuevneenierceeenienereiercens .| 02/15/2019. Direct. 268,891 .268,891 3FE
000000 00 0 |MB2 Dental Solutions LLC Incremental Ter. .| 01/18/2019........ Direct.... 797,516 805,572 |........ 3FE
000000 00 0 |Differential Brands Group Inc 1st Lien T......... .| 01/29/2019........ Tax Free Exchange.........cccocvvvivecnirninicrncins 14,712 15,000 {........ 4FE
000000 00 O |Foundation Risk Partners Corp Delayed Dr... .| 02/12/2019. Direct. 559,277 .564,927 2FE
000000 00 O |Harmony Foods Corp Term LnNt1 7.738%........ .| 02/04/2019........ Direct.... 1,128,817 .1,143,106 4FE
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NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
000000 00 0 |SecurAmerica LLC Term Ln Nt2 9.000% 1.....coovevreerreriieieiieieicisieseeississessines | eveeseseenes 03/22/2019........ Tax Free Exchange.........cccocvcvicnininicincnnce 3,496 3,605 |...... 2FE
000000 00 O |SecurAmerica LLC Delayed Draw Term LN Ni.......ccccovririnerncerinireeseeecensinseees | ceeeeneeeenenns 01/31/2019........ Direct........... 118,822 | oo 120,174 | ...... 2FE
000000 00 O |Ultimus Group Midco LLC 1st Lien Term Ln .. | 02/01/2019........ Direct.... 865,809 865,809 |...... 3FE
000000 00 O |Ultimus Group Midco LLC Delayed Draw Ter.......... .1 02/01/2019........ Direct........... 870,093 870,093 |...... 4FE
000000 00 O |Bragg Live Food Products LLC Term LN Nt.......ccooeenerreemcieiieniseiesiesiseessesinsians 03/11/2019........ Direct........... 3,235,031 | oo 3,317,981 |...... 47
000000 00 O |Sunshine Sub LLC Delayed Draw Term Ln Nt. ..| 03/18/2019........ Direct........... 1,979,731 | oo 2,006,360 |...... 2FE
000000 00 O |Ankura Consulting Group LLC 1st Lien Ter. .| 03/26/2019........ Tax Free Exchange.........cccocvcvivencerinicinenne. 9,567 Q74T | .o 2 |4FE
000000 00 0 |Pathway Partners Vet Mgmt LLC New Term L...... ..| 03/29/2019........ Direct.... 139,951 | oo 139,951 |...... 3FE
000000 00 0 |NMC Skincare Inter Hold LLC Delayed Draw .. | 02/01/2019. Direct........... 92,441 93,375 2FE
000000 00 O |HaiAcquistion Corp TermLnNt6 7.739 .| 02/07/2019........ Tax Free Exchange.........cccoevvvirencneniennenn. 22,011 22,500 | .oorerieireenne 12 |2FE
000000 00 0 |Alcami Holdings LLC 1st Lien Term Ln Nt .| 03/19/2019........ Tax Free Exchange.........cccocvcviencninicnnennee 5,482 5,625 | ..o 6 |4FE
000000 00 O |Mac Lean-Fogg Company Delayed Draw Term........ .| 03/20/2019. Direct........... 375,000 .375,000 |...... 3FE
000000 00 O |Messer Industries Initial Term B-1 Loan .. | 03/15/2019........ Citigroup 9,975,000 10,000,000 |...... 3FE.
03525@ AA 6 | Animal Supply Company Term LnNt1 9.9 .. | 02/28/2019........ Interest Capitalization........... BA4 | 844 | ... 5
04685Y  AK 5 |Athenahealth Inc Term Ln BNt 1 7.099%..........ccuuevmmeimerenreeeieeineeise s .. | 02/26/2019. Direct........... 1,522,497 ..1,553,568
12505M  AD 8 | Outfront Media Capital LLC Term Ln Nt 1. .. 1 03/29/2019........ Citigroup 4,993,750 ..5,000,000
14880B  AE 1 |Catalent Pharma Solutions Inc New Term L .| 01/10/2019........ Wells Fargo Securities LLC.. 2,395,052 | oooeereeeeee e 2,377,222
20049%  AA 5 |Command Alkon Inc 1st Lien Term Ln Nt 6 .| 03/01/2019........ Tax Free Exchange. 22,253 22,500
30282#  AB 8 |First Watch Restaurants Delayed Draw Ter..........couveeeevneinierneeriiineieineinieneinesnenns | covseeeerscenes 01/25/2019........ Tax Free Exchange.........cccocvcvivrnirivicenenne. 307,763 | oo 307,763
31528#  AA 2 |Ferraro Fine Foods Corp TermLn Nt4 6 .| 02/14/2019........ Tax Free Exchange.. 5,821 5,927
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr..........ccvvevrirrieisnrenrieississsenseisnseensenes .1 03/29/2019........ Tax Free Exchange.. 659,950 | ..o 666,208
36850@ AB 9 | Gehl Foods INC LLC Term LN Nt4  7.990%........evemrerermrererserieeseessssnensesesssenee | eeessesesseesns 03/01/2019........ Interest Capitalization........... 49,259 49,259
41781@ AB 3 |Harvey Tool Co LLC Delayed Draw Term LN........cccccovvvciinrinernniiiniissiieniesiiesisenas .. | 01/02/2019........ Direct........... 1,751,966 | ..o 1,769,663
55368  AD 2 [MSHC Inc Term Ln Nt 1 6.994% 07/31/23........ccvvvummrmmerieriieneeiesiseriesiesesseesneee .| 03/28/2019........ Tax Free Exchange.........c.oocvevevivncrirerennennns 23,563 24,027
67113@ AB 7 |OTG Management LLC Incremental DD TeM L.......ccovuruerinieinneieniecieieieseeneiseeenes | eveeieieines 02/14/2019........ Tax Free Exchange.........cccocevvirininicieirnnnns 77,639 77,639
67113@ AB 7 |OTG Management LLC Incremental DD Term L.........ccccvevmiriverinrinininriseiienieenieens .| 01/10/2019........ Tax Free Exchange.. 207,037 | oo 207,037
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw........... . .1 01/10/2019........ Tax Free Exchange.. 1,011,696 | ..o 1,020,235
C7740G _ AB 7 |Regent Purchaser Inv (RGL) New Term Ln N......c.cooviiiniiiniiiniiinisisnissnissiieneens A 03/29/2019........ Interest Capitalization........... 108,711 | oo 108,711
8299999, TOtAI = BONGS = BANK LOBNS. ... .ve1reeeseieseiesseses e seess s esss st et s etk £0e fE1 884 LR EEEE 080 E L8R EELE R E L E LRttt rnias 39,048,434 ....39,323,410
8309997, TOAl - BONGS = PAIM 3.ttt sttt ettt 8 8488884084848 seEE 106 £E1 4488 4R 4884 E 8oL 4EE 8L E 4L R4 EE oL £EE 8oL E 848 oEE 4L E L8184 EE £ EE £ L 4L 4LE 84 Lo E 4 £EE 4L 1184 E 4L L £ 4084 EEE 4L LR R oL E ek e eeE8eEE ek E bt ekttt ettt | fiens st st 122,137,226 ..124,248,207 330,671
8399999, TOtAl = BOMAS.......uveuieiiririsiietieeisesss st es stttk 8R0S0k fE1eEE b LR oL L E e LR E L f L E L E kLR E L E L E LR R £ L E L E LR LR E e E LR EEEEE L E LRk eE ke eLei e bR E ettt | fbenb st 122,137,226 | ..o 124,248,207 | ....ccoovvvvenes 330,671
Preferred Stocks - Industrial and Miscell
984848 AL 5 | Yapi Ve Kredi Bankasi AS Jr Sub Pfrd Hyb.......covviiiiniiiiicisi s | Do | 01/09/2019........ DITECE....cvv vt sse s sseniens | essessenisrsnis e 475,000.000 475,000 | oo | s P4z
8499999. Total - Preferred Stocks - INAUSIIAl @NG MISCEIBMEOUS. ...ttt et ser s eesesssee et see e ef 8 feeE 880 E 8RRt snrses 475,000 XXX 0
8999997, Total - Preferred STOCKS = PAIt 3. .. ittt rs ettt bk eEE 16 fE1e8EeeE et eEE R 8 £EE L E 8 E £ E L8 £EE 4L £E b 4L E £ E £ E 4L £E bR E £ E o E 4L E b4 £H S LA L E e E bbb bbbt snbses 475,000 XXX 0
8999999, TOaI = PreferTEA SHOCKS. ... iveuresresirististiieseis et es s bs etttk e fEfoEE kR f L E 08 E L8R E L8Rttt e 475,000 XXX 0
Common Stocks - Industrial and Miscell
000000 00 O |Animal Supply Company Com... .. | 02/22/2019. Direct........... 1,750.000 XX | U
14817C 10 7 [Cassava SCIENCES INC COM........cvuimruieierereicereieeeeeesessese e es s ssesseeeans .| 03/28/2019........ Tax Free Exchange.........cccocveverncrcnicinnenee 584.000 29,535 XXX | |
69120# 10 6 | Owl Rock Capital COMP COM.......ivuiirieririirisiensssisisssssesssnssse s ssnssssssssenes | ossssessnsnenes 03/21/2019........ DITBOL. ..ottt sessasasnenenenes | cuetererieneneaesesesnseneresaes 354,553.350 | ..ovveviiieieieieiieee 5,484,073 XXX |
9099999. Total - Common Stocks - INAUSEHIAl BNA MISCEIIANEOUS.........cuuiuuiiieiiiiiiii it ties tesess st st s8££ nbies 5,513,608 XXX 0
Common Stocks - Parent, Subsidiaries and Affiliates
63864@ 10 1 |Nationwide Ppty & Cas Ins Co Com | ................ | 02/28/2019........ DITBCL, .ttt | deetebeneen et 24,000.000 | .o 1,200,000 XXX [ K
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates... 1,200,000 XXX 0
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statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Common Stocks - Mutual Funds
63867N 50 5 | Nationwide Dest 2010-INS SVC (S€0).......uiirririniiiiiiisisrisnisisissse s | ................ | 03/12/2019........ DIFBCE. e | ent e 4.470 35 XXX RN
9299999. Total - Common Stocks - Mutual Fund 35 XXX
9799997. Total - Common Stocks - Part 3........ccccovvviiiininiinnn. 6,713,643 XXX
9799999. Total - Common Stocks..............cccceeurvnneen. 6,713,643 XXX
9899999. Total - Preferred and Common Stocks..... 7,188,643 XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS............cuiiiriiiiiiiiieiiiisisesiie st iie eesebsessetesess e b et e b eessee e s s E o808 e s eL e e R s e R4 b a0t b et b s etere | ehbesesebsessetesesses b e s ene b ess e ensenienesenss | foetenssosssesssseensensneses e 129,325,869 XXX
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....1.



statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 4

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

1 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
NAIC
F Current Bond Designation
o} Year's Interest / and Admini-
r Unrealized Current Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity 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
361798  T7 2 | GNMA Pool #MA4174 5.000% 11/20/24.. | .. | 03/01/2019. | Paydown 1,304 | oo 1,304 | i 1,349 (34) (34) 1,304 11/20/2024.
36202C 4P 5 | GNMA Pool #2630 6.500% 08/20/28........ .. | 03/01/2019. | Paydown 185 185 194 7 185 08/20/2028.
GNMA REMIC Ser 2010-164 Cl BD
38377N N7 5 [3.500% 0 .| 03/01/2019. | Paydown 682,463 682,463 | .......... 673,749 | oo 680,175 | ..ovvvrcreereicns | cenne 2,288 2,288 | .o | e 682,463 | ... | e | s 0| e 3,906 | 09/20/2037. | 1...ccovcvernvnn
GNMA REMIC Ser 2010-163 Cl MD
38377R  KS 3 [4.000% 0 .| 03/01/2019. | Paydown 292,562 292,562 | ......... 281,511 | oo 289,518 | .ovvrvrreiinns | e 3,044 3,044 | oo | s 292,562 | v | e | v (1 I 2,325 | 06/16/2039. [1......ccvvrvnrne
GNMA REMIC Ser 2011-34 CI PB
383770 PV 4 [4.000% 08 . [ 03/01/2019. [ PAYAOWN........cvvnivriiriirciriniiniies | cevieriseisseeiseienies | eeereneens 348,302 | .......... 348,302 | .......... 336,389 | .o 345,858 | ..o | s 2,444 2444 | s | e, 348,302 | .. | e | s 0| e 2,252 | 08/20/2039. | 1....covvvvnnvnn
Vendee Mtg Tr RMBS REMIC Ser 1995-3
911760 GT 7 |1Z .| 03/01/2019. | Paydown 80,330 | .ovrerns 80,330 | .oovunenn 82,567 | .ovvvrcrirnes 80,603 | ..ovvvrrrcrirns (273) (PZ) ) [N IS 80,330 | vvurerrernni [ e [ e (11 I 911 09/15/2025. [ 1.....ccoovvenee
Vendee Mtg Tr RMBS REMIC Ser 1996-2
911760 HH 2 |1Z .| 03/01/2019. | Paydown 84,966 299 299 06/15/2026. | 1.
Vendee Mtg Tr RMBS REMIC Ser 1998-2

911760 LQ 7 |Cl1 .| 03/01/2019. | Paydown 68,122 (656) (656) 06/15/2028.

912828 KD 1 |U S Treasury Nt 2.750% 02/15/19............ 1 02/15/2019. | MAEULIEY......ocvvovvrereireiineieiienins [ ererieeesseesssniseinns | eeeens 4,000,000 | ....... o . 459 02/15/2019. | 1.

912828 W7 1 |U S Treasury Nt 2.125% 03/31/24............ .. | 01/29/2019. | Nationwide General..........ccocvires | vovnriniioniiinninenrns | o 27,125,461 | ... 27,000,000 | .....27,165,694 | ......... 27,127,230 | oo | e (1,769) (1,769) 27,125,461 | .o [ | v 0. 190,725 | 03/31/2024. [ 1....coovvvvnee
0599999. Total - BoNds = U.S. GOVEMMENE. ....cvuuireeriitisiesssissssssens s eessesssssessessssssssess st sses s sssssensesssessssnsssnsssnssensnseses | senes 32,683,695 | ... 32,558,234 | .....32,665,025 | ......... 32,677,899 | oo [ I 5,795 | i 0 5,795 0 32,683,695 0 (] [ 0. 256,905 XXX XXX
Bonds - All Other Government
G1981@ AA 0 |Cayman Islands (Govt of) Gtd SrNt 4.8... | D‘ 03/01/2019. | Redemption  100.0000........c0eeee [ cornrernmmmnmmnsninnninns | cennninans 968,610 | .......... 968,610 | .......... 968,610 | ..coovvrrnne 968,610 | ..o [ orrreninninnnians {0 RO [PSTRR 968,610 | ..vvovvierrines [ e | v 0 [ 11,744 103/01/2019. [ 1...vvvvrvns
1099999. Total - Bonds = All Other GOVEIMMENL. .........uieuiieeiirieisistissiiissis oeisssesssis st ess sttt nnes | sesssneens 968,610 | .......... 968,610 | .......... 968,610 | ..ooovvvnncn 968,610 | ..cooovvins 0 [ i 0 | i [0 0 [ [ P 968,610 | ...ocoovvvnnns 0 [ 0 ] s 0 [ 11,744 XXX XXX
Bonds - U.S. States, Territories and P ions

373384 JQ 0 |Georgia St GO Ser B 5.000% 01/01/26.... | .. | 01/01/2019. | Call ~ 100.0000............. 250,000 250,000 | .......... 256,765 | ..coovernnee 250,000 (0 RO IOV 250,000 | ..oveonrernrirees | e | eerrreenerennn0 [ 6,250 | 01/01/2026. | 1FE............

57582P QQ 6 |Massachusetts St GO Cons Ln Ser A 5.00|.. | 03/01/2019. | Call ~ 100.0000... 10,000,000 | ..... 10,000,000 | .....10,387,764 10,009,725 (9,725) 210,000,000 | oo [ e | e | 250,000 | 03/01/2025. | 1FE..

70914P JH 6 |Pennsylvania St GO First Ser 5.000% 03. |.. | 03/15/2019. | Call ~ 100.0000... 12,000,000 | ..... 12,000,000 | .....12,515,971 12,019,191 | oovvvcnces | reeene(19191) | s | e (19,191) | ovvvrevercerens 12,000,000 | .ovooeerrerenens [ e | e | s 300,000 | 03/15/2023. | 1FE..
Washington St GO Ser C - FGIC TCRS
93974A FK 5 |55 .| 01/29/2019. | Nationwide General 5,590,454 5,555,000 | ...... 6,341,810 | .ovovvnee 5,596,942 | ...oovvvvrrrerrns | v (6,488) (6,488) 5,690,454 | ....ocvivriininns | cerrerrnerenin | e 0. 176,526 | 07/01/2019. | 1FE............
93974C  UN 1 |Washington St GO Var Purp Ser R 2010A.. | .. | 01/01/2019. | Call  100.0000.......cccoovusrmrammernnns | eorimmrnmmssenesssisenns | eennes 4,500,000 | ....... 4,500,000 | ....... 4,664,067 | ........... 4,500,000 | ..oovviiriinrinens [ [0 RN [P 4,500,000 | .ooovenviinninns | | e 0. 112,500 | 01/01/2023. | 1FE............
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. .......cciiies oiviiiiiiiiimisiissiisssiisssenssssessssssssessss s ssssssssssssssssseniss | oo 32,340,454 | ..... 32,305,000 | .....34,166,377 | ......... 32,375,858 | ..oooririnnnad 0] e (35,404) [ oo 0 (35,404) 0 32,340,454 0 (V] [P 0]... 845,276 XXX XXX
Bonds - U.S. Political Subdivisions of States
360064 PV 5 |Fulton Cnty GA Sch Dist GO Ref 5.500%. | .. | 01/01/2019. [ Call  100.0000.........ccomsmrrrvvvvvecens | wovmmmssssnsnrsrnininnns | coveees 1,815,000 | ....... 1,815,000 | ....... 2,067,866 | ........... 1,861,562 | ... | e (VI TR IS 1,861,562 | ..o | e (46,562) | ........ (46,562) | ........ 49,913 |01/01/2021. [ 1FE............
584002 PJ 2 |5.000 .103/01/2019. [ Call  100.0000........cccmrreerirererree | cerererermeiserirerirenes | ervee 2,000,000 | ....... 2,000,000 | ...... 2,160,489 | ........... 2,006,072 | .cooovvveerirerires | v (6,072) (6,072) 2,000,000 | ..oouverreienes | cereerrinerienin | e 0. 50,000 |03/01/2020. | 1FE............
Newport News VA GO Gen Impt & Wtr Ser

652234 PS 8 |B .1 02/01/2019. [ Maturity.........c.oevevuen. 2,365,000 2,365,000 2,554,774 | ........... 2,368,388 | ....covvverrerres [ v (3,388) (3,388) 2,365,000 | ..oocrinrinenes | e | e 0. 62,081 | 02/01/2019. | 1FE............
Wake Cnty NC GO Public Impt GO Public

930863 U6 0 |Im .103/01/2019. [ Call  100.0000..........cmvermrererirens | cerierirerirnriiennisnies | v 195,000 | .......... 195,000 | .......... 198,411 | v 195,469 | ..coovvvrierinnns (469) (469) | ovvoererrereies | e 195,000 | cvvovvvvrrvneeins [ vreerrsniseienes | e [V I 4,875 | 03/01/2023. | 1FE............
Wake Cnty NC GO Public Impt GO Sch

930863 U7 8 |Publ .103/01/2019. [ Call  100.0000........cccmrerrrerirnee | cerereeerserirseineriienes | e 9,155,000 | ....... 9,155,000 | ....... 9,539,294 | .......... 9,166,113 | cooovvevviveries | e (R PR) | R DO (11,113) 9,155,000 | cvooevvvncirerin [ e [ e 0. 228,875 | 03/01/2024. | 1FE............
Wake Cnty NC GO Public Impt GO Pub

930863 V5 1 |Impt .1 03/01/2019. [ Call ~ 100.0000... 5,315,000 | ....... 5,315,000 | ....... 5,613,663 5,327,787 ..(12,787) 5,315,000 | ..ooereerrrrenns | verrvmrrnernenis | eevrnernerneen0 | 132,875 | 03/01/2023. | 1FE...
Wake Cnty NC GO Public Impt GO Pub

930863 V6 9 |Impt .1 03/01/2019. | Call  100.0000............. 5,855,000 5,855,000 | ....... 6,099,462 | ........... 5,862,108 | ....vvvverreriree | v (7,108) (7,108) 5,855,000 | ..oouvvrerrrenns | vereerrierienins | cereeriennenens 0. 146,375 | 03/01/2024. | 1FE............
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity 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)
2499999. Total - Bonds - U.S. Political SUbdivisions Of SEALES. ... wonririmiissinensenissesssrsssssssss s senssssssessssnsssens | seone 26,700,000 | ..... 26,700,000 | .....28,233,959 | ......... 26,787,499 | .o 0] (40,937) [ oo [ I (40,937) 0 26,746,562 0 ... (46,562) | ........ (46,562) | .....674,994 XXX XXX
Bonds - U.S. Special Revenue and Special A t
FHLMC Gold PC Pool #D62830 7.000%
3128F2 EB 7 |08/1 .| 03/01/2019. | Paydown 442 442 A31 | s 435 | e . 7 7 A42 | e e | e (01 5 108/15/2025. | 1....cvouvvenne
FHLMC Gold PC Pool #D62882 7.000%
3128F2 FX 8 |08/1 .| 03/01/2019. | Paydown 1,159 17 1,159 . 08/15/2025.
3128NE A5 9 |FHLMC Pool #1A0028 4.961% 10/25/35.. | .. | 03/01/2019. | Paydown et | s 172,122 (1423) [ v | e 172,122 | o [ e . 10/25/2035.
FHLMC REMIC Ser 113-C  8.500%
312903 HR 1 |05/15/21 .| 03/15/2019. | Paydown 4,324 16 4,324 05/15/2021.
FHLMC REMIC Ser 1085 CI G 8.500%
312905 E4 0 |05/15 .| 03/01/2019. | Paydown 1,670 | oo 1,670 | oo 1,661 | v 1,664 | ..o . 6 6 1,670 [ oo [ oveereriesinens | e 0 | e 24 105/15/2021. | 1.vevncernnens
FHLMC REMIC Ser 1077-E  9.000%
312905 YJ 5 |05/15/21 .| 03/01/2019. | Paydown 2,956 | oo 2,956 | oo 3,119 | s 2,999 | .o (43) (43) 2,956 | v | cereereenienins | e (U1 I 43 [05/15/2021. [ 1...ovvverenee
FHLMC REMIC Ser 1116-XA  8.400%
312906 E5 5 |08/15/2 .| 03/01/2019. | Paydown 2,712 | s 2,712 | s 2,610 | oo 2,692 | oo [ s 20 20 2,712 | e | e | e (U I 28 | 08/15/2021. | 1..cvvcvrrees
FHLMC REMIC Ser 1437-HD  7.000%
312913 ZE 9 [12/15/2 .| 03/01/2019. | Paydown 3,650 | oo 3,650 | oo 3744 | o 3,679 | oo (29) (29) 3,650 | v | e | e 0 | e 44 [12115/2022. [ 1.....ccovvvenee
FHLMC REMIC Ser 1504 Z 7.000%
312915 UF 6 |05/15/23 .| 03/01/2019. | Paydown 27,566 27,566 28,355 | ...... 27,817 |, (251) (251) [ v [ s 27,566 | oo | e | e (VI I 338 |05/15/2023. [ 1.....covveeee
FHLMC Gold PC Pool #C00418 7.000%
31292G PB 6 |08/1 .| 03/01/2019. | Paydown 171 171 3 08/15/2025.
3132GK  ZN 9 |FHLMC Pool #Q04649 3.500% 11/15/41. |.. | 03/01/2019. | Paydown 699,880 | . .699,880 (25,711) 11/15/2041.
3132GL  XT 6 |FGLMC Pool #Q05490 3.500% 01/15/42. |.. | 03/01/2019. | Paydown JESTSURTUIN ERP 147,844 | .......... 147,844 (5,320) 01/15/2042.
3132GR  AS 0 |[FGLMC Pool #Q06017 3.500% 02/15/42. |.. | 03/01/2019. | Paydown RTINS S 790,061 | .......... 790,061 (28,539) . 02/15/2042.
3132GR ZW 4 |FGLMC Pool #Q06757 3.500% 03/15/42. |.. | 03/01/2019. | Paydown 39,403 39,403 (1,136) 139, 03/15/2042.
3132GT GV 3 |FHLMC Pool #Q08012 3.500% 04/15/42. | .. | 03/01/2019. | Paydown s | s 163,777 163,777 (5,899) [ .oovvurvvererieins | v 163,777 | oo | e . 04/15/2042.
3132GT JE 8 |FHLMC Pool #Q08061 3.500% 05/15/42. |.. | 03/01/2019. | Paydown 5,157 (30) 5,157 05/15/2042.
FHLMC Gold PC Pool #C80131 6.000%
313356 EC 5 |03/ .| 03/01/2019. | Paydown 1512 | oo 1,512 19 1512 [ e [ | v (U I 15 | 03/15/2024. | 1......ovvvvnee
FHLMC REMIC Ser 1628-KZ 6.250%
313373 KF 4 |12/15/2 .| 03/01/2019. | Paydown FSOTURTRTRPI N 12,046 | ..o 12,046 | ..o 12,655 | coovorirens 12,217 |, (172) (172) | cvverernervernes | s 12,046 | oo | e | v 0 | 124 | 12/15/2023. | 1...ccvvererncs
FHLMC REMIC Ser 1674-Z 6.750%
313373 Q2 7 |02/15/24 .| 03/01/2019. | Paydown ISR RN 19,439 | .o 19,439 | ..o 20,112 | oo 19,662 | ..ovovreriis (223) (V222) | IR S 19,439 | oo | v | e (11 IO 204 |02/15/2024. [ 1........ovvvenee
FHLMC REMIC Ser 1683 Z 6.500%
3133T3 X8 6 |02/15/24 .| 03/01/2019. | Paydown 36,152 | ovrvrnees 36,152 | .ovrvrnees 36,378 | oo 36,159 | .ooevrrrireriiens | e (8) [6C) ) T 36,152 | oo [ e [ e (VI I 344 |02/15/2024. [ 1......coovvvvnee
FHLMC REMIC Ser 1837-Z 6.500%
313376 M4 0 |04/15/26 .| 03/01/2019. | Paydown 9,957 | covvvrens 9,957 | v 10,265 | oo 10,078 | .ovvevvvcrinns (121) (121) 9,957 | oo | cevreerenienins | e (VI IR 110 | 04/15/2026. | 1......oovvvvnee
FHLMC REMIC Ser 1967-BA  7.000%
3133TA CQ 3 |06/17/2 .| 03/01/2019. | Paydown 3,192 | v 3,192 | s 3,294 | i 3,223 | e (31) (31) 3,192 | e | e | e [V I 39 | 06/17/2027. | 1...coocvenees
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ .| 03/01/2019. | Paydown 32,084 32,084 33,312 | ... 32,696 | ..o (612) (612) | cvvveeerririerires | e 32,084 | ..ooveerieeins [ e [ e (I I 404 | 11/20/2027. | 1..coovvrrinnes
FHLMC REMIC Ser 2120 CIPC  6.000%
3133TH RV 1 |011 ..| 01/01/2019. | Paydown 1,048 | oo 1,048 | oo 1,045 | oo 1,048 | oo | e 0 1,048 | oo | oreineiieniinees | e (11 5 101/15/2019. | 1..ccveciinne
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31342A P4 5 |FHLMC Pool #780443 4.251% 03/25/33.. |.. | 03/01/2019. | Paydown 31,302 | o 31,302 | v 31,270 | v 31,256 | oo | v 46 4B [ e | e 31,302 | oo [ e [ e (11 IR 143 | 03/25/2033. | 1....cvvvrvrnes
FHLMC Gold PC Pool #D49973 6.000%
31356B  CJ 7 |03/ .| 03/01/2019. | Paydown 1,078 | oo 1,078 | oo 964 | ..o 1,019 | oo | e 58 58 1,078 [ oo [ veereriesninens | v (U1 I 11 103/15/2024. | 1....oovvvvne
FNMA REMIC Ser 1990-64Z 10.000%
31358E MW 9 |06/25/2 .| 03/01/2019. | Paydown 5,146 | ..cocovneee. 5,146 | ..covovneee. A A - 5,231 | oo (85) (85) 5,146 | oo | e | s 0 | 89 | 06/25/2020. | 1......ccconee.
FNMA REMIC Ser 1990-72B  9.000%
31358E RK 0 |07/25/2 .| 03/01/2019. | Paydown 3,824 | .o 3,824 | ..o 3,734 | s 3,793 | oo [ s 31 31 3,824 | e | e | e, (U I 58 | 07/25/2020. | 1......ccconne.
FNMA REMIC Ser 1990-83A 9.250%
31358E  XG 2 |07/25/2 .| 03/01/2019. | Paydown 2413 | s 2413 | s 2,406 | oo 2,399 | oo [ e 14 14 2413 | e | e | s 0 | 37 | 07/25/2020. | 1.....vvvvnee.
FNMA REMIC Ser 1991-39J 9.000%
31358G PP 6 |05/25/2 .| 03/01/2019. | Paydown 1116 | oo 116 | oo 1,201 | oo 1,129 | (13) (13) A6 [ e [ rneineiinsieens | e 0 | 16 | 05/25/2021. | 1...cvvvvrnc
FNMA REMIC Ser 1991-56G  8.600%
31358G X4 4 |06/25/2 .| 03/01/2019. | Paydown 986 986 968 | oo (£ . 7 7 986 [ .ouerrrereerens | rererreererienes | e (U I 14 | 06/25/2021. | 1....cvoovvvrnes
FNMA REMIC Ser 1991-73A  8.000%
31358H GT 6 |07/25/2 .| 03/01/2019. | Paydown 643 643 618 7 7 643 07/25/2021. | 1.
FNMA REMIC Ser 1991-92Z 8.500%
31358H XU 4 |07/25/2 .| 03/01/2019. | Paydown 3,837 | s 3,837 | e 3,998 | oo 3,852 | oo (16) (16) 3,837 | e | e | e (V0 I 53 | 07/25/2021. | 1o
FNMA REMIC Ser 1992-71X  8.250%
31358M P4 0 |05/25/2 .| 03/01/2019. | Paydown 3,680 | .o 3,680 | oo 3,829 | s {12 (22) (22) 3,680 | v | e | v (1 I 49 | 05/25/2022. [1....covveverne
FNMA REMIC Ser 1992-49 CIL 7.000%
31358M Wz 3 |04/ .| 03/01/2019. | Paydown 8,374 | oo, 8,374 | oo, 8,232 | oo 8,279 | coveeeveceeenns | e 95 95 8,374 | oo | e | e (11 IO 101 | 04/25/2022. | 1.....oovvvnnc
FNMA REMIC Ser 1992-124 PZ 7.000%
31358N 5B 4 [07/2 .| 03/01/2019. | Paydown 6,121 | s 6,121 | v 6,297 | oo 6,155 | ovvocrierireenne (35) (35) 8,121 | v | cerverieenineins | e (U1 I 711 07/25/2022. | 1.
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .| 03/01/2019. | Paydown 1,153 9 9 1,153 07/25/2023. | 1.
FNMA REMIC Ser 1993-119GA 6.500%
31359B  ZK 6 |07/25 .| 03/01/2019. | Paydown JESTUTRTORRORRII RN 13,612 | v 13,612 | v 13,433 | oo 13,527 [ v | e 85 85 | oo | s 13,612 | oo | v | e (V1 IO 150 | 07/25/2023. | 1....cvvvevvrne
FNMA REMIC Ser 1997-63 ZA  6.500%
31350Q LQ 5 |09/18 .| 03/01/2019. | Paydown [RTSTRSRRT IO 44,023 | ............ 44,023 | ............ 43,156 | .overeriins 43526 | ..o | e 497 497 | v | i 44,023 [ oo | e | e (VI I 491 [ 09/18/2027. | 1..coovvvrerenn
FNMA REMIC Ser 1998-73 CI MZ
31359 BH 5 |6.300% 10 .| 03/01/2019. | Paydown 1,083 | i 1,083 | i T | i 1,099 | (16) (16) 1,083 | oo | e | e (V1 I 11 110/17/2038. [ ..o
FNMA REMIC Ser 1989-67D 9.000%
313602 3E 2 |10/25/1 .| 03/01/2019. | Paydown 856 856 853 | i 851 | oo . 5 5 856 [ .ooeveierrirees | eeeireireeienes | e 0 | e 13 | 10/25/2019. | 1...ccvvrvrnes
FNMA REMIC Ser 1989-62G  8.600%
313602 W4 2 |10/25/1 .| 03/01/2019. | Paydown 1,212 1,212 9 9 1,212 10/25/2019. [ 1.
FNMA REMIC Ser 1990-35E  9.500%
313603 2H 4 |04/25/2 .| 03/01/2019. | Paydown 699 699 (S1e]: IO 695 | ..o . 4 4 B99 [ o [ s | e (U I 11 | 04/25/2020. | 1....ccoovvvvnee
FNMA REMIC Ser 1990-41D  9.500%
313603 5J 7 |04/25/2 .| 03/01/2019. | Paydown JESTUTRTORIRORRII RN 13,800 | .ovvvrernee 13,800 | .ooovreenee 15,058 | oo 13,916 | .o, (116) (QI) N IS 13,800 | v | veveerrierienin | ceveerienieeens (VI IO 226 | 04/25/2020. [ 1.......ovvvenee
FNMA REMIC Ser 1989-86E 8.750%
313603 GW 6 |11/25/1 .| 03/01/2019. | Paydown 606 606 586 | corvrerrrrriennan (510 PO . 4 4 B06 | oo e | e (V1 I 8 [11/25/2019. [ ..o
FNMA REMIC Ser 1989-90E 8.700%
313603  JJ 2 |12/25/1 .| 03/01/2019. | Paydown 1,458 | oo 1,458 | oo 1447 | 1,450 | oo . 8 8 1458 | oo | v | e (U 21 |12/25/2019. | 1.
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FNMA REMIC Ser 1990-1D 8.800%
313603 QH 8 |01/25/20 .| 03/01/2019. | Paydown 699 699 688 | v 695 | . 5 5 699 | s | e [ e (01 7 01/25/2020. [ 1.....ovvvernnes
FNMA REMIC Ser 1990-4Z 9.350%
313603 TW 2 |01/25/20 .| 03/01/2019. | Paydown [RTSTROROOT IO 17,733 | oo 17,733 | e 19,499 (7 [ IS LAY T TN IO . 01/25/2020.
313730 ZC 4 |FNMA Pool #304139 9.000% 01/25/25.... |.. | 03/01/2019. | Paydown 186 186 195 (5) 186 01/25/2025.
FNMA DUS Pool #377810 7.500%
31377H VB 5 |05/25/27 .| 03/01/2019. | Paydown 34 34 33 33 [ . 1 1 34 | i e [ e 0 | oo 05/25/2027. | 1..covveerirns
FNMA DUS Pool #380814 6.030%
31377M AP 6 |12/25/19 .| 03/01/2019. | Paydown 32,702 | oo 32,702 | oo 35,098 | oo 32,781 | oo (79) (U4°) ) TSN IO 32,702 | oo [ e [ e (V10 IO 329 [12/25/2019. [ 1..covvvienes
FHLMC REMIC Ser 3756 CI PB  4.000%
3137A2 NK 3 |1211 .| 03/01/2019. | Paydown 222,849 222,849 2,540 12/15/2037.
FHLMC REMIC Ser 3786 CIEB 4.000%
3137A5 R7 1 |08/1 .. | 02/01/2019. | Paydown JESTURTUIN R 133,810 | covvvenee 133,810 144 08/15/2035.
FNMA DUS Pool #461459 5.450%
31381H TQ 9 [11/25/23 ..103/01/2019. | Paydown 7,930 (45) 11/25/2023.
31381L  NY 9 | FNMA Pool #464007 6.650% 01/25/28.... | .. | 03/01/2019. | Paydown FSOTURTRTRI N 10,794 (2,119) 01/25/2028.
3138A8 D6 0 |FNMA Pool #AH6424 4.000% 02/25/41... |.. | 03/01/2019. | Paydown 235,388 (1,527) 02/25/2041.
3138A8 F4 3 |FNMA Pool #AH6486 4.000% 03/25/41... | .. | 03/01/2019. | Paydown 266,526 (1,735) 03/25/2041.
3138A8 JE 7 |FNMA Pool #AH6560 4.000% 02/25/41... |.. | 03/01/2019. | Paydown (113) 02/25/2041.
3138AE  J8 7 |FNMA Pool #AI1186 4.000% 04/25/41..... .| 03/01/2019. | Paydown (919) 04/25/2041.
3138EA MJ 3 | FNMA Pool #AK5760 3.000% 04/25/42.... | .. | 03/01/2019. | Paydown 1,990 04/25/2042.
3138M8 AH 6 | FNMA Pool #AP4507 3.000% 09/25/42.... .. | 03/01/2019. | Paydown 563 09/25/2042.
3138MC  3U 6 |FNMA Pool #AP8910 3.500% 10/25/42.... | .. | 03/01/2019. | Paydown (1,343) 10/25/2042.
3138W9 GP 9 |FNMA Pool #AS0205 3.000% 08/25/43.... | .. | 03/01/2019. | Paydown 2,279 08/25/2043.
3138WE VB 2 | FNMA Pool #AS5109 3.500% 06/25/45.... | .. | 03/01/2019. | Paydown 683,997 683,997 (22,724) 06/25/2045.
3138WF  B6 2 | FNMA Pool #AS5460 3.500% 07/25/45.... | .. | 03/01/2019. | Paydown [ETRI I 989,065 | .......... 989,065 | .......1,030,637 | ........1,028,553 | ...ovovivivvrrir | weeernn(39,488) | oo [ (39,488) [ ..vuvvrereriierns 07/25/2045.
3138WF NY 8 |FNMA Pool #AS5806 3.000% 09/25/45.... | .. | 03/01/2019. | Paydown 216,638 216,638 (1,752) 09/25/2045.
3138WW BR 9 |FNMA Pool #AT8147 3.000% 07/25/43.... | .. | 03/01/2019. | Paydown JESTSURTUIN ERP 123,028 | .......... 123,028 3,603 07/25/2043.
3138X0 Y5 1 |FNMA Pool #AU1631 3.000% 07/25/43... |.. | 03/01/2019. | Paydown JRTSTSRRT IS T4732 | v 74,732 2,156 07/25/2043.
3138X2 VU 5 |FNMA Pool #AU3326 3.500% 07/25/43... |.. | 03/01/2019. | Paydown 81,699 81,699 (711) 07/25/2043.
3138X3  CJ 9 |FNMA Pool #AU3672 3.500% 07/25/43... |.. | 03/01/2019. | Paydown 3,945 | e 3,945 (35) 07/25/2043.
3138X3 EJ 7 |FNMA Pool #AU3736 3.000% 08/25/43... |.. | 03/01/2019. | Paydown 351,252 351,252 | ..........340,221 | oo 341133 | s | e 10,119 | [, 10,119 | 08/25/2043.
3138YK HF 3 | FNMA Pool #AY5629 3.000% 06/25/45.... | .. | 03/01/2019. | Paydown 28,907 28,907 (100) 06/25/2045.
3138YV KL 2 |FNMA Pool #AZ3898 3.000% 05/25/45.... | .. | 03/01/2019. | Paydown reveerennessnenienes | e 45,668 | ... 45,668 (379) 05/25/2045. | 1.....oovvvvne
FNMA REMIC Ser 2001-47 ZK  6.500%
313920 XA 3 |09/25 .| 03/01/2019. | Paydown 3,455 | i 3,455 | .. 3,572 | oo 3,513 | oo (58) (58) 3455 [ i | e | e (V1 I 36 [09/25/2031. | 1..coovvvrerne
FNMA REMIC Ser 2001-W2 CI AF6
313920 XZ 8 |6.589% 1 .| 03/01/2019. | Paydown FSOTURTRTRI RN 10,108 | ...cccooeeee 10,108 | ....ccooeuee 10,048 | oo 10,145 | .o, (37) (K74 FSSTRIN I 10,108 | oo | cevrerieeiienis | e (U1 IO 85 | 10/25/2031. | 1..ccevrcernnens

FHLMC REMIC Ser 2489 CI PE  6.000%
31392R  YX 3 |08/ .| 03/01/2019. | Paydown rerrnsnns | 18,072 | e 18,072 | oo 17,975 | oo 17,992 | | i 80 £ U O 18,072 | oo | v | v, 0 | 165 | 08/15/2032. | 1.......ccvvnee
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FHLMC REMIC Ser 2478 JF  6.000%
31392T WT 0 |08/15/2 .| 03/01/2019. | Paydown JRTSTSRR IS 11,197 | o 11,197 | e 11,662 | oo 11,284 |, (87) (70| SIS IR 11197 | o | e | v (V1 I 114 [ 08/15/2022. | 1...ovvvvenecs
FNMA REMIC Ser 2003-38 CI MP
31393A 2V 8 |5.500% 05 .| 03/01/2019. | Paydown 64,239 | ............ 64,239 | .......... 65,685 | ....occccounun 64,328 | ...coccovviviinns (88) (L1 R ISR 64,239 | oo | e | e (VI I 602 |05/25/2023. [ 1......covvvenee
FNMA REMIC Tr Ser 2003-W6 1A41
31393B T4 7 |5.398% .| 03/01/2019. | Paydown FEOTURTRTRI Y 46,456 | ............ 46,456 | ............ 46,819 | oo 46,577 | oo (121) (121) | ceerrenerernns [ e AB,456 | ..o [ s | e (110 IO 393 | 10/25/2042. [ 1.....ccoovevenee
FHLMC REMIC Ser 2773 CICD 4.500%
31394W CK 2 [04/1 .| 03/01/2019. | Paydown 22,400 22,400 20,297 | coovvrerirnnes 21,657 | o | e 743 YT R I 22,400 | coooevereeenins [ e [ e (1 IO 150 | 04/15/2024. | 1....covvvvvnne
FNMA REMIC Ser 2011-30 CILC  3.500%
313978 KV 5 |12 .| 03/01/2019. | Paydown 389,978 1,421 12/25/2036.
31408G KD 8 |FNMA Pool #850892 5.000% 10/01/35.... | .. | 03/01/2019. | Paydown 1,628 0 10/01/2035.
31408) BM 2 | FNMA Pool #852444 5.000% 10/01/35.... |.. | 03/01/2019. | Paydown 5,608 0 10/01/2035.
31409Y L6 2 |FNMA Pool #882449 5.000% 01/25/36.... |.. | 03/01/2019. | Paydown 2,461 0 01/25/2036.
3140E6 WA 6 |FNMA Pool #BA2440 3.000% 11/25/45.... | .. | 03/01/2019. | Paydown reverenesnesenns | o 45,467 (797) 11/25/2045.
3140J5 LM 9 |FNMA Pool #BM1231 3.500% 11/25/31... | .. | 03/01/2019. | Paydown reveeerensrenenes | e 1,085,725 | ......1,085,725 | ......1,124,498 | ......... 1,122,448 | ....coeoonvvvvvice | creeeene(36,722) | oo | v (36,722) | ..o . 20 ] s 11/25/2031.
3140Q7 5Y 9 |FNMA Pool #CA0862 3.500% 09/25/47... | .. | 03/01/2019. | Paydown 50,969 688 . 09/25/2047.
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48... | .. | 03/01/2019. | Paydown s | s 196,529 (3,930) [ .oovevneverienies | e 196,529 05/25/2048.
31412W  TB 2 |FNMA Pool #937146 6.500% 05/25/37.... | .. | 03/01/2019. | Paydown 472 8) 472 05/25/2037.
31413H G3 6 |FNMA Pool #945818 6.000% 07/25/37.... | .. | 03/01/2019. | Paydown 82,913 (242) [ oo [ s 82,913 07/25/2037.
31416X YZ 7 |FNMA Pool #AB2527 4.000% 03/25/41....|.. | 01/01/2019. | Paydown RSSO Y 42,315 (V2(5) ) [ ISR 42,315 03/25/2041.
31416X YZ 7 |FNMA Pool #AB2527 4.000% 03/25/41....|.. | 01/29/2019. | Nationwide General revrneenesenenienes | aereed 6,997,980 7 6,997,980 03/25/2041.
314188 TJ 5 |FNMA Pool #MA2352 3.500% 08/01/45... | .. | 01/01/2019. | Paydown 62,162 . ) (2,251) [ oovevninrirenes | e 62,162 08/01/2045.
314188 TJ 5 |FNMA Pool #MA2352 3.500% 08/01/45... |.. | 01/29/2019. | Nationwide General revrneeneserenenes | aeveed 6,350,941 | ....... 6,129,080 | ....... 6,361,314 | ...c...... 6,350,975 | .coovvrrcrirenne (34) (34) 6,350,941 | oo [ [ e 0. 34,561 | 08/01/2045.
31418C XN 9 |FNMA Pool #MA3384 4.000% 06/25/48... | .. | 03/01/2019. | Paydown 983,990 1,002,517 11,002,295 )| R BN (18,305) | ..cvvveverrerrnns ..983,990 ..6,982 | 06/25/2048.
31419B  BF 1 |FNMA Pool #AE0937 3.500% 02/25/41....|.. | 03/01/2019. | Paydown v 18,040 | ... 18,040 | e 18,154 ) (112) . ....18,040 02/25/2041.
31419B  CT 0 |FNMA Pool #AE0981 3.500% 03/25/41....].. | 03/01/2019. | Paydown JRTRRRO SO 176,489 | .......... 176,489 | .......... 180,353 ) (3,692) [ .oovevnereieins | e 176,489 03/25/2041.
31419B CT 0 |FNMA Pool #AE0981 3.500% 03/25/41.... .. | 01/29/2019. | Titan Insurance COMPany.........ccc.. | vevereererrnererererenes | cevenes 3,130,786 | ....... 03,139,126 (11) (11) 3,130,786 03/25/2041.
31419 SC 3 |FNMA Pool #AE7714 3.500% 11/25/40.... | .. | 03/01/2019. | Paydown 90,785 | ..ovvvrnees 90,785 | ..coouvend 91,359 (564) (564) | cvvvnreerierins | e 90,785 11/25/2040. 1.
31419L 3D 3 | FNMA Pool #AE9795 3.500% 11/25/40.... | .. | 03/01/2019. | Paydown 37,386 | oo 37,386 | ..oovvonee 39,236 | vooveiererrn 39173 | [ v (1,786) (1,786) [ oo | ceveervrienns 37,386 11/25/2040. [ 1...oovvvrrnnns
495289 UZ 1 |King Cnty WA Swr Rev Preref 5.000% 01/|..|01/01/2019. | Call ~ 100.0000... 2,140,000 | ....... 2,140,000 | ....... 2,198,848 .2,140,000 0 2,140,000 01/01/2025. | 1FE....
495289 VB 3 |King Cnty WA Swr Rev Preref 5.000% 01/|..|01/01/2019. | Call ~ 100.0000... ol 2,000,000 | ....... 2,000,000 | ....... 2,038,878 | ...........2,000,000 |... - . 0 2,000,000 01/01/2027. | 1FE............
548100 3N 4 |Lower Colo Riv Auth TX Rev Jr Lien Seven | .. | 01/01/2019. | Redemption ~ 100.0000, [ESTTRTRUPI RO 540,000 | .......... 540,000 | .......... 577,466 | ......cc...... 562,610 | ..ovvevrerirenes | v (22,610) (P25 10) ORI IS 540,000 01/01/2028. | 1FE............
Massachusetts Educ Fin Rev LBASS AMT
57563R JC 4 |Iss ..101/01/2019. | Call ~ 100.0000............. 860,000 860,000 | .......... 860,000 | .....ccoo.uce 860,000 | ..vvvvvrririrens [ v (U TR ISP 860,000 | ..vovvrrrieins | e | s 0 | 24,510 | 01/01/2031. | 1FE............
Monroe Cnty NY Auth Aprt Rev Ref AMT
610749 CC 5 |Gre .| 01/01/2019. | Maturity............cccovneee revrreeneennenenes | e 6,330,000 | ....... 6,330,000 | ....... 6,930,590 | ........... 6,330,000 | .ooovrvniiiierins [ 0 6,330,000 | ..oovvrcrierins [ e [ e 0. 185,944 | 01/01/2019. | 2FE............
65830T AF 2 |North Carolina St Tpk Auth Rev Bld Amer.. |.. | 01/01/2019. [Call  100.0000........cccouvererermernne | verernemrmrrnerrerirenes | ceve 3,500,000 | ....... 3,500,000 | ....... 3,491,276 | ........... 3,495,342 | ooovvvverrenns [ s 0 3,495,342 | oo | e 4,658 | ........... 4,658 | ... 105,000 | 01/01/2025. | 1FE............
88278P LQ 5 |Texas StUniv Sys Rev Fing Ref 5.000%. |.. |03/15/2019. [Call  100.0000........cccoovrrmremernne | verermeermmrermerenrienes | ceve 5,000,000 | ....... 5,000,000 | ....... 5,065,850 | ...covonc 5,003,166 | ....covvvrrrcrrns | i (3,166) (3,166) 5,000,000 | ..oouvenrirnrinn | cerrerieeereni | e 0. 125,000 | 03/15/2024. | 1FE............
Univ of Pit PA COMW HgrEdu Rev Cap
91335V HF 6 |Proj- .1 03/15/2019. | Call  100.0000.........ccovrrrrerirerers [ errerrrmrerneereninernes | veeens 1,000,000 | ....... 1,000,000 .1,001,682 (1,682) 11,000,000 | oooveerenries e | o0 [ 25,000 | 09/15/2019.
915137 J9 5 |University TX Rev Fin Sys Ser C 5.000%. | .. | 01/29/2019. | Nationwide General 7,101,277 .7,000,000 7,106,072 (4,794) . 01,277 [ e | e | cevvrivenennnnn0 | e 159,444 | 08/15/2020.
927781 PD 0 |Virginia St Clg Bldg Auth Rev LBASS 21st. | .. | 02/01/2019. | Call ~ 100.0000............. 3,235,000 3,235,000 .3,237,484 (2,484) 3,235,000 | ovvoeveereeres | e | e | e 80,875 | 02/01/2022.
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927781 PG 3 |Virginia St Clg Bldg Auth Rev LBASS 31st. | .. | 02/01/2019. | Call  100.0000............. 3,930,000 3,930,000 | ....... 4,086,061 | ...........3,932,009 | ....cccoorirrninnne (2,009) (2,009) 3,930,000 | ..vvienniinnnes | e | e 0 [ 98,250 | 02/01/2024. | 1FE............
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .....vuueriieriniiiirsissseierssssseesssssssssssersssssesensssssssassnns | eones 61,872,578 61,417,724 | ....63,832,732 | .........62,089,466 | ..........c..... 0 ... (221,542) | ovvvrnnnnnd 0 [ (221,542) | oo 61,867,920 |.....occoeeee0 | i 4,658 | i 4,658 | ..1,077,095 XXX XXX
Bonds - Industrial and Miscellaneous
000000 00 Norweigan Cruise Line Corp Term Ln B Nt. | .. | 01/02/2019. | Redemption ~ 100.0000.........cccoces | covrrrrrrrermrnrerreieens | evees 1,237,500 1,237,500 | ....... 1,234,406 2 7 T I 1,237,500 10/05/2021.
00206R CU AT&T Inc Sr Nt 5.650% 02/15/47............. .| 01/29/2019. | Titan Insurance COMPANY.........ccc [ veererrereemreeenirens 1,496,645 1,500,000 1,496,490 4 ...1,496,645 02/15/2047.
00248P AP A Voce CLO Ltd CLO Ser 2014-1A CI A1R |.. | 01/15/2019. | Paydown 1,712,968 1,712,968 1,712,968 0 ,712,968 07/15/2026.
00287Y AQ ABBVIE Inc SrNt 3.600% 05/14/25.......... .. 1 01/29/2019. | Nationwide General..........cccovveres | vrvveererrvnvnnirnnnerinns | corerns 5,062,437 5,000,000 | ....... 5,086,950 X (691) 5,062,437 05/14/2025.
ACE Securities Corp RMBS Ser 2006-SL1
004421 VE 0 |Cl .. | 03/25/2019. | Paydown 38,055 | ..cooouee 38,055 | ............ 24877 | ovvrieen22,215 | 02,662 | 1377 | [ e 15,839 [ .o | e, 38,055 | oo [ e [ e 0 | e 175 | 09/25/2035. | 1FM...........
00764M BT 3 |Aegis ABS Trust RMBS Ser 2004-2 CI M1. | .. | 03/25/2019. | PAYAOWN.........vvvreirirerirrereeiniinens | everirerereeessesenienes | eoerenenes 74,086 | ............ 74,086 | ............ 67,788 4480 | oo [ s TA086 | ..o [ e [ e (VI IO 379 | 06/25/2034. | 1FM...........
Alameda Cnty CA CTL Ser 2002-A
01082# AA 3 |7.500% ..103/15/2019. | Redemption ~ 100.0000.........cccvur. | vorrererrrerirmrnnrerinns | crrvernns 110,539 | .......... 110,539 (1421) [ oo | v 110,539 06/15/2021. [ 1....cvvrirenne
02150F AA 8 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2019. | Paydown ..20,133 958 ...17,163 05/25/2037.
02150W AB 9 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2019. | Paydown 516,262 0 ..481,638 03/25/2047.
02376* AA 0 |American Airlines Pass Through PTC Ser 2| .. | 01/09/2019. | Redemption 0.0000 1(15,525) | 1eveirenn(15,525) | oveerrrerers(15,625) | ovvovvicrns | eereeen 15,525 | s | s 15,525 06/15/2027.
American Airlines Inc LBASS EETC Ser
023772  AB 201 . 101/15/2019. | Redemption ~ 100.0000..........ccovs | vovrvrvereriernnrsiirens | crvverenes 740,749 | ......... 740,749 | .......... 703,639 | ..ccooeren 718,249 | e 22,500 22,500 | oo | e T40,749 | ..o | e | e (N 14,815 | 07/15/2025. | 1FE............
023770 AB American Airlines Inc LBASS PTC Ser 2013 .. | 01/15/2019. | Redemption ~ 100.0000..........ccccs | voveererrmnrrrermnverinns | voreres 2,745,915 2,745915 | ... 2,762,987 , (7,538) 2,745,915 | oo [ [ e [l 67,961 | 01/15/2023. | 2FE..
American Homes 4 Rent LBASS Ser 2014-
02665U SFR . [ 03/01/2019. [ PAYAOWN.......ocvvrrvvrcrireireiiisrinniis | cevireeirseesssissisienes | veeriseenns 10,218 | oo 10,218 | oo 10,466 | ..ooooeeern 10,436 | oo (217) (VA4 I IS 10,218 | oo | verrerieeireni | v (U1 I 65 | 10/17/2036. | 1FE............
American Homes 4 Rent LBASS Ser 2014-
02665X  AA SFR .1 03/01/2019. | PAYAOWN.......cvvmrvrerierireireeisninens [ eeersesisseisensssines | eereserenns 46,602 | ........... 46,602 | ........... 46,241 350 | oo | s 48,602 | ..o e | eereerineeen0 [ e 286 | 12/17/2036. | 1FE............
03040W  AK American Water Cap Corp Sr Nt 3.850% 0 .. | 01/29/2019. | Nationwide General...........cooouuueeeves [ eovvvvvvveiiisissninninis | oo 4,989,022 5,000,000 | ...... 4,980,050 150 [ oo | e 4,989,022 | ..ooovrvrvrieens | ververrerneinenies | errerinneenen0 | e 79,139 | 03/01/2024. | 1FE..
030728 KH 10 .| 03/25/2019. | Paydown 5,852,057 5,852,057 | ....... 5,656,523 | .........5,705,684 | ...cooovvvviirens | v 148,373 | s | e 146,373 5,852,057 | cvvereveeeeeerees | everereeneienrens | e | e 46,507 |12/25/2033. [ 1FM...........
Ameriquest Mtg Sec Inc RMBS Ser 2005-
030728 ZK X1 .. | 03/25/2019. | Paydown 291,673 291,673 | .......... 280,918 | oo 277,983 | oo | e 13,690 | v | v 13,690 [ .o | e 291,673 | oo | e | e (VI IO 458 | 03/25/2035. | 1FM...........
031162 CJ Amgen Inc Sr Nt 2.600% 08/19/26........... .| 01/29/2019. | Nationwide GENeral............ccccoveens [ worerrererneernerinneiinns | oveens 6,996,674 7,000,000 | ....... 6,995,730 | .e00ern8,996,643 | ..o | i 30 30 6,996,674 | ...oveocereeins [ e [ e 0. 80,889 | 08/19/2026. | 2FE............
Amresco Resdtl Sec Mtg Loan RMBS Ser
03215P BN 199 .| 03/01/2019. | Paydown 6,358 | .oovvrrrnenn 6,358 | ..ovverrnens 6,271 | oo 8,321 [ | i 36 36 8,358 | ..vvuervrrerenns | cereeerienienins | e (U1 IO 71| 03/25/2027. | 1FM...........
Amresco Resdtl Sec Mtg Loan RMBS PTC
03215P DN 6 |Ser .| 03/01/2019. | Paydown 17 17 17 0 17 ... | 08/25/2027.
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls TrCTL 6.3. |.. [ 03/15/2019. | Redemption ~ 100.0000 58,433 | oo 58,433 | oo 58,433 (1 PO ISP 58,433 619 |02/15/2025.
03523T BP 2 |Anheuser-Busch InBev Widwdinc Sr Nt 2.|..|02/11/2019. | Call ~ 93.8860........cccccevvrvrrmrrerier | wrrveererrmrisrireniseninns | coreres 9,388,600 10,000,000 | ....... 9,253,600 9,620 9,689,626 |.......ccovvrinn | ... 310,374 | ... 310,374 | ....(468,344) | 07/15/2022.
035240 AD 2 |Anheuser-Busch Inbev Worldwide SrNt 3 |..{02/11/2019. | Call  97.9070.......cccuurmrrermermerne | ererrrererneernenissnines | veeens 1,958,140 2,000,000 | ...... 2,013,282 (291) 2,007,967 | .covvvrerernrnnn | crreend(7,967) | o (7,967) | ..vvenee 1,057 |01/15/2022.
035242 AL 0 |Anheuser-Busch Inbev Fin SrNt 3.300%. |.. | 02/11/2019. [Call  95.7630........cccervrrmrmrrrnirs | verrrermrrseirernsinneres | cevees 2,872,890 3,000,000 | ....... 2,927,082 1,861 2,929,578 | ..o | 0 70,422 | i 70,422 | ...... (74,860) | 02/01/2023.
040104 MF 5 |Argent Securities Inc RMBS Ser 2004-W11 .. | 03/25/2019. | Paydown 565,559 565,559 | .......... 539,491 | .oieeern545,998 | oo | e 19,561 | ovvoeevrerirens | v 19,5671 [ .oovercerrerrenns | cerrerireenne 565,559 | ..cvvorvrerirines | e | e 0 | e 3,694 | 11/25/2034.
Asset Backed Securities Corp RMBS Ser
04541G AL 19 .| 03/21/2019. | Paydown 32,052 32,052 | oo | e | s 32,052 32,052 | oo | s 32,052 | cooevverienins [ e [ e (VIR I 313 | 06/21/2029. | 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G  GB 20 . 103/25/2019. | PaydOWN........couvvreririrriernniniirenns | v | s 424,581 424581 | .......... 407,713 | oereeeeend11,508 | i | e 13,073 | o | e 13,073 | e | e 424581 | oo | e | e 0| 2,534 | 11/25/2033. | 1FM...........
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Asset Backed Securities Corp RMBS Ser
04541G UN 0 |20 . [03/25/2019. [ PaydOWN.........coovviverirriinrieniseiins | cevirererinsinsiseiienes | v 1,444,888 | ... 1,444,888 | ... 1,249,828 | ... 1,417,031 | oo | e 27,857 27,857 | oo | v 1,444,888 | ... | s | e (V1 I 8,672 | 11/25/2035. | 1FM...........
BJs Wholesale Club Inc CTL (HG Bowie
05549@ AA 3 |Rea .| 03/15/2019. | Redemption ~ 100.0000 26,224 26,224 26,477 | ...... 26,291 | oo (67) (7 O ISR 26,224 | ..o [ e [ e (I IO 456 | 05/15/2022. | 5GI.............
BJs Wholesale Club Inc CTL (HG Bowie
05549@ AA 3 [Rea .1 02/15/2019. | Redemption  100.0000 26,073 26,073 26,324 | oo 26,140 | ..o (67) ({74 )| SIS IO 26,073 | oo [ e [ e (110 IO 302 |05/15/2022. | 5Z..............
BJs Wholesale Club Inc CTL (HG Bowie
05549@ AA 3 [Rea ..| 01/15/2019. | Redemption  100.0000 25,923 25,923 26,173 | coovvrrirs 25,989 | ..o (67) ({74 ST IO 25,923 | oo [ e [ e (1 IO 150 | 05/15/2022. | 5Gl.............
05565E F# 7 |BMW US Capital LLC Gtd SrNt Ser K 2. [.. | 02/13/2019. | MatUrity..........ccccovvemrierimriiriinniins | v | e 20,000,000 | ... 20,000,000 | .....20,000,000 | ......... 20,000,000 | ...ovoevirerinins | e 0 20,000,000 | ..cvveueieeriens | s | e 0 ... 227,000 |02/13/2019. | 1.cvevvrrvrncs
05618D AJ 3 [Babson CLO Ltd CLO Ser 2014-1A CI A1R. | .. | 01/22/2019. | PAYdOWN..........vvvurerirerirnieniriniins | cerierireeerneesssinenes | eeereeens 314,315 | ......... 314,315 | ......... 314,315 | o 314,315 | s [ e (0 OO PV 314,315 | oo [ | e 0 | e 2,907 | 07/20/2025. | 1FE............
Banc of America Funding Corp RMBS Ser
05951G AV 4 |20 . [03/01/2019. [ PaYdOWN......cccvvvriverirrirniinriseiins | cevirerirsniisnissiienns | v 18,206 | ....ccoouue. 22,219 | v 19,666 | ovovvereeee. 19,182 517 3 520 | oo | e 19,702 | oo [ v (1,496) | .......... (1,496) | ............ 231 | 03/25/2037. | 3FM...........
Banc of America Funding Corp RMBS Ser
05951G AV 4 |20 .| 01/15/2019. | Paydown (33) 34 | i 1) 33 | oo | e | cenvensierieenes | eeveeesieeeinni | v (V1 03/25/2037. | 6......cocvvvne
D 06051G EX 3 |Bank of America Corp Nt 2.600% 01/15/1 | .. | 01/15/2019. | MAUFY.......coovvrreverrererirrincrirenins [ everiererseerreinsrnes | eeens 1,010,000 | ....... 1,010,000 | ....... 1,010,604 | ........... 1,010,005 | ...coocvenrrrenes | e (5) [65) ) TR PO 1,010,000 [ .oovevuemcriens [ evrernerierinens | veeverieniiend 0. 13,130 | 01/15/2019. | 1FE............
m Bayview Opport Mast Fund Trust RMBS
O 07331Q AA 5 |Ser .| 03/28/2019. | Paydown 506,109 | .......... 506,109 | .......... 520,837 | .cooovrrine 522,158 | ..oovvvrrverrenes | s (16,049) | ..o [ e (16,049) | ..o | e 506,109 | ..ouveucreerinns | vrrirerieninens | v 0| e 3,645 | 06/28/2053. | 1FM...........
s‘" Bayview Opport Mast Fund Trust RMBS
Q) 07331Y AA 8 [Ser . [ 03/28/2019. [ PAYAOWN.......covvvrivrrirriririiisiieniins | eevierisnsiissiesiiienes | v 47,353 | oo 47,353 | oo 48,564 | ..oovocrirns 48,874 | ..o | e (1,520) [ 720) | RN ISR A7,353 [ i s | e (V1 IO 289 |01/25/2055. | 1FM...........
Bayview Opport Mast Fund Trust RMBS
07332B AA 7 |Ser . | 03/28/2019. | Paydown 217,874 217,874 | .......... 219,282 | oo 219,147 | v | e (1,272) (1,272) [ oo | e 297,874 | oo | e | e, 0| e 1,158 |03/28/2057. | 1FM...........
Bayview Opport Mast Fund Trust RMBS
07333A AA 8 |Ser .. | 03/28/2019. | Paydown 831,968 831,968 | .......... 823,869 | ...ccoovvne 823,996 | ...cooovrrrerenes | s 7,972 7,972 | oo | e 831,968 | ..o | et | e 0 | e 4,425 | 05/28/2069. | 1FM...........
07386H MD 0 |Bear Stearns Alt- A Tr RMBS Ser 2004-10. | .. | 03/25/2019. | Paydown 224,647 224,647 | ......... 211,871 | oo 211,871 [ | v 12,776 | oo | v 12,776 [ v | v 224,847 | oo | v | s (1 I 1,039 |09/25/2034. [ 1FM...........
Bear Stearns Mtg Tr RMBS Ser 2007-SL1
07401P AA 2 |CI . [ 03/25/2019. [ PAYAOWN.........cvvvrvvnrirrireiiniieeiins | cerieeirseisssisssienes | oeeiisei 10,337 | v 10,337 | oo 4491 | s 4491 | e | 0 4491 | s | e 5846 | ........... 5846 | ..coooonnen. 53 | 03/25/2037. | 1FM...........
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AB 9 |Le . 102/15/2019. | Redemption ~ 100.0000.........cocces | corrrerererernerrernrnnnes | ceereenn 340,496 | ..o, 340,496 0 340,496 | ..o v | e [ 10,658 | 02/15/2023. | 1.
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AC 7 |Le .| 01/15/2019. | Redemption  100.0000 252,640 252,640 | ........ 0 252,640 | v | oo | eeerreesieen0 [ s 7,554 | 01/15/2024.
12553H AA 6 |CIM Trust RMBS Ser 2017-7 CI A 3.000% | .. | 03/01/2019. | Paydown............cccvrumiicniivciveins | verisrieniissiveirenns | v 1,297,123 | ....... 1,297,123 | ......1,308,658 | ...........1,307,465 | ....cccoovvvvvriee | crerena(10,342) | oo | v (10,342) | ..o 1,297,123 | e | e | 6,382 | 04/25/2057.
12566U AN 4 |Citimortgage Alternative Ln Tr RMBS Ser.. .. | 03/01/2019. [ PaydOWN........c.cvvverrerirenirnerrenins | vererseerseeisernesienes | vveiseenndd 43,841 | oo 62,457 | ..o 50,601 (1 ORI ISP 50,601 | ..ocrverrvcrree [ ererene(8,761) | v (6,761) [ o 650 |02/25/2037.
12566U AT 1 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 03/01/2019. | Paydown 30,934 | oo 30,934 | oo 30,073 L [OOSR ISP 30,565 | ..oocreerernerrnns [ eerrrerrnn368 | 368 [ 284 |02/25/2022.
Comm Mortgage Trust CMBS Ser 2014-
125910 AG 8 |UBS2C o [02/0172019. [ PAYAOWN......covvnrircrireireiiinrineiins | ceviesisseesssissssnenes [ ereeesseessssinsisnens | seeessessnsesensnnns | oeesseenns 42,831 | oo 21,569 | .overrereriiees | e (21,569) (21,569) [ ..ovvvncernriaenns | eeereeineineiiesenennn [ eneersnenseniens | oeeesessssienes | e (V1 IO 821 |03/10/2047. | 1FE............
CTL Cap Tr CTL Ser 2002-34 Cl A
12644@ BQ 7 |Walgreen .| 03/15/2019. | Redemption ~ 100.0000 34,528 34,528 34,528 | oo 34,528 | ..o | e (1 PRSP ISP 34,528 | ..o [ e [ e (VI IR 387 |07/15/2022. | 2........cvenee
Credit Suisse Comm Mtg Tr RMBS Ser
12646U AM 0 |2013- .| 03/01/2019. | Paydown 393,731 393,731 | s 404,805 | .............. 401,509 | oo | e (7,778) (7,778) | o | e 393,731 | o | v | v 0| e 1,676 |03/25/2043. | 1FM...........
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 .. 03/10/2019. | Redemption  100.0000 94,351 | covvis 94,351 | .......... 108,571 | ccvvvrrinne 103,858 | ..ovevevrirernns | e (9,507) (9,507) [ coovvvererercirennn | e 94,351 | oo | e | e (VI I 951 | 12/10/2028. | 2FE............
CVS Health Corp LBASS PTC Nt 6.943%
126650 BQ 2 |01 .1 03/10/2019. | Redemption ~ 100.0000..........cccoee | covrrerermrereeraneirnnies | cverereens 155,691 | .ooovoeee 155,691 | ..ooouc 157,084 | .ooovevienne 157,052 | coovvveneieeines | i (1,361) (1,361) [ v | e 155,691 | covvveeeineis | oo | v 0| e 1,805 |01/10/2030. | 2FE............
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CVS Health Corp LBASS PTC Nt 7.507%
126650 BS 8 |01 .1 03/10/2019. | Redemption ~ 100.0000.........cccceee | corererermirrrimnirenis | o 43127 | oo, 43127 | v 55,751 | covvvvrieirnn 51,999 | .o | v (8,872) (8,872) [ e | eevirreirniiann A3127 [ oo [ e | e (VI I 541 101/10/2032. | 2FE............
CVS Health Corp ABS PTC Nt 4.704%
12665U AA 2 |011 .| 03/10/2019. | Redemption ~ 100.0000 82,205 | ..ocvornes 82,205 | ..o 82,205 | .ooovvriirs 82,205 | .oovvieriiriranns | e [0 SOOI ISP 82,205 | ..ooverevereeins [ e [ e (V1 IO 645 | 01/10/2036. | 2FE............
CWABS Inc RMBS Ser 2004-5 Cl 1A
126671 6B 7 [2.986% . | 03/25/2019. | Paydown 222,828 222,828 | ......... 210,224 | ..o 211,795 | o | v 11,033 | oo | s 11,033 [ v | e 222,828 | ..o | cereerieninni | s 0| e 1,054 |10/25/2034. | 1FM...........
CWABS Inc RMBS Ser 2004-U CI 2A
126673 VE 9 (2.754% .. 1 03/15/2019. | PAYAOWN.......cvvvererireerrrineineriens [ eoeeersenissisenienins | eeneens 129,747 | oo 129,747 | v 54,106 | .oovvreirnnes 54,106 | .ooocvrrerririiens | e 75,641 | oo | s W1 TS I 129,747 | oo e [ v (VI IO 599 |03/15/2034. | 1FM...........
12667G W7 4 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2019. | PaydOWN. ........c.ovvevmriemirineiieriieins | ervenerseessenisseesenes | covvienes 115,442 | ......... 115442 | .......... 114414 | e 106,985 | .......... TAT9 | e, 978 8457 | ovvoevevivins | s 115,442 | oo e | e 0 | o 866 |09/25/2035. | 3FM...........
CWABS Inc RMBS Ser 2006-H CI 2A1B
126686 AC 8 [2.63 .. | 03/15/2019. | Paydown 54,466 | ............ 54,466 | ........... 18,856 | .ovvvirnens 18,856 | ..vvocercririins | i 35,610 35,610 [ oo | e BAABE | ..o [ e [ e 0 | oo 221 | 11/15/2036. | 1FM...........
12668A YS 8 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2019. | Paydown 9,334 | oo 12,520 | v 10,474 | oo, 10,474 [ oo | e (1 SOOI ISV 10,474 | oo | e (1,140) | ..ovvvee. (1,140) | oovvevene 103 | 12/25/2035. | 3FM...........
CWABS Inc RMBS Ser 2006-| CI 2A
12668F AB 0 [2.624% . [03/15/2019. [ PaydOWN.........cvovviverirririsrinniins | cevirerirsniisnissiienes | v 14,762 | ... 14,762 | ..o, 13,963 | oo LT 7 N 789 W1 R IR T4762 | oo [ v | e 0 | 55 | 01/15/2037. | 1FM...........
CWHL Inc RMBS Ser 2005-27 Cl 1A3
126694 NS 3 [5.500 .| 03/01/2019. | Paydown 69,466 | ............ 69,466 | ........... 67,610 | oo 66,986 | .......... 1,525 | oo 955 2480 | oo | e 89,466 | ... [ e [ e (110 IO 716 | 12/25/2035. | 3FM...........
CWHL Inc RMBS Ser 2006-HYB1 CI 1A1
126694 WE 4 (4.0 . [ 03/01/2019. [ PAYAOWN.......ccvvnvivrirrircirsrinnins | cevierieeissesssssineies | eeereeens 148,490 | .......... 152,588 | .......... 114,708 | covvvene 114,708 | oo [ e (0 RO PV 114,708 | oo | e 33,782 | ......... 33,782 | .o 997 |03/20/2036. | 1FM...........
CWHL Inc RMBS Ser 2004-14 Cl 2A5
12669F T2 9 [4.094 . [ 03/01/2019. [ PAYAOWN.......cvvmrirnrirrireerrrinninne | cerierireeenseesssisenes | eeereeens 158,984 | .......... 158,984 | .......... 156,015 | .ovvvrvrenne 156,983 | .ooovveeerrvriens | crvrerinas 2,001 2,001 | oovoereeereni | e 158,984 | ..o | e [ v (VI IO 622 | 08/25/2034. | 1FM...........
Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 .| 03/01/2019. | Paydown 35,726 35,824 35,259 | oo 31,208 | .......... 4,263 | ..o 4,263 | oo | s 35471 | oo [ e 255 | oo 255 | i 209 |08/25/2035. | 3FM...........
Carrington Mtg Loan Tr RMBS Ser 2007-
144527 AB 4 |FRE .. | 03/25/2019. | PaydOwN.........cvvreririiriinniseiiiens [ e | s 118,388 | .......... 118,388 | ...coo.e. 105,143 | ovvviennne 105,143 | coovvverevnens | v 13,245 | oo | e 13,245 | oo | i 118,388 02/25/2037. | 1FM...........
15032T AS 5 |Cedar Funding Ltd CLO Ser 2013-1A A1R. | .. | 01/29/2019. | Nationwide General...........c.ccuceveee [ covvermerrrerineerneenns | woreees 5,000,000 | ....... 5,000,000 | ...... 5,000,000 .5,000,000 0 5,000,000 06/09/2030. | 1FE..
151020 AE 4 |Celgene Corp SrNt 3.950% 10/15/20...... . 101/29/2019. | Nationwide General............cccvevees [ wovivrremrinervinerens | v 2,040,080 | ....... 2,000,000 | ....... 2,166,980 2,041,841 (1,761) 2,040,080 10/15/2020. | 2FE...
Centex Home Equity Loan Tr RMBS Ser
152314 NB 2 |2005 .. | 03/25/2019. | Paydown 207,485 207,485 191,178 199,404 8,081 ..207,485 03/25/2035.
16165M AD 0 |Chaseflex Tr RMBS Ser 2006-2 CI A2B 2. | .. | 03/25/2019. | PaydOWN..........coovverierinrinniiinnins | covivevienirnieiisiisnies | cvereeens M35 | e 27,884 | .........21,342 | ... .22,874 63 . ...22,937 09/25/2036.
162765 AS 0 |CHEC Loan Trust RMBS Ser 2004-2 Cl A3 | .. | 02/25/2019. | PAYdOWN..........ccvumerireririiirinnins | cevreriresessensssinenes | ceerneeens 118,487 | ...cco..e. 118,487 | .......... 114,057 | oo 114,961 3,526 | .o | e 118,487 07/25/2034.
Countrywide Home Loans RMBS Ser
17025Q AC 1 |2007-J3 .. | 02/01/2019. | Paydown 1 ..(334) (284) | oo (P2 N I () (49) [ v | e enn(292) [ o | e 293 | 293 [ 07/25/2037. | 3FM...........
17275R  AE 2 |Cisco Sys Inc SrNt 4.950% 02/15/19....... 1+ 02/15/2019. | MAEUFIEY.......ocvvoverrereirriseieiienins [ erverieeessenssnineines | oeeeens 1,000,000 | ....... 1,000,000 .1,009,413 (1,323) [ oveverrenerienen | ereereenn 1,000,000 [ oo [ | vveernneieennen0 [ e 24,750 | 02/15/2019. | 1FE..
17323M  AA 3 | Citigroup Mtg Loan Tr RMBS Ser 2015A CI | .. | 03/01/2019. | Paydown 922,457 922,457 | ..........925914 (2,396) . . 20 ] s 4,981 | 06/25/2058. | 1FM...........
17324V AH 7 |P .| 03/01/2019. | Paydown 533,415 533415 | ........ 542,078 (7,422) | v | e 533,415 | v | e | e 0 | e 2,627 | 09/25/2042. | 1FM...........
17326Q AA 1 |Citigroup Mortage Ln Trust Inc RMBS Ser.. | .. | 03/01/2019. | Paydown 260,474 260,474 | .......... 257,119 3,318 [ e | e 260,474 | oo | v | e (V1 1,225 | 09/25/2064. | 1FM...........
Citigroup Mtg Ln Tr RMBS Ser 2018-RP3
1732710 AA 9 |A1 .. 1 03/01/2019. | PAYAOWN.......cvovvvrrircirrriseiseiiiees [ e | e 387,892 | .......... 387,892 6,283 | oo | v 387,892 | ..o | e 03/25/2061.
174610 AJ 4 |Citizens Financial Group Sub Nt 4.350%.. | .. | 01/29/2019. | Nationwide General 0 3,000,000 08/01/2025.
174610 AK 1 |Citizens Financial Group Sub Nt 4.300%.. | .. | 01/29/2019. | Titan Insurance Company............... . KA IO IO 4,996,173 | cooovvercerieins [ e 20 ] 33,444 | 12/03/2025.
18976G AZ 9 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 03/01/2019. | Paydown 99,467 | cvvvvrene 99,467 | ............ 93,506 | ..ooorvrrrnns 96,975 | v | e 2,492 2,492 | oo | i 99,487 | oo | e | e (V1 I 915 | 06/25/2022.
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Comm Mortgage Trust CMBS Ser 2013-
20048E AW 1 |LC6CI ..101/01/2019. | Paydown 81,000 | ..ccconvne 81,000 | .cooevuene 80,604 | .....ccoevnee. 80,849 | ..o | e 150 150 | o [ e 81,000 | oo | v | e (01 I 167 [01/10/2046.| 1FM...........
Comm Mortgage Trust CMBS Ser 2013-
20048E AW 1 |LC6CI .| 01/29/2019. | Titan Insurance COMPaNY.........c.coe. [ overererernreenriiiniinns | v 3,992,598 | ....... 3,999,918 | ....... 3,980,387 | ...cooouce 3,992,502 | .oovvveiierins [ e 96 96 3,992,598 | ..o e | e 0. 15,969 | 01/10/2046. | 1FM...........
207597 EE 1 |Connecticut Lt & Pwr Co 1st Mtg Bd 5.5...|.. | 02/01/2019. | Maturity.............cccooneee. revrenensrenenes | e 1,000,000 | ....... 1,000,000 .1,040,310 .1,000,438 (438) (438) 21,000,000 | oo e | e [ 27,500 |02/01/2019. [ 1FE....
212168 AA 6 |Continental Wind Sr Nt 6.000% 02/28/33. | .. | 02/28/2019. | Redemption ~ 100.0000 281,550 281,550 ....281,550 ....281,550 0 281,550 | ..veoncererinees | e | eerrreeneniennn0 [ e 8,447 | 02/28/2033. | 2FE....
Core Industrial Trust CMBS Ser 2015
21870L  AA 4 |CALW .| 01/29/2019. | Nationwide General RO P 4,769,792 | ....... 4,743,357 | ....... 4,832,295 | ........... 4770,498 | ...cvovvrrrrnnes (706) (4015) ) TN I 4,769,792 | oo [ [ e 0. 23,232 | 02/10/2034. | 1FM...........
233331 AV 9 |DTE Energy Co SrNt 3.300% 06/15/22... | .. | 01/29/2019. | Nationwide General revrenennenenes | o 5,079,224 | ...... 5,000,000 | ....... 5,135,976 | ........... 5,080,952 | ..oovvvvirreries [ i (1,728) (1,728) 5,079,224 | ..o [ v | e 0. 20,167 | 06/15/2022. | 2FE............
23338V AB 2 |DTE Electric Co SrNt 3.650% 03/15/24... | .. | 01/29/2019. | Nationwide General vt | e 997,826 | ....... 1,000,000 | .......... 995910 | ..coovvrrrnees 997,797 | oo | e 30 30 | e [ v 997,826 | ...vvorvrcrines | e | e 0. 13,586 | 03/15/2024. | 1FE............
Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS .. 1 03/01/2019. | PaydOWN.......oouvercrirerirrenrrinirnens [ everirerennnsnniinnines | crvnreinenene 3208 | cvveriinenenn 3,278 | i 3277 | i 3,276 | s . 2 2 3,278 09/25/2033.
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl| .. | 03/01/2019. | Paydown . (190) (190) 13411 12/25/2033.
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl| .. | 03/01/2019. | Paydown R [ vereennn 19,600 (238) (238) . ....19,604 . 01/25/2034.
26249G AF 7 |Dryden SrLn Fd CLO Ser2014-33A CIBR | .. | 03/15/2019. | Redemption  100.0000 reverneennennerenienes | e 6,000,000 6,000,000 | ....... 6,000,000 0 6,000,000 | ..ooovvrrrrrenns | cervererrerirnnns [ errsrreienean0 [ s 11,324 |10/15/2028.
26441C  AS 4 |Duke Energy Corp SrNt 2.650% 09/01/26| .. | 01/29/2019. | Nationwide General 5,000,000 4,984,600 109 8,988,047 | oo s | e[ 54,472 | 09/01/2026.
Enhanced Cap CT Fund Il LLC ABS
29337# AA 7 |CAPCON .. 03/15/2019. | Redemption ~ 100.0000.........cccewe [ worrereremrrnerreries | corernne 452,949 | .......... 452,949 (0 RO PV 452,949 | oo | e, RSSO | I P 8,278 | 12/15/2020. | 1FE....
29379V BH 5 |Enterprise Products Operations Sr Nt 3....|..|01/29/2019. | Nationwide General 3 97 3,989,689 | ... e | e [ s 67,422 | 02/15/2026. | 2FE....
Fedex Corp ABS PTC Ser 1998-1A
31331F  AX 9 |6.720% ..101/15/2019. | Paydown JEOTUSRTRPIN RO 444250 | .......... 444,250 915 [ e | oo 4,250 | i | e [ 14,927 | 07/15/2023. | 2FE....
31331F AY 7 |Fedex Corp ABS PTC Ser 1998-1 CIB 6.8.. | 01/15/2019. | Paydown s | s 137,745 | ......... 137,745 (4) | oo | e 131745 | i | e | vl | s 4,714 | 01/15/2019. | 2FE....
First Horizon Mtg PT Tr RMBS Ser 2006-
32052E AA 7 |AR ..103/01/2019. | Paydown 52,157 52,157 | weerinn 46,886 | ...coovvrernes 46,886 | ..o [ e (V1 RO ISP 46,886 | ...oereriinn [ e 5271 | oo 5271 | v 329 | 11/25/2036. | 1FM...........
337358 BH 7 |First Union Corp Sub Bk Nt 7.574% 08/0. | .. | 01/29/2019. | Nationwide General reverneeneennerenenes | e 6,056,675 | ....... 5,000,000 | ...... 6,729,000 | ........... 6,065,687 | .....covverrerine | v (9,012) (9,012) [ oo | v 6,056,675 | ..ooocvrrcrrrrin [ o [ e 0. 187,246 | 08/01/2026. | 1FE............
Ford Credit Auto Owner Tr LBASS 2018-2
34528H AA 2 |A .1 01/15/2019. | Wells Fargo Securities LLC............ | coueerrvevververirerrns | e 17,847,377 | ..... 17,857,143 | ....17,856,502 | ......... 17,856,505 | ...coovvvvrieeres | e 18 18 [ e | e 17,856,523 | ...ooovvvrcrienes | cerinns (9,146) | ......... (9,146) | ....... 55,079 | 01/15/2030. | 1FE............
Fremont Home Loan Tr RMBS Ser 2006-B
35729Q AS 7 |CI .. | 03/25/2019. | Redemption 5.2846 988 1 1 988 | e | e | 0 | 12,418 | 08/25/2036. | 1FM...........
Fremont Home Loan Tr RMBS Ser 2006-B
35729Q AS 7 |Cl .. | 03/25/2019. | Capital DIStribUtON...........oovvvrrireeis [ e | s 17,709 | oo | v 17,709 | oo LI (012 T I I (U SOOI ISR 17,709 | oo | e | v (11 I 08/25/2036. | 1FM...........
GS Mortgage Securities Trust CMBS Ser
36197X AL 8 |20 .| 03/01/2019. | Paydown JEOTTTRRI PV 1,063,179 | ....... 1,063,179 | ....... 1,095,008 | ........... 1,071,898 | ..o | e (8,719) (8,719) [ oo | e 1,063,179 [ oo [ veenerierinees | veererinninend 0 | e 4,845 | 06/10/2046. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 7Q 0 (200 .. | 03/01/2019. | Paydown K7 (N I I 14,448 | oo | e | 0 | s 152 | 06/25/2035. | 1FM...........
369550 AX 6 | General Dynamics Corp SrNt 2.125% 08/|.. | 01/29/2019. | Nationwide General 2,201 6,757,387 JRTSSTRPRN | B IO 67,764 | 08/15/2026. | 1FE....
38081E AA 9 |Golden Bear LBASS Ser2016-1A CIA 3.7|.. | 03/20/2019. | Paydown - R . 189 | oo | v 629,568 | ......vvrcrirines | e 20 11,804 | 09/20/2047. | 1FE............
38082) AA 7 |Golden Bear LBASS Ser2016-2A CIA 3.1|.. | 03/20/2019. | Paydown JEOTSTUPIN RPN 730,796 | .......... 730,796 | .......... 699,535 | .covovirrne 700,518 | .oovvreeierinees | e 30,278 30,278 | oo | cereeeineens 730,796 | ..vevvercireees | ceveeeernenineins | eeveeeieeieeens 0. 11,547 | 09/20/2047. | 1FE............
38148L AE 6 |Goldman Sachs Group Inc Sr Nt 3.750% (| .. | 01/29/2019. | Nationwide General JEOTURTRTRRO OV 2,993,489 | ....... 3,000,000 | ....... 2,990,340 | ..ovevrnee 2,993,419 | oo | s 71 71 2,993,489 | ..o | e | e 0. 20,938 | 05/22/2025. | 1FE............
38217V AA 8 |Goodgreen Trust LBASS Ser 2017-1A CI A |.. | 03/15/2019. | Paydown 290,429 290,429 | .......... 290,293 | ..ccvveinne 290,299 | .oevvvrivrenen | e 129 129 | e | e 290,429 | ..o | e | e (01 IR 10/15/2052. | 1FE............
NRZ Excess RMBS 2018-PLS1 CI A
40423X AB 8 |3.193% .. | 03/25/2019. | Paydown JESTUSTRTRIN RO 631,633 | .......... 631,633 | .......... 631,625 | ..coovirnne 631,627 | .oovvvrveciins . 6 L6 [N [PV 631,633 | .o | cereeeieninein | e 0 | e 3,348 | 01/25/2023. | 1FE............
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NRZ Excess RMBS Ser 2018-PLS1 CI B
40423X AC 6 |35 .. | 03/25/2019. | Paydown s | s 485,872 | .......... 485,872 | .......... 480,736 | ....ocoovuvs 481,146 | .o | e 4,725 AT25 | oo | s 485,872 | oo | v | e (1 I 2,894 | 01/25/2023. | 1FE...........
NRZ Excess RMBS Ser 2018-PLS2 Cl A
40423X  AF 9 |32 .. | 03/25/2019. | Paydown 862,559 862,559 | .......... 860,899 | ... 860,553 | ...oovvvvrirens | i 2,007 2,007 [ oo | e 862,559 | .. [ e | e 0| e 4,603 | 02/25/2023. | 1FE............
NRZ Excess RMBS Ser 2018-PLS2 CI B
40423X AG 7 |37 .. | 03/25/2019. | Paydown 246,446 246,446 | .......... 244561 | .o Y% (1) A I [ 1,738 1,738 | e | ceveereneens 248,446 | ..o | e | s 0| e 1,494 |02/25/2023. | 1FE............
Harborview Mtg Loan Tr RMBS Ser 2007-A
41164T AA 0 |C .. | 03/19/2019. | Paydown JESTUUIN RO 106,552 | ....coone. 106,520 | ..ocvvvnee 20,239 | oo 20,239 [ oo | e (1 RPN ISP 20,239 | .o | 086,313 | ........86,313 | ..o 606 |06/21/2037. | 1FM...........
412822 AD 0 |Harley-Davidson Inc Sr Nt 3.500% 07/28. |.. | 01/29/2019. | Nationwide General revrnreneienseesenes | i 3,984,811 | ....... 4,000,000 | ....... 3,977,960 | ..ocovrne 3,984,654 | ...oovvvriveines | e 157 157 3,984,811 | oo | e | 0 | s 70,389 | 07/28/2025. | 1FE............
423452 AB 7 |Helmerich & Payne SrNt 4.650% 03/15/2 |.. | 03/22/2019. | Tax Free Exchange - 8,207,290 | ....... 8,100,000 8,212,053 (4,137) 8,207,290 | ..oovvvrvvercrins [ e | v [ 96,255 | 03/15/2025. | 2FE....
42770L  AA 1 |Hero Funding Trust LBASS Ser 2015-1A Cl| .. | 03/20/2019. | Paydown 257,821 257,821 | ..........257,705 Y IR [ 257,821 | ovveeeeerinees | e | eerrneineriennn0 [ s 1,537 |09/21/2040. | 1FE............
42770Q AA 0 |Hero Funding Trust LBASS Ser 2014-2A Cl| .. | 03/20/2019. | Paydown s | s 682,923 | .......... 682,923 | .......... 684,171 (1,057) [ oo | e 682,923 | ... e | o0 [ 13,624 | 09/21/2040. | 1FE............
42770R  AA 8 |Hero Funding Trust LBASS Ser 2014-1A Cl| .. | 03/20/2019. | Paydown JESTURUIN RO 679,932 | .......... 679,932 | ..........681,541 (1,237) 879,932 [ o [ | 0 [ 16,148 | 09/20/2038. | 1FE....
427700 AA 1 |CL .. | 03/20/2019. | Paydown 253,934 253,934 | ..........253,906 | .............253,911 | ... - 23 . ..253,934 20 1,551 |09/20/2040. [ 1FE............
42771T  AA 3 |Hero Funding Trust LBASS Ser 2015-3A Cl | .. | 03/20/2019. | Paydown 214,850 214,850 | .......... 214,843 | .....ccooonee 214,843 | ..o, . 7 A [N [P 214,850 | ..o | e | s 0 | e 1,215 | 09/20/2041. [ 1FE............
Homebanc Mortgage Tr RMBS Ser 2005-1
43739E AP 2 [CI .. | 03/25/2019. | Paydown 22,360 22,360 20,672 | oo 20,672 | .o | e 1,689 1,689 [ .o | e 22,360 | .oooovvcrienis [ e [ e 0 | 104 | 03/25/2035. | 1FM...........
HSI Asset Loan Obligation RMBS Ser
44320 AC 5 |2007- .| 03/01/2019. | Paydown 64,556 | ............ 82,733 | oo 50,267 | coovvvvririrns 50,267 | coovvoerierirenns | ceerreeinnireniis 0 | oo | eevreeireeiins 50,267 | ..ovveerirernns | crvi 14,289 | ......... 14,289 | ............ 402 | 09/25/2037. | 1FM...........
446413 AL 0 |Huntington Ingalls Industries SrNt 3........ .| 01/29/2019. | Nationwide General reverneeeennerenienes | e 1,252,541 | ....... 1,250,000 | ....... 1,252,683 | ....ccoo.e. 1,252,560 | ...cooovrvrerinnns (19) [R1S) ) ST I 1,252,541 [ oo v | e 0| e 7,014 | 12/01/2027. | 2FE............
IMPAC CMB Tr RMBS Ser 2004-5 Cl 1A1
45254N  JG 3 |3. .. | 03/25/2019. | Paydown 7,601 | oo 7,601 | oo 7,615 | oo 7613 | oo (12) (12) 7,601 | e | e | e (U I 24 110/25/2034. | 1FM...........
IMPAC CMB Tr RMBS Ser 2004-9 Cl 1A1
45254N KX 4 |3. .. | 03/25/2019. | Paydown 6,869 | ..oovvrrnns 6,869 | ..o 6,886 | ..ococreriinn 6,881 | .o (12) (12) 6,869 | ..vvorvreriieins | cerrerieniinnis | e (1 I 37 | 01/25/2035. | 1FM...........
45256# AB 8 |Impact CIL Parent LLC ABS Revolving Nt S| .. | 03/28/2019. | Redemption  100.0000 reveseeeennerenienes | e 7,571,479 | ....... 7,571,479 | ....... 7571479 | v 5,971,113 | oo [ e (1 OO IS TET1ATY | oo | e | e 0. 96,012 | 10/25/2056. | 2FE............
45256H AD 0 |Impact Funding LLC CMBS Ctf Tranche C. | .. | 03/01/2019. | Paydown JESTSUPIN RO 113,540 | cooovenee 113,540 | .coooeee 116,724 | oo 113,616 | oo (76) (U4 [N ISV 113,540 | oo | e | e (1 IO 985 |07/25/2033. | 1FE............
Impact Funding LLC CMBS Ser 2010-1 CI
45257TH AA 5 |A1 .| 03/01/2019. | Paydown JEOTTTRTRII PV 1,108,218 | ....... 1,108,218 | ....... 1,108,817 | ..ovvvenee 1,108,274 | ..o (56) (1) TS IS 1,108,218 [ oo [ veereiierinees | e 0. 14,636 | 01/25/2051. | 1FM...........
JP Morgan Mtg Tr RMBS Ser 2006-A2 CI
466247 H8 9 |1A1 .| 03/01/2019. | Paydown SOOI RN 11,420 | oo 11,420 | oo 11,370 | oo 10,170 | cooveenee 1,206 | .ovvvrrerirnens (1) 1,205 [ coeeeernerienns | v 11,375 | oo | e 45 | e 45 | . 86 | 04/25/2036. | 1FM...........
JP Morgan Mtg Tr RMBS Ser 2007-S3 CI
46631IN EZ 8 |2A3 .| 03/01/2019. | Paydown 8,550 | covvrrreens 8,550 | coovvrirees 8,046 | ..ooovrieiirs 8,075 | oo . 8 8 L0 T RN IR 467 | oo 467 | oo 86 | 08/25/2022. | 1FM...........
JP Morgan Chase Comm Mtg Secs CMBS
46640) AS 6 |Ser2 .| 03/01/2019. | Paydown 533,011 | oo 533,011 | ......... 538,340 | ..oovvrrnne 534,269 | ..oovvevvrrins | o (1,258) (ROVE:1: ) I ISV 533,011 [ oo | v [ v (V1 I 3,433 | 01/15/2046. | 1FM...........
JPMBB Comm Mtg Sec Tr CMBS Ser
46641W AW 7 |2014-C19 .| 03/01/2019. | Paydown 247,859 247,859 | ... 255,106 | ....coovenee 250,492 | ..coooovvivcrins . (2,633) (VALK ) RN IO 247,859 | ..o | e | e 0| e 1,890 |04/15/2047. [ 1FM...........
JCP&L Transition Funding LLC LBASS Ser
472158 AD 9 |2 .. | 03/05/2019. | Paydown 408 [ . | e 428,969 | ....oovieiiiees | e RSSO | I ISP 6,016 | 06/05/2023.
50540R AJ 1 |Laboratory Corp of America Sr Nt 4.625... .. | 01/29/2019. | Nationwide General (4,677) 5,111,463 11/15/2020.
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 8 |01/ .| 03/15/2019. | Redemption  100.0000 65,359 | ............ 65,359 | ........... 68,547 | ..ccovverin 65,796 | ....occovviveiins (437) (437) [ o | s 65,359 | oo | e | e (V1 IO 829 |01/15/2021. | 4Z..............
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Lehman Mtg Tr RMBS Ser 2006-2 Cl 6A1
52520M GQ 0 |6 .. 1 03/01/2019. | PaYdOWN.......oouvircrieriiiriieiineis [ everienierinnsisnines | e 15,826 | ..ovovne. 15,826 15,871 (45) (45) [ v | e 15,826 | oo | e [ v | i 186 | 04/25/2036. | 1FM...........
539830 BE 8 |Lockheed Martin Corp SrNt 2.900% 03/0 |.. | 01/29/2019. | Nationwide General 2,994,512 .3,000,000 2,994,449 63 2,994,512 | oo | e | 0 | s 35,767 | 03/01/2025. | 2FE...
Long Beach Mtg Loan Tr RMBS Ser 2005-
542514 NC 4 |WL2 . [ 03/25/2019. [ PAYAOWN.......ovvurierrirrirriinrinnins | cerierirererneeinsineies | everneens 426,347 | .......... 426,347 | .........404,630 | .............. 410,001 | oo | e 16,345 | oo | s 16,345 [ .o | e 426,347 | oo | e | s 0| e 2,349 | 08/25/2035. | 1FM...........
MFRA Tr RMBS 2017-RPL1 Cl A1
552759 AA 0 |2.588% 02 . [ 03/01/2019. [ PAYAOWN......ccvemrierrirrirririinnins | cerierirererneeissinenes | everneens 341,459 | ......... 341,459 | ........341,455 | ... 341,377 | v | e 82 82 | oo [ e 341,459 | .o s | e 0| e 1,629 |02/25/2057. | 1FM...........
Madison Park Funding LTD CLO Ser 2014-
55818P AL 4 |12 .| 01/21/2019. | Paydown 1,365,765 1,365,765 | .......1,365,765 | .......... 1,365,765 0 [ orveeeereeeees | eereeeeen 1,365,765 | o | cevveeeeniceni | evvevneinnieenn0 [ s 13,015 | 07/20/2026.
589929 5F 1 |Merrill Lynch Mtg Investors RMBS Ser 200 | .. | 03/25/2019. | PaydOWN..........cveererrerreenmrnerirens [ e | cenerene 400,229 | .......... 400,229 ....375,653 24576 | ..o | eerernerrnnnd00,229 | i [ [ e | 2,079 | 07/25/2034.
59166B AA 9 |Metiife Securitization Tr RMBS Ser 2017-.. | .. | 03/01/2019. | Paydown 243,498 243,498 9,979 20 ] s 1,187 | 04/25/2055.
59166D AA 5 |Metlife Securitization Trust RMBS Ser 20... | .. | 03/01/2019. | Paydown 388,148 388,148 ((G1515) OO RN 388,148 | ..o v | e 0| e 2,074 | 03/25/2057.
59549R AC 8 |Mid State Tr X LBASS Ser 10 CI M1 6.28. .. | 01/15/2019. | Paydown 30,851 4,909 02/15/2036.
59549R AC 8 |Mid State Tr X LBASS Ser 10 CI M1 6.28. .. | 03/15/2019. | Paydown 60,099 9,563 02/15/2036.
59549W AB 9 |Mid State Tr LBASS Ser 11 CIM1 5.598%| .. | 01/15/2019. | Paydown 9,326 0 07/15/2038.
59549W AB 9 |Mid State Tr LBASS Ser 11 CIM1 5.598%) .. | 03/15/2019. | Paydown 37,649 0 07/15/2038.
615369 AM 7 |Moodys Corp SrNt 3.250% 01/15/28....... .. 1 01/29/2019. | Titan Insurance COMPany........ccove. | vevrvererrrrenrernrrnninnns 4,758,021 1,749 01/15/2028.
Morgan Stanley Cap | RMBS Ser 2004-
61744C FB 7 |HE6C . [ 03/25/2019. [ PAYAOWN........coonrvrniiriirciininiies | cevierieeisseesssinnies | evereneens 122,555 | .coovoeee 122,555 | oo 112,750 | o 114,927 | oo | e 7,628 7628 | oo | e 122,555 | oo | e | s 0 | o 663 | 08/25/2034. | 1FM...........
Morgan Stanley Mtg Ln Tr RMBS Ser
61749T AA 2 |2006-1 . | 03/25/2019. | Paydown 69,917 | .......c.... 69,917 | ..o 13,920 | i 13,920 | .o | i 55,997 55,997 | oo [ i 89,917 | oo | e | e (V10 IO 342 |08/25/2036. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61761Q AC 7 |C8 . [ 03/01/2019. [ PAYAOWN......oovvrrivrericererinnineiis | cevieeersensssisssienes | veesseennsd 42,432 | oo 42,432 | ..o 82,093 | i 42,098 | ..o | e 334 334 | s | s A2,432 | o [ s | e (11 IO 196 | 12/15/2048. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
617620 AU 5 [C9 .| 03/01/2019. | Paydown 363,752 363,752 | ..........349,273 | ..o 358,974 | ..o | s 4,778 ATT8 | oo | v 363,752 | ..o | e | e 0 | e 1,663 |05/15/2046. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762M BU 4 |C10 .| 03/01/2019. | Paydown 1,283,687 1,283,687 | ......1,322,180 | ........... 1,294,274 | ..o | e (10,586) | ..vvvveverreerne [ wrerernens [LORST:) RN IS 1,283,687 [ ..o [ veernerierinens | veeierinnniend 0| e 9,361 | 07/15/2046. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762T AC 0 |C11 .| 03/01/2019. | Paydown 2,220,633 2,220,633 | ......2,287,184 | ........... 2,240,011 | oo | e (19,378) | oo [ e (19,378) 2,220,633 | ..o | e | e 0. 16,760 | 08/15/2046. | 1FM...........
Morgan Stanley Cap | Tr CMBS Ser 2014-
61764) AA 4 |MP .| 01/09/2019. | Bank of America BISD Dealer. 3,730,352 3,700,000 .3,743,655 (481) (481) 3743175 | oo | n(12,823) | ... .(12,823) | ... 14,261 | 08/11/2029. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2015-
61765L AS 9 [C24 .| 01/29/2019. | Nationwide General 5,079,653 5,000,000 5,081,298 | ...oovvvrirnne (1,646) (1,646) 5,079,653 | .ooovvvrrenrinn | weernernnrienins | e | s 28,025 | 08/15/2047. | 1FM...........
626717 AF 9 |Murphy Oil Corp SrNt 4.450% 12/01/22.. | .. | 01/29/2019. | Nationwide General 4,852,790 5,000,000 ceevenen4,707,600 283,370 283,534 | oo | i 4,991,134 | ..o | .(138,344) | ......(138,344) | ....... 35,847 | 12/01/2022. | 3FE..
63860H AD 1 |Nationstar Home Equity Loan Tr RMBS Ser| .. | 03/25/2019. | Paydown 500,489 500,489 | .........422,600 | ............. 440,841 | oo 59,648 | oo | i 500,489 | ..o | e | o0 [ 1,978 |03/25/2037. | 1FM...........
New Haven Fed Office Bldg Ls CTL GSA
64508Q AA 3 |Gtd .| 01/15/2019. | Redemption  100.0000 331,622 331,622 | ..........331,622 | ... 331,622 | ..o | e (0 OO DT 331,622 | ..o v | e 0| e 9,783 | 01/15/2020. | 1.....orcvvvevn
New Residential Mtg Ln Tr RMBS Ser
64828C AA 7 |2018- -1 03/01/2019. | Paydown 229,828 229,828 ....235,562 (5,734) 229,828 | ..o [ | cevnrineneenn0 [ 1,712 | 03/25/2036. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64828M AA 5 |2017- . [ 03/01/2019. [ PaYdOWN........coouvieiieriiiinicnnins | v | v 474,049 474,049 | ........4T8377 | ..o 478,256 | ..o | e (4,207) (4,207) [ oo | e AT4,049 | oo | v | e 0| e 3,231 | 04/25/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64829H AD 9 |2016- .1 03/01/2019. | Paydown 240,889 240,889 | ........243411 | .......... 243287 | ..o (2,398) (2,398) | ..o | e 240,889 | ..o | s | s (V1 I 1,323 | 09/25/2056. | 1FM...........
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New Residential Mtg Ln Tr RMBS Ser
64829 AA 1 |2017- .| 01/01/2019. | Paydown 50,295 50,295 50,932 | oo 50,900 | ..oovrvvrreririns (605) ((C10L3) [N O 50,295 | oo | e | e (V1 I 168 |02/25/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64829 AA 1 |2017- .| 01/29/2019. | Titan Insurance COMPaNY.........c.coe. [ vererererneienriiiniinns | v 2,769,676 | ....... 2,736,923 | ....... 2,771,562 | ...oooeee 2,769,849 | ...cccooverin. (173) (173) 2,769,676 | ..ouvvevrreeirns [ vrrernrireiienes | e 0. 17,638 | 02/25/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830B AA 5 |2017- .| 03/01/2019. | Paydown JESTSURTUIN ERP 367,916 | ......... 367,916 | .......... 380,328 | ..cocoovvrne 379,820 | ..ovovvrcriranes | v (11,904) | oo [ e (11,904) [ oo | oo 367,916 | v | cerenrereninnins | e 0| e 2,358 | 08/27/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830B AA 5 |2017- .| 01/29/2019. | Nationwide General 3,892,757 | ....... 3,771,054 | ....... 3,898,275 | ..ccoovne 3,893,066 | .....cvvrrernenne (308) (308) 3,892,757 | ovooeveerineens | vevrenineenenin | e 0. 24,302 | 08/27/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830C AA 3 [2019- .| 03/01/2019. | Paydown 97,185 97,185 97,535 (351) (351) ...97,185 09/25/2057. | 1FE....
New Residential Mtg Ln Tr RMBS Ser
64830C AA 3 [2019- .| 01/14/2019. | Paydown vt | e 47,317 | e 47,317 | o A7,488 | ..o | e (171) (171) | e | e AT,317 [ i e | e 0 | e 158 | 09/25/2057. | 1Z..............
New Residential Mtg Ln Tr RMBS Ser
648306 AB 2 |2018- .| 03/01/2019. | Paydown e | s 501,012 | .......... 501,012 | ..........508,004 (6,726) W501,012 [ [ | 0 [ 3,282 | 12/25/2057.
651229 AV 8 |Newell Rubbermaid Inc Sr Nt 3.850% 04/ | .. | 01/29/2019. | Nationwide General RSSO P 4,999,031 | ....... 5,000,000 | ...... 4,998,450 16 24,999,031 | e | e [0 | s 63,097 | 04/01/2023.
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .| 03/01/2019. | Paydown 3,448 | ..o 3,448 | ..o 3,448 | o 3,446 | .o . 2 2 3448 | e | e | s (V0 I 32 | 03/25/2034. | 1FM...........
NRRC-D Facilities Corp CTL GSA Rev Bd
670208 AA 8 |Ls .| 03/07/2019. | Redemption  100.0000 et | s 167,345 | .........1167,345 | ......... 167,345 | .ovvvinne 167,345 | oo [ v (0 ORI ISV 167,345 | oo | oo | v (V1 I 1,816 | 11/07/2023. [ 1.....vvvrernnee
68268N AE 3 |Oneok Partners LP SrNt 8.625% 03/01/1 |.. | 03/01/2019. | Maturity............ccevvvence +er..7,000,000 ....1,889,140 .7,020,092 (20,092) 7,000,000 | ..oourveerrrenns | vervrerrnernenin | cevinerrernenns0 | 301,875 | 03/01/2019. | 2FE............
70069F CH 8 |Park Place Securities Inc RMBS Ser 2004- | .. | 03/25/2019. | Paydown e | e 195,556 ceen 187,856 | .............190,086 5,469 . ..195,556 20 [ 1,402 | 10/25/2034. | 1FM...........
70069F DM 6 |Park Place Securities Inc RMBS Ser 2004- | .. | 03/25/2019. | Paydown 806,723 806,723 | .......... 776,723 | oo 786,116 20,607 | oo | e 806,723 | ..o | e | e 0| e 5,194 | 12/25/2034. | 1FM...........
Parmer 31 (Austin TX) CTL Pass CTL Ser
70176@ AA 7 [A .| 03/15/2019. | Redemption  100.0000 RSN 193,110 | ..ooooee. 193,110 | v 194,559 | .ovvviennne 194,408 | ...ooovvrvrverinns | e (1,298) (1,298) [ oo | e 193,110 | cvvvvevriieins [ v | e (1 I 1,130 | 01/15/2032. [ 1...coovvvvrnnee
713448 CY 2 |Pepsico Inc SrNt 3.500% 07/17/25.......... .| 01/29/2019. | Nationwide General JEOTUTRTRRII PV 3,987,155 | ....... 4,000,000 | .......3,981,280 135 3,987,155 | oo | e | o0 | s 74,667 | 07/17/2025.
73019% AA 0 |PNC Equip Finc LLC LBASS Priv PI Nt Ser | .. | 03/13/2019. | Redemption  100.0000 290,287 290,287 ....290,287 0 09/13/2027.
73019 AB 8 |PNC Equip Finc LLC LBASS Priv PI Nt Ser | .. | 03/13/2019. | Redemption  100.0000 209,713 209,713 0 09/13/2027. | 1o
74041C  AA 7 |Preferred Term Sec Ltd VI LBASS FIt Rt N | .. | 03/26/2019. | Paydown 238,299 238,299 | ..o 178,521 | oooieeeeenn(B,071) | covieicieinne | 000243,370 | v | e 243370 | .o 09/26/2034. | 1FE....
74041E  AC 9 |Preferred Term Sec Ltd VI LBASS Mezz Nt | .. | 03/25/2019. | Paydown 4,001 | v 4,001 3,778 03/23/2035. | 5FE............
74041N  AA 3 |Preferred Term Sec Ltd VI LBASS Sec Nt.. | .. | 03/25/2019. | Paydown 37,338 37,338 4,080 12/24/2033. | 1FE............
74041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser. |.. | 03/25/2019. | Paydown 28,003 28,003 . 7,342 12/24/2033. | 1FE....
7T4042E  AA 2 |Preferred Term Sec Ltd LBASS XVII Sr Nt. | .. | 03/25/2019. | Redemption ~ 100.0000 RO Y 48,063 | ............ 48,063 36,768 | ...... 38,610 |... . .9,454 9,454 06/23/2035. | 1FE............
74042H AA 5 |Preferred Term Sec Ltd LBASS XIX Fit Rt.. | .. | 03/22/2019. | Paydown 52,685 | oo 52,685 | ..o 35,948 | .o 16,043 | oo | e 36,642 36,642 12/22/2035. | 1FE............
740420 AA 1 |Preferred Term Sec Ltd LBASS XXI Nt Ser | .. | 03/22/2019. | Redemption ~ 100.0000, reveerennessrenienes | e 76,972 | oo 76,972 | e 58,691 | .ooovvverranas 41,116 35,856 35,856 03/22/2038. | 1FE....
74042W  AA 2 |Preferred Term Sec Ltd LBASS FIt Rt Nt C | .. | 03/25/2019. | Paydown 98,080 | ............98,080 69,146 8,917 |... . 89,163 09/23/2035. | 1FE............
74043A  AC 5 |Preferred Term Sec Ltd LBASS XXIII Nt Se| .. | 01/30/2019. | Paydown et | s 477,352 | oo 477,352 | oo 314,097 | oo 216,070 | .o | e 261,281 261,281 12/22/2036. | 1AM...........
74043A AC 5 |Preferred Term Sec Ltd LBASS XXIII Nt Se| .. | 03/22/2019. | Paydown vt | e 161,076 | .......... 161,076 | .......... 105,988 | ..ocovvrenne 143,970 | oo | v 17,106 | v | s 17,106 | .o 12/22/2036. | 2FE............
Prime Mortgage Tr RMBS Ser 2005-4 Cl
74160M KU 5 |2A9 .| 03/01/2019. | Paydown 80,100 32 10/25/2035.
74924D AA 7 |Residential Accredit Loans Inc RMBS Ser.. | .. | 03/01/2019. | Paydown ..91,687 0 09/25/2037.
RCO Mortgage LLC RMBS Ser 2016-SFR1
74937T AA 7 |CIA .| 03/01/2019. | Paydown [ESTTRTRIN R 671,780 | .......... 671,780 | .......... 670,724 | .............. 670,687 | ..o | s 1,092 1,002 | oo | e 671,780 | .oveevererieees | cervrneereniiein | eeverienieeens 0 | e 3,948 | 11/25/2051. | 1FE............
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Residential Asset Secs Corp RMBS Ser
75406B AE 7 [200 .. | 03/25/2019. | Paydown 394,324 | .......... 394,324 | .........340,104 ....369,659 24,665 24,665 | ..o | e 394,324 | oo | e | 0 | 1,855 | 03/25/2036. | 1FM...........
756109 AR 5 |Realty Income Corp SrNt 4.125% 10/15/. | .. | 01/29/2019. | Titan Insurance COMPaNY.........ccoe. | veverererneereeenernes | woveens 3,073,846 | .......3,000,000 | .......3,089,310 | ...........3,074,505 (659) (659) 3,073,846 20 ] 35,750 | 10/15/2026. | 1FE..
758202 AG 0 |Reed Elsevier Cap Inc Co Gtd Nt 8.625% | .. | 01/15/2019. | MALUIItY...........cveurivrreneiirerierirneins [ e | e 10,000,000 | ..... 10,000,000 | .....10,013,527 | ......... 10,000,141 | .covoevercirnne (141) (L) TN 10,000,000 [ ..evoueemeerees | e | eeererieeinnnd 0| ... 431,250 | 01/15/2019. | 2FE............
Renew LBASS Ser 2017-1A CIA  3.670%
75973L AA 6 |09 . [ 03/20/2019. [ PAYAOWN........cvvmrivnrirrircirnrinnins | cevierieeiseessssisenes | eeereeens 113,522 | oo 113,522 | oo 113,492 | v 113,465 | oo | v, 57 LY A N [P 113,522 | oo | e [ e (VI IO 666 | 09/20/2052. | 1FE............
Rowan Companies Inc Co Gtd Nt 4.875%
779382 AP 5 |0 .| 01/29/2019. | Nationwide General.............c..ccoevers [ vovrrrrerrrerrssrrenireens | ovenes 3,210,157 | ....... 3,700,000 | ....... 3,882,881 | ...ccoouce 3,052,500 | ...... 720,350 | .......... (1,537) | oo [ e 718,813 3,771,313 ...(561,156) | ...... (561,156) | ....... 29,060 |06/01/2022. | 4FE............
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl| .. | 03/15/2019. | PaydOwn.........cc.ovvveevimiiniiiniiinins | woverirenierisniissninns | coveriieens 14,544 | ........... 14,544 | ........... 14918 | oo 14,342 | .. 380 (178) 2072 R I 14,544 | oo | e | s 0 | e 126 | 03/15/2033. | 2FE............
78468V AA 0 |SPL Logistics Escrow LLC Nt 8.875% 08/ | .. | 02/13/2019. | Guggenheim Securities LLC........... | voceveevvevnerverrenns | vevened 9,412,500 | ..... 10,000,000 | .....10,000,000 | ........... 8,700,000 |....1,300,000 | ...cocovrrrrerermens | cerererirerirerens | cvriene 1,300,000 [ ...coorevrvirenes | v 10,000,000 | .....vvvrrcvrnec ...(587,500) | ...... (587,500) | .....478,264 | 08/01/2020. | 5FE............
SACO | Tr RMBS Ser 2006-5 Cl 1A
785811 AA 8 |2.786% .. | 03/25/2019. | Paydown 27,467 27,047 | v 9,331 0 [ RC K10 OIS I 18,132 | ... 18,132 | i 143 | 04/25/2036.
797440 BU 7 |San Diego Gas & Elec Co 1st Mtg Bd 2.5. .. | 01/25/2019. | CIIGIOUP..........cvvvueermermmeemerrerinneenn | eorerienesneessninennnes | oveeens 4,573,200 | ....... 5,000,000 | ...... 4,983,750 119 | s | s 4,987,736 | ..oovvvrerieinne ...(414,536) | ......(414,536) | ....... 25,694 | 05/15/2026.
83379# AA 3 |Sodexo Inc Gtd SrNt Ser A 2.710% 03/0. .. | 03/04/2019. | MAUiLY..........ooorrvemreerieriiriiniiins | errieniivcnienisnienns | e 20,000,000 | ... 20,000,000 | .....20,000,000 0 20,000,000 03/04/2019.
84762N BK 6 |Spectrum Brands Inc Term Ln Nt4 4.599.|.. | 01/04/2019. | Redemption  100.0000 1,092,401 ...1,086,596 06/23/2022.
84762N BK 6 |Spectrum Brands Inc Term Ln Nt 3 4.738.] .. | 01/04/2019. | Redemption ~ 100.0000.. 371,473 ,348,244 06/23/2022.
84762N BK 6 |Spectrum Brands Inc Term Ln Nt2 4.744.|.. | 01/04/2019. | Redemption  100.0000 12,437,966 12,371,875 06/23/2022.
85746* DR 8 |State Street Bk & Tr Co ABS Sr Lev Lease |.. | 01/31/2019. | Redemption ~ 100.0000 ..39,787 0 01/31/2019.
85746* DU 1 |State Street Bk & Tr Co ABS SrLev Lease |.. | 01/31/2019. | Redemption ~ 100.0000 .40,777 0 01/31/2019.
85746* DX 5 |State Street Bk & Tr Co ABS Sr Lev Lease |.. | 01/31/2019. | Redemption ~ 100.0000 24,351 24,351 24,351 0 01/31/2019.
85746* EA 4 |State Street Bk & Tr Co ABS Sr Lev Lease | .. | 01/31/2019. | Redemption ~ 100.0000 24,351 24,351 0 01/31/2019.
86074Q AN 2 |Stillwater Mining Co Sr Nt 7.125% 06/2.... | .. | 03/26/2019. | Direct 520,725 530,000 35,521 06/27/2025.
863576 DG 6 |2005- .. 1 03/25/2019. | PAYAOWN.......cvvvererirecrrriserneriens [ e | eeoneenne 959,698 | .......... 959,698 864,328 | i 945948 | s | e 13,750 | s | s 13,750 | .ovvevivciis ..959,698 11/25/2035.
86358E CL 8 |Structured Asset Inv Ln Tr RMBS Ser 2003 | .. | 03/25/2019. | PaYAOWN........covvrererririninrirerinnes | erevrerenssssssisnineninns | cvrvernnns 143,518 | ......... 143,518 ....131,892 8,464 143,518 07/25/2033.
86358E EK 8 |Structured Asset Inv Ln Tr RMBS Ser 2003 | .. | 03/25/2019. | Paydown 1,197,780 1,197,780 11,199,638 (1,834) ,197,780 10/25/2033.
86358E HQ 2 |Structured Asset Inv Ln Tr RMBS Ser 2004 | .. | 03/25/2019. | Paydown 291,270 291,270 | ..........270,699 | ....occ0eece 273,357 | oo | el 17,913 | [ 17,913 |, 291,270 04/25/2034.
86358E QJ 8 |Structured Asset Inv Ln Tr RMBS Ser 2005 | .. | 03/25/2019. | PAYAOWN............cooovvrmvsssrnsersrisiinns | covssssnserssisiisissinns | v 166,022 166,022 6,863 | ..o [ v 166,022 02/25/2035.
86359B JU 6 |2004- .| 03/01/2019. | Paydown 7,212 1212 | 7,211 10 7,212 03/25/2034.
871829 AM 9 |Sysco Corp SrNt 5.375% 03/17/19.......... o 03/17/2019. [ MAUIY.....oovveriieieiereniserenns | erveeeensnsiisisniseninns | e 9,000,000 | ....... 9,000,000 | ....... 9,005,013 (4,272) 9,000,000 03/17/2019.
TIAA Real Estate CDO Ltd CMBS Ser
87246A AE 8 |2007-C .1 03/10/2019. | Paydown 50,881 | oo 50,881 | oo 50,559 | .ovvvrciirnes 50,840 | ..ovvvrriiiiens | e 40 40 [ e | e 50,881 | oo [ e [ e (IR IO 466 | 08/15/2039. | 1FM...........
87272Q AA 8 |TLF National Tax Lien Trust LBASS Ser 20 | .. | 03/15/2019. | PaYdOWN.........ccvemerereermmrennernniiiens [ eorneirneeinseiseriienines | ceoneeea 478,941 | .......... 478,941 869 869 | oo | e T894 | s [ [0 | 2,647 | 12/15/2029. | 1FE...
Tax Ease Funding LLC RMBS Ser 2016-1A
87677Q AA 9 |CI . [ 03/15/2019. [ PAYAOWN.......ovvnrierrirrireersrinninne | cerierireeisseesnsisenes | eeereeens 708,529 | .......... 708,529 | .......... 706,395 | ..cooovirenee 706,483 | ...ooovvvrcrrenes | v 2,047 2,047 | oo | e 708,529 | ..o | e | eereerierieens 0 | e 4,321 | 06/15/2028. | 1FE............
Terwin Mortgage Trust RMBS Ser 05-10HE
881561 VC 5 |C .. | 03/25/2019. | Paydown 387,269 387,269 | ..........368,026 7,680 | .o | e 387,269 | ...cvoverrncenes [ e | v | i 1,590 |06/25/2036.
902494 AW 3 |Tyson Foods Inc SrNt 2.650% 08/15/19.. | .. | 01/29/2019. | Nationwide GeNeral............ccccoveens [ woverrereneenrerineiinns | eveens 2,999,773 | ....... 3,000,000 | ....... 2,998,020 31 2,999,773 | oo | wrrverenriinnins | crnerinninnnnd0 | s 36,217 | 08/15/2019.
US Airways Pass-Thru Tr ABS Ser 2000-
903320 AS 2 (3C .| 03/01/2019. | Redemption  100.0000 0 { oo | reereeeendhy 584,652 | oo | oo | eveeriiieiiennn0 | 191,487 | 03/01/2022. | 3FE...
90363@ AA 8 |USTA Natl Tennis Ctr Inc Sr Sec Nt Ser A. | .. | 01/08/2019. | Redemption  100.0000. 0 | evererreeeeenn | evereeneeee 879180 [ e | e | eevveeerceneenn0 | e 7,451 | 09/08/2024. | 1FE..
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904764 AS 6 |Unilever Cap Corp SrNt 3.100% 07/30/2. | .. | 01/29/2019. | Titan Insurance COMPaNY.........c.coe. | ovevererereereeenernes | wovvens 4,960,136 | ....... 5,000,000 | ...... 4,941,900 | ........... 4,959,720 | ..ovvoeririnens | e 416 A6 [ e | e 4,960,136 | .ovoovvrncrrrenens [ e [ e 0. 77,069 | 07/30/2025.
90783T AA 8 |Union Pacific RR PTC Ser 2004-1 5.404%|.. | 01/02/2019. |[Redemption ~ 100.0000..........cccce. | orvvermreerirenernnienns | ovvirenas 347,598 | ......... 347,598 ....347,598 (V1 TR ISP 347,598 | oo | e 07/02/2025.
90931Q AA 5 |United Airlines LBASS EETC 2013-1 Ser Cl| .. | 02/15/2019. | Paydown .2,036,805 (3,723) 2,028,506 02/15/2023.
90931V AA 4 |United Air Lines PTC Ser 2018-1 A 3.70.. |.. | 03/01/2019. | Redemption ~ 100.0000 95,745 | ..cooone 95,745 | ......... 95,745 (1 USRI ISP 95,745 | ..o | i 09/01/2031.
913017 CH 0 |United Technologies Corp SrNt 2.650%.. | .. | 01/29/2019. | Nationwide General 5,537,986 | ....... 5,600,000 | ....... 5,522,608 554 5,537,986 11/01/2026.
91736# AA 4 |United States of America BIA CTL GSA Gtd| .. | 03/15/2019. |[Redemption ~ 100.0000..........cccce. | orvvermrererirenernrienns | cvvvirenns 124,329 | ... 124,329 | .......... 124,329 0 | oeveeeeeeneies | eererreennen 124,329 [ e | e | eeveeriieniienn0 [ s 3,562 | 03/15/2024. | 1.....ccvvvuv.
92826C AD 4 |VisalInc SrNt 3.150% 12/14/25............... . [ 01/29/2019. | Titan Insurance COMPANY.........ccoee. | vevereermeeernerrnerienes 4,978,582 | ......5,000,000 | .......4,970,300 215 [ s | e 978,582 | s e | e [ e 19,688 | 12/14/2025.
92851@ AA 3 |Vivendi SPC Tr CTL 6.630% 04/15/22..... .1 03/15/2019. | Redemption ~ 100.0000..........cccoee | covererurmiicriinniieis [ o 74126 | oo 74126 | oo 74,126 0 | orveeeeeeeees | evverrieeeeean T126 | e | e | evvieeriiereenn0 [ e 821 | 04/15/2022.
WFRBS Commercial Mtg Tr CMBS Ser
92938E AT 0 |2013-C1 .| 03/01/2019. | Paydown 445,894 ....459,268 (4,144) ..445,894 07/15/2046.
931899 9A 8 |Walkers SPV Priv PINt 2.476% 12/31/19. .. | 02/25/2019. | Redemption ~ 100.0000, 1,492,494 | 1,492,494 | | e | e |00 1,492,494 | i [ 1,492,494 | ..o ,492,494 12/31/2019.
Washington Mutual Mtg RMBS Ser 2006-
93362F AB 9 |AR8 . [ 03/01/2019. [ PAYAOWN.......cvvvivviiriircirisiinries | cevieriseisneeiessinnies | evereneens 163,940 | ..ccovonee 151,457 | oo 135112 | oo 135,112 | oo [ v (0 OO ISV 135,112 | oo | e 28,827 | ......... 28,827 | ......... 1,373 | 08/25/2046. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363E AB 1 |AR10 .| 03/01/2019. | Paydown ..10,166 11,132 .10,403 713 . A1,116 (950) | .... 09/25/2036. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363N AA 3 |AR12 . [ 03/01/2019. [ PAYAOWN.......cvvrrivrcrirrireiisrineiis | cevirerirseisseissisenes | veeriseins 16,704 | ............ 18,853 | .oooverennee 18,909 | oo 18,118 | oo 765 | oo FGI< T T I 18,883 | .o | ceviens (2,178) | oevvvees [V0E:) ) — 138 | 10/25/2036. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363P AA 8 |AR14 .| 03/01/2019. | Paydown 65,412 | ...cooucn. 65,007 | .coouuvnd 59,650 | .ovourrerirnnes 59,650 | .vouverrirrirens | e (1 PURSPIN ISSPRR 59,650 | ..oucvererrrerines | v 5,762 | oovernee. 5,762 | .ooovverns 439 | 11/25/2036. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
939348 AE 8 |Ser20 .| 03/01/2019. | Paydown 306,109 | .......... 374,888 | .......... 288,177 | oo 288,177 | o | cevvieriseirninins (0 SOOI ISV 288177 | v | e 17,932 | oo 17,932 | oo 895 | 04/25/2037. | 1FM...........
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .| 03/01/2019. | Redemption ~ 100.0000 34,873 | oo 34,873 | oo 34,873 | i 34,873 | v | v 0 [ oo | e 34873 | oo [ e [ v (V1 I 387 |08/01/2027. | 2........cveuee
Wells Fargo Bank Northwest NA CTL
94978% AU 1 |[MWRAL .| 03/15/2019. | Redemption ~ 100.0000 38,921 ..38,921 (1,025) 05/15/2032. | 1.
Wells Fargo Bank Northwest NA CTL CVS
949784 AX 5 |Co .1 03/10/2019. | Redemption  100.0000 91,784 .91,784 0 | ovreerernenrnne | eerrnernneenen T84 [ | s | cevrreiienennn0 [ s 1,074 | 10/10/2024.
94978# BC 0 |Wells Fargo Bank Northwest NA CTL 6.59|.. | 03/01/2019. |[Redemption ~ 100.0000..........cccce. | ovveermreererenernrennns | vvvirenns 157,261 157,261 0 | orvrerereinni | erverineeen 157,261 [ | evvvenseiinins | eevveniisniiennn0 [ s 1,740 | 11/01/2022.
Wells Fargo Home Eq Tr RMBS Ser 2005-
9497TER AC 8 |1C . [03/25/2019. [ PaydOwN...........ocvieeriiiniicnniseiins | cevierisniicsninsiienes | v 2,316,563 | ....... 2,316,563 (2,033) (2,033) 2,316,563 | ....ovvvcrcnni | e | v | 11,181 | 04/25/2035. | 1FM...........
Wells Fargo Home Eq Tr RMBS Ser 2006-
9497EU AJ 6 |1C . [ 01/29/2019. | Nationwide General..........ccc.coueeveee | vevereeernerenneeineinenes | crvea 4,960,577 | ....... 5,000,000 | ....... 4,953,906 | .......... 4,960,116 | ..oovvvvrrreiriens | e 461 ABT [ e | i 4,960,577 | coooevereeeeeinns [ e [ e 0. 13,743 | 05/25/2036. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94983C AS 6 |2 .| 03/01/2019. | Paydown 239,504 239,504 | .......... 243,097 | .o 242,836 | ..cooovereriiins | e (3,333) (RCKK) | IR IOV 239,504 | ..o | e | eerrreeneiennn0 [ 1,981 |06/25/2035. | 1FM...........
96145D AE 5 |Westrock Co SrNt 3.750% 03/15/25........ .| 02/20/2019. | Tax Free Exchange..........cccoccveee [ eovvrenniicnnivcineinns | e 10,973,427 | ..... 11,000,000 | .....10,969,640 10,972,892 535 LT I IOV 10,973,427 | oo [ | cvvriveeennnnnd0 [ 177,604 | 03/15/2025. | 2FE..
96950F AL 8 |Williams Partners LP Sr Nt 4.500% 11/1.. |.. | 01/29/2019. | Nationwide General.........ccccccvveernee | veverneervernerverirenes | veve 3,488,679 | ....... 3,500,000 | ....... 3,478,860 | ...........3,488,515 164 3,488,679 VIR 32,375 | 11/15/2023. | 2FE...
G72212 AA 4 |Preferred Term Secs XIX LBASS Sec Nt 2 .. | 03/22/2019. | Paydown 95,117 | wovvveenns 95,117 | covevnnd 64,474 | ..o 27,667 | oo | e 67,450 | .ooovvrvcrrers | e 67,450 | ..oocvvrrirciiins | e 95,117 | oo [ e [ e (V1 IO 385 |12/22/2035. | 1FE............
G7222R  AA 8 |Preferred Term Secs XVII LBASS Sec Nt... |.. | 03/22/2019. | Paydown 60,600 | ............ 60,600 | ............ 41,486 | ..o 23,723 | oo | e 36,877 36,877 | oo | e 60,600 | ..oovvrnerrris [ e [ e (VI IO 323 |03/22/2038. | 1FE............
Air Canada LBASS EETC Ser 2017-1AA
00908P AA 5|33 A|01/15/2019. | Redemption  100.0000 25,600 25,600 25,600 | ...... 25,600 | .oovieriirienns | e 0 | oo | e 25,600 | cvoovererineins | e | e (V1 I 422 |01/15/2030. | 1FE............
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Air Canada LBASS PTT Ser 2017-1A
00908P AB 3 |3.550 A|01/15/2019. | Redemption  100.0000 25,600 25,600 25,600 | ...... 25,600 | ..o [ v (V1 STRTORIRN ISR 25,600 | coouvvreererieinns e | e (1 I 454 |01/15/2030. | 1FE............
Air Canada LBASS EETC Ser 2015-1B
009090 AB 7 |3.87 A|03/15/2019. | Redemption  100.0000 v | s 76,868 | ............ 76,868 | ............ 75,907 | oo 76,140 | oo | v 728 Y72 20 R IO 76,868 | ..o | cervvrirereniienn | coververinrinennnd0 [ 1,489 |03/15/2023.
67077M  AH 1 |Nutrien Ltd Sr Nt 6.750% 01/15/19........... A|01/15/2019. | Maturity..........cccoeervenee [ETTIIRTORIRRION PPN 11,175,000 | ..... 11,175,000 | .....11,207,120 (1,682) .11,175,000 20 377,156 | 01/15/2019.
67077M  AJ 7 |Nutrien Ltd SrNt 3.150% 10/01/22........... A|01/29/2019. | Nationwide General............cocoeevvs | coveververevreseveiennes | 004,004,725 | .......4,000,000 | ....... 4,005,717 . (98) reernnnn8,004,725 20 ] 41,300 |10/01/2022.
000000 00 O |Digicel Limited SrNt 6.000% 04/15/21..... D| 02/08/2019. | Direct ...604,500 | ..............581,750 | ........ 47,301 | oo 974 [ | e 48,275 | oo | v 630,025 | ..oooveerrririnns | e (51,525) | ........(51,525) | ....... 12,675 | 04/15/2021.
000000 00 0 |Liquid Telecom Finance Sec Nt 8.500% 0 | D | 03/21/2019. | Direct .2,156,756 ..66,020 60,471 2,121,269 .20,506 ..20,506 | ..... 115,857 | 07/13/2022.
000000 00 O |Capex SA SrNt 6.875% 05/15/24............ D| 03/26/2019. | Direct ...193,590 | .............162,094 | ........ 31,579 31,629 | oo | e 193,723 | o | e (21,723) | ........(21,723) 05/15/2024. .
000000 00 0 |Millicom Intl Cellular Sr Nt 6.000% 03...... D| 01/15/2019. | Direct 629,000 629,000 ..33,346 33,061 ..(26,557)| ........(26,557) 03/15/2025. | 3FE....
11042A 2 | British Airways Plc PTC 4.625% 06/20/2.. | D| 03/20/2019. | Redemption ~ 100.0000 258,027 258,027 (1,509) 06/20/2024.
11042B  AA 0 |British Airways Plc PTC 5.625% 06/20/2.. | D | 03/20/2019. | Redemption  100.0000, 594,201 | ......... 594,201 (1,812) 06/20/2020.
110427 1 |British Airways Plc PTC 3.800% 09/20/3.. | C | 03/20/2019. | Redemption  100.0000 11,331 0 06/20/2031.
139612 AE 5 |Capex SA SrNt 6.875% 05/15/24 ... | D| 03/26/2019. | Direct 303,781 58,650 ..345,000 05/15/2024.
225506 AA 0 |Credito Real Sab De CV SrNt 9.500% 02| D| 03/18/2019. | Direct 806,719 0 ..775,000 02/07/2026.
Grupo Kuo SAB De CV Sr Nt 5.750%
40052C AC 0 |07/07 D| 03/21/2019. | Direct revererenensenns | o 683,738 | ......... 705,000 | .......... 705,000 | .oovvvennnd 639,083 | ........ 65,918 | .ovvvvriieivens e | e 65,918 | ..o | e 705,000 | .o | e (21,263) | ........ (21,263) | ........ 27,416 | 07/07/2027. | 3FE............
445640 AB 1 |Hunt Oil Co of Peru SrNt 6.375% 06/01.. {D | 03/11/2019. | Direct 354,263 335,000 | .......... 332,437 | oo 332,561 | . | e 34 34 | e [ i 332,595 | v | e 21,668 | ......... 21,668 | ......... 6,051 | 06/01/2028. | 3FE............
600814 AQ 0 |Millicom Intl Cellular Sr Nt 6.250% 03...... D| 03/14/2019. | Direct 202,000 200,000 ....200,000 0 | ooveereereenees | eereereennenn200,000 [ oo | 202,000 | oo 2,000 03/25/2029. | 3FE....
71675M AA 4 |Petropaviovsk 2016 SrNt 8.125% 11/14/. | D| 01/30/2019. | Direct vt | e 176,250 | .......... 200,000 +2:200,000 | cooireerrn 150,669 | ..er 49,331 | oo [ e | e 49,331 | .o 11/14/2022. | 5FE....
WPP Finance 2010 Sr Nt 3.625%
92936M AC 1 |09/07/22 C| 03/06/2019. | Credit Suisse Securities LLC.......... | .cccovrriverirerrncernnns | -...14,907,000 | ..... 15,000,000 | .....15,123,300 (3,312) .15,068,127 .(161,127) | ...... (161,127)| .....273,385 | 09/07/2022. | 2FE....
YPF Sociedad Anonima Sr Nt  8.500%
984245 AM 2 |03/2 D|03/18/2019. | Direct ....475,000 5,938 475,000 10,213 | .ooveeee 10,213 | ....... 19,851 | 03/23/2021.
G27631 AD 5 |Digicel Limited Sr Nt 8.250% 09/30/20..... D| 01/14/2019. | Taxable Exchange.........cccocvevvves | cevvvererinnnerienirennns v 1,294,563 398,559 reenenen 1,394,184 .(371,844) | ...... (371,844) | ....... 35,154 | 09/30/2020.
G27631 AF 0 |Digicel Limited Sr Nt 7.125% 04/01/22..... D|01/14/2019. | Taxable EXchange........c.cocevverers | vervvrvveirernisvrniines | veerenn871,000 | ......1,525,000 | ....... 1,178,063 | ..............709,125 | .....582,585 | ......... 2,076 | .cooviririvrrie | ovrrrrnns 584,661 | ..coovvvceervis | e 1,293,787 | oo ...(622,787) | ...... (622,787) | ....... 31,088 | 04/01/2022.
G6764# AA 0 |Omega Leasing Ltd Sr Nt Ser9 2.400% 1|D|01/12/2019. | Redemption  100.0000 526,316 526,316 ....526,316 0 ..526,316 VIR I 3,158 | 10/12/2026.
G6764@ AA 2 |Omega Leasing No. 12 Sr Sec Nt (Rolls Ro|D | 01/25/2019. | Redemption  100.0000..........ccee. | ovrvurerrerrereneennns | eevirenes 390,562 | ......... 390,562 | ..........390,562 0 . ..390,562 VIR I 2,890 | 04/25/2027.
M8903B AS 1 | Turkcell lletisim Hizmet Sr Nt 5.800%...... D 02/06/2019. | Direct [RTTRROR 904,313 | ..., 975,000 | .......... 842,625 4,925 | | s 844,275 | .o | s 60,037 | ......... 60,037 | ....... 18,379 | 04/11/2028.
3899999. Total - Bonds - Industrial and MiSCEIANEOUS. ........ivmrreniiiiniiins crirsisisisssrssensssesssnsssean ....429,624,826 |...432,454,505 |...431,528,943 | ....... 422,601,670 |...4,371,220 |..... 2,818,871 | oo 0 [ 7,190,091 | .o 0] . 432,512,155 | ..o 0 |.(2,206,963) | ...(2,206,963) | ..5,567,268 XXX
Bonds - Bank Loans
000000 00 O |Animal Supply Company First Out Term Ln | .. | 02/25/2019. | Redemption  100.0000, 562,984 562,984 | .......... 551,724 | ..c.ovvvune 551,724 | ..ccevonee. 125 | v 11,135 | e | s 11,260 [ .o | e 562,984 12/15/2021.
000000 00 0 |MSHCInc TermLnNt5 6.746% 07/31/23|.. | 03/28/2019. | Tax Free Exchange - 23,563 24,027 23,556 7 7 ....23,563 07/31/2023.
000000 00 O |First Watch Restaurants Delayed Draw Ter | .. | 01/25/2019. | Tax Free Exchange. | 307,763 0 08/21/2023.
000000 00 0 |MB2 Dental Solutions LLC Incremental Ter | .. | 03/29/2019. | Redemption ~ 100.0000. OISR N 12,033 120 09/29/2023.
000000 00 0 |TUBidco Inc (TaskUS) TermLn Nt 1 6.4. | .. | 03/29/2019. | Redemption ~ 100.0000, 5,490 110 10/01/2023.
000000 00 0O |Differential Brands Group Inc 1st Lien T..... .. 1 03/29/2019. | Redemption ~ 100.0000, ST IS 15,000 288 10/29/2023.
SecurAmerica LLC Term Ln Nt 2 9.000%
000000 00 O |1 .| 03/29/2019. | Redemption  100.0000 3,605 | .o 3,605 | .o 31496 | v | e | e 109 109 3,805 [ .o | e | e (V1 I 8 [12/19/2023.| 2FE............
SecurAmerica LLC Term Ln Nt 1 9.237%
000000 00 O |1 .. | 03/22/2019. | Tax Free Exchange o 349 | .o 3,605 | .o 3,492 4 4 3,496 12/19/2023. | 2FE....
000000 00 0O |Ferraro Fine Foods Corp Incremental Term | .. | 03/29/2019. | Redemption ~ 100.0000 450 450 443 7 7 450 05/09/2024. | 2FE....
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NSM Insurance Group LLC Incremental
000000 00 O |Term .| 03/29/2019. | Redemption  100.0000 1,533 30 1,533 05/11/2024. | 2FE....
000000 00 O |Ankura Consulting Group LLC 1st Lien Ter |.. | 03/29/2019. | Redemption ~ 100.0000, 9,747 180 9,747 08/24/2024. | 4FE....
Pathway Partners Vet Mgmt LLC New
000000 00 O |TermL .| 03/29/2019. | Redemption  100.0000 reveereenesereneenes | e 11,097 | v 11,097 | 010,901 | s . 195 10/10/2024.
000000 00 O |HaiAcquistion Corp Term LnNt6 7.739.. | .. | 03/29/2019. | Redemption ~ 100.0000 22,500 489 11/01/2024.
000000 00 O |Amynta Agency Inc Term Ln Nt 1 6.487% | .. | 03/29/2019. | Redemption ~ 100.0000 2,634 105 02/08/2025.
000000 00 O |1 ’ ’ .| 03/29/2019. | Redemption  100.0000 1,770 71 02/28/2025.
000000 00 0 |Alcami Holdings LLC 1st Lien Term Ln Nt.. | .. | 03/29/2019. | Redemption  100.0000. 5,625 143 07/12/2025.
000000 00 O |IRIHoldings Inc 1st Lien Term Ln Nt 1....... .| 03/29/2019. | Redemption  100.0000 JESTURTRTORORRII RN 10,349 104 11/07/2025.
000000 00 O |Touchstone Acquisition Inc Term Ln Nt 1... | .. | 03/29/2019. | Redemption ~ 100.0000 7,347 183 11/15/2025.
01370# AA 4 |Alcami Holdings LLC 1st Lien Term Ln Nt.. | .. | 03/19/2019. | Tax Free Exchange | 5482 | ... 4 07/12/2025.
03525@ AA 6 |Animal Supply Company Term LnNt1 9.9].. [ 02/25/2019. | Redemption ~ 100.0000 250,000 250,000 35,375 | ooereerinreriens | cerereerenes 250,000 | ..vvoeererrrees | e RSSO | B SR 4,808 | 12/15/2021.
03525@ AA 6 |Animal Supply Company Term Ln Nt 1 9.9|.. | 02/28/2019. | Tax Free Exchange e | e 3,999,178 | ....... 4,050,844 521,408 3,999,178 | oo [ v | e [ 111,024 | 12/15/2021.
03539% AA 8 |Ankura Consulting Group LLC 1st Lien Ter |.. | 03/26/2019. | Tax Free Exchange | 9,567 ..9,747 15 08/24/2024.
04433H AE 1 |Ashland Global LLC New Term Ln BNt 1...|.. | 03/29/2019. | Redemption ~ 100.0000 5,222 2 132 05/25/2024.
08579J AY 8 |Berry Plastics Corp TermLn RNt 1 4.4....| .. | 03/29/2019. | Redemption ~ 100.0000, 20,510 (107) 633 01/19/2024.
12632B  AG 1 |CPlI International Inc 1st Lien Term Ln N.... | .. | 03/29/2019. | Redemption  100.0000 JEOTURTRTURRI Y 42,500 | ............42,500 | ...........42,500 | ..ccoveeerend0,375 | 02,125 | i, 2,125 07/26/2024.
127024 AA 0 |Bakemark Holdings LLC Term Ln Nt 1 7.7{.. | 03/29/2019. | Redemption ~ 100.0000 9,802 239 239 08/14/2023.
14880B AE 1 |Catalent Pharma Solutions Inc New Term L|.. | 03/29/2019. | Redemption ~ 100.0000 (981) 5,101 05/20/2024.
18449E  AD 2 |Clean Harbors Inc New Term Ln 2Nt 1 4. .. | 03/29/2019. | Redemption ~ 100.0000.........cccevv. [ worerrrerereermeerennnas 4 584 06/30/2024.
20049%# AA 5 |Command Alkon Inc 1st Lien Term Ln Nt 6 | .. | 03/29/2019. | Redemption  100.0000 247 247 09/01/2023.
20049%# AA 5 |Command Alkon Inc 1st Lien Term Ln Nt 1 |.. | 03/01/2019. | Tax Free Exchange o 22,253 22,500 22,189 | ...... 22,246 | ... . 7 7 . 09/01/2023.
22818R AW 6 |Crown Americas LLC Term LnB Nt 1 4.41|.. | 01/18/2019. | Redemption ~ 100.0000 rre e | 3,174,449 | ....... 3,174,449 | ....... 3,182,831 | ........... 3,182,315 | oo | e (7,867) (7,867) 3AT4449 | e e | v 0. 11,060 | 04/03/2025.
DRB Holdings LLC TermLn Nt 1 8.246%
23361* AA 3 |1 .. 1 03/29/2019. | Redemption  100.0000 cevrnrennnennnnnenn | e 19,1140 115114 | 14735 | 14,803 | ..o, . 311 31 10/06/2023.
23370P AP 3 |StandardAero Aviation Hold Inc Term Ln N | .. | 03/29/2019. | Redemption  100.0000 27,7115 | .. 505 (107) 398 07/07/2022.
24360@ AA 0 [DecoPacinc TermLnNt1 6.851% 09/29/].. | 03/29/2019. | Redemption ~ 100.0000.. ..15,800 254 254 09/29/2022.
24360@ AA 0 [DecoPacInc TermLnNt1 6.851% 09/29/|.. | 03/29/2019. | Tax Free Exchange o 233 09/29/2022.
25374L  A* 9 |Differential Brands Group Inc 1st Lien T..... .. | 01/29/2019. | Tax Free Exchange i [ | e 14,712 ..15,000 12 10/29/2023.
30282# AA 0 |First Watch Restaurants Term Ln Nt 1 8.. | .. | 03/29/2019. | Redemption  100.0000 7,544 | .. 7,544 154 08/21/2023.
30282# AB 8 |First Watch Restaurants Delayed Draw Ter | .. | 02/25/2019. | Tax Free Exchange o 625,785 625,785 (V1 R ISR 625,785 | ..o | e 08/21/2023.
30282# AB 8 |First Watch Restaurants Delayed Draw Ter | .. | 03/29/2019. | Redemption ~ 100.0000 0 1,000 08/21/2023.
31528# 2 | Foundation Risk Partners Corp Delayed Dr | .. | 03/29/2019. | Tax Free Exchange 237 . ..659,950 11/10/2023.
31528# AA 2 |Ferraro Fine Foods Corp Term Ln Nt4 6..|.. | 03/29/2019. | Redemption ~ 100.0000 106 5,927 05/09/2024.
31528# 2 | Ferraro Fine Foods Corp Term Ln Nt 1 6..].. | 02/14/2019. | Tax Free Exchange 2 05/09/2024.
32007U BW 8 |First Data Corp TermLn DNt 1 4.736%... .. | 01/18/2019. | Redemption ~ 100.0000 (255) 4,617 07/10/2022.
35041@ AA 3 |Foundation Risk Partners Corp Incrementa | .. | 03/29/2019. | Redemption ~ 100.0000 49 11/10/2023.
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr | .. | 03/29/2019. | Redemption  100.0000. 34 11/10/2023.
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... | .. | 03/29/2019. | Redemption  100.0000 468 09/18/2023.
36850@ AB 9 |Gehl Foods Inc LLC Term Ln Nt4 7.990% .. | 02/01/2019. | Redemption  100.0000 1,793 | v | 22,500 | e v | e | s 01/25/2024.
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40406# AD 4 |HaiAcquistion Corp Term Ln Nt 1 9.250.. |.. | 02/07/2019. | Tax Free Exchange - 22,011 22,500 21,935 B | v | e 22,011 | oo [ 11/01/2024.
404122 AX 1 |HCAInc Term Ln B-10Nt 1 4.496% 03/13|.. | 03/29/2019. | Redemption ~ 100.0000 ...4,063 ...4,063 91 4,063 03/13/2025.
41781@ AA 5 |Harvey Tool Co LLC 1st Lien Term Ln Nt 1|.. | 03/29/2019. | Redemption  100.0000. .17,760 .17,357 347 ...17,760 10/12/2024.
Harvey Tool Co LLC Delayed Draw Term
41781@ AB 3 |Ln .| 03/29/2019. | Redemption  100.0000 4,424 ..4,424 44 4,424 10/12/2024.
41902@ AA 9 |Sigma Electric Manufact Corp Term Ln A-2 | .. | 03/29/2019. | Redemption ~ 100.0000 1,575 | e | e 93,096 | ..overeerrreens | e 10/31/2023.
44903 AC 0 |Hygiena LLC TermLn Nt 1 6.601% 08/26/| .. | 03/29/2019. | Redemption ~ 100.0000 79 6,582 | .ovverieriieins | e | v (V1 I 112 | 08/26/2022.
44969C BH 2 |Quintiles IMS Term Ln B-2Nt 1 4.592%... | .. | 03/29/2019. | Redemption ~ 100.0000 25,276 25,276 25,318 (40) 1,011 01/18/2025.
44989* 1 |IQNavigator Inc 1st Lien TLNt 1 8.144..... .. | 03/29/2019. | Redemption  100.0000 22,388 22,388 22,052 319 1,374 08/20/2024.
Implementation Mgmt Assistance Term Ln
453200 AA 6 [N .| 03/29/2019. | Redemption  100.0000 3,540 133 3,540 12/13/2023. | 1FE....
Implementation Mgmt Assistance Delayed
453200 AB 4 |D .. | 03/29/2019. | Redemption  100.0000 6,945 78 6,945 12/13/2023. | 1FE....
55368* AD 2 |MSHCInc TermLnNt1 6.994% 07/31/23|.. | 02/28/2019. | Tax Free Exchange o 23,556 14 | e | e 23,556 | oo | e 07/31/2023. | 3FE............
60367* 9 | Ministry Brands LLC Delayed Draw TL Nt 1] .. | 03/29/2019. | Redemption ~ 100.0000. 9,108 0 9,108 12/02/2022. | 3FE............
62931*  AA 2 |NMC Skincare Inter Hold LLC Term Ln Nt 1| .. | 03/29/2019. | Redemption  100.0000 3,375 77 3,375 10/31/2024. | 2FE....
62974@ 8 | National Seating&Mobility Inc Term Ln Nt.. | .. | 03/29/2019. | Redemption  100.0000 4,561 44 4,561 10/03/2022. | 3FE............
62974@ AE 0 |National Seating&Mobility Inc Delayed Dr.. |.. | 03/29/2019. | Redemption  100.0000 610 0 610 10/03/2022. | 3FE...........
62976# AA 4 |7 .| 03/29/2019. | Redemption  100.0000 8,643 158 8,643 [ .o | e | s (1 I 154 | 05/11/2024.| 2FE............
NSM Insurance Group LLC Delayed Draw
629764 AB 2 |Ter .| 03/29/2019. | Redemption  100.0000 4431 | 4431 | 4,386 | oo 4,390 | oo | e 41 41 AA31 | s [ | 0 | i 79 | 05/11/2024. | 2FE............
OTG Management LLC Incremental DD
67113@ AB 7 |[TermL .. | 02/14/2019. | Tax Free Exchange o e | s 77,639 | oo 77,639 | v 77,639 | oo QX RN IO (1 RSO ISP 77,839 | oo [ e [ e 0| e 1,908 |08/26/2021. | 3FE............
OTG Management LLC Incremental DD
67113@ AB 7 |[TermL .1 01/10/2019. | Tax Free Exchange o 85,033 85,033 85,033 | ...... 85,033 [ .oouvererirrirens | e (1 ORI ISP 85,033 | ..o [ e [ e 0 | e 2,044 | 08/26/2021. | 3FE............
OTG Management LLC Incremental DD
67113@ AB 7 |[TermL .1 01/10/2019. | Tax Free Exchange I [T ISP 122,004 | .........1122,004 | .......... 122,004 | ..ooovvvrenne 122,004 | oo [ e, (0 PRI IS 122,004 | oo | e [ e 0| e 2,875 | 08/26/2021. | 3FE............
69323* AA 3 |Bakemark Holdings LLC New Term Ln Nt 1|.. | 03/29/2019. | Redemption  100.0000 5314 | o534 | 5,234 | oo 5,242 | oo | i, 72 72 5,314 | oo | e | e (V10 IO 101 | 08/14/2023. | 3FE............
69398 AB 1 |Professional Datasolutions Inc Delayed D.. | .. | 03/19/2019. | Redemption ~ 100.0000 v 1,256,215 .1,246,793 1,247,578 8,637 08/25/2023. | 2FE....
69398* AB 1 |Professional Datasolutions Inc Delayed D.. | .. | 03/19/2019. | Redemption ~ 100.0000 [ESTTRTUIN RO 102,880 v 102,108 | ... 102,181 699 08/25/2023. | 2FE............
69398 AC 9 |Professional Datasolutions Inc Term Ln N.. | .. | 03/19/2019. | Redemption ~ 100.0000 JRUSTERUIRTRRITRURTRR IV 637,015 | .........637,015 | .......... 627,514 | .o 628,510 8,506 08/25/2023. | 2FE............
69398 AC 9 |Professional Datasolutions Inc Term Ln N.. | .. | 03/19/2019. | Redemption ~ 100.0000. 136,292 1,839 08/25/2023. | 2FE....
69398 AC 9 |Professional Datasolutions Inc Term Ln N.. | .. | 03/19/2019. | Redemption ~ 100.0000..........ccccov. | vrvrrrrerrrrrerrerrrirnnns 971 08/25/2023. | 2FE....
PHNTM Holdings Inc Incremental Term Ln
69406* AA 3 |N .| 03/29/2019. | Redemption  100.0000 38 01/27/2023. | 4FE....
71579U AF 2 |Petco Animal Supplies New Term Ln B-1 Nt| .. | 01/31/2019. | Redemption ~ 100.0000 7,310 | oo | e 26,342 | ..o [ e 01/26/2023. | 5FE....
71639% AA 4 |PetlQInc Term Ln Nt 1 7.740% 01/17/23. .. | 01/02/2019. | Redemption  100.0000 . 132 7,831 01/17/2023. | 2FE............
71677H AG 0 |PetSmartInc TermLn B2 Nt 1 5.491% 03| .. | 01/31/2019. | Redemption  100.0000 82,513 82,513 82,664 | ....ccocvunn 64,566 | ........ 18,042 | oo (95) [ vooverreririns [ e 17,947 | e | e 82,513 | oo [ e 03/10/2022. | 5FE............
Yum Brands New Term Ln Nt 1 4.240%
72584D AE 4 |03/ .| 03/29/2019. | Redemption  100.0000 [RTSTSRRT IS 16,007 | .oovvrnee. 16,007 | oo 15,945 | oo 15,543 | oo 408 | oo 56 AB4 | v | i 16,007 | oo v | cerverreniennns (V1 I 168 |03/29/2025. | 3FE............
74966F AJ 2 |RP Crown Parent TermLn BNt 1 5.352% | .. | 03/29/2019. | Redemption  100.0000 62,250 | ............ 62,250 | ............ 62,378 | .oovrrcris 59,449 | ......... 2,915 (114) 2,801 | oo | e 62,250 | c.oovvrcerinins | e | e (U IO 537 | 10/12/2023. | 4FE............
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74966U AP 5 |RPIFinance Trust TermLn 6 Nt 1 4.508.. | .. | 03/29/2019. | Redemption ~ 100.0000..........ccose | corrrerermreremmmeinenns | ceereeens 103,343 102,460 £1C K I ORI IO 103,343 | ooovecieris | e 04/17/2023.
76168) AN 6 |RBS Global (Rexnord) Term Ln B Nt 1 4..|..|01/09/2019. | Redemption ~ 100.0000..........cccou. [ vorrrvrmmrrvmrrmmrirerirns | wovrienes 937,500 28,516 | .ooereerieriinns | e 937,500 | oo | e 08/21/2024.
78411E AC 2 |SCSG EA Acquisition Co Inc Initial Term.... |.. | 01/02/2019. | Redemption ~ 100.0000 7,380 30 7,380 09/01/2023.
79546K AE 0 |Sally Beauty Holdings New Term Ln B-1 Nt|.. | 03/29/2019. | Redemption ~ 100.0000..........cccc. | covvrnrueeniicmnireiiens | coriiiniinae 13,746 1,005 | oo | e 13,746 | oo | v 07/05/2024.
81726) AE 1 |Sensata Technologies New 1st Lien Term L| .. | 03/29/2019. | Redemption ~ 100.0000 22,890 22,890 22,787 | ...... 22,815 | oo | e 75 YT TR 22,890 | .oooeveeeninins [ e [ e (V10 I 323 | 10/14/2021. | 2FE............
81760H AE 2 |ServiceMaster Co Term Ln C Nt 1 4.983%| .. | 03/27/2019. | Redemption ~ 100.0000..........ccceee | coverrvemmrirerererenriies | verenns 9,274,452 | ....... 9,274,452 | ...... 9,324,782 | ........... 9,030,998 | ... 290,845 | ........ (47,390) [ vvvvvvrervriene | v 243,455 9,274,452 | oo | v [ v 0 | 76,170 | 11/07/2023. | 3FE............
Sophia LP New Term Ln Nt 1 6.553%
835788 AJ 2 |09/3 .. 03/15/2019. | Redemption  100.0000...........ccco. [ vorrermrvimnirniireriras | covvriins 764,950 | ......... 764,950 | ........ 762,405 | .............. 729,571 | ........ 33,547 | ... 1,832 35,379 | oo | e 764,950 | ..o | v | e (V1 I 9,518 | 09/30/2022. | 4FE............
84611@ AB 9 |Sovos Compliance LLC Additional Term Ln | .. | 03/29/2019. | Redemption ~ 100.0000..........cccoe. | covmrrreereereremerneenns | vevereriens 10,643 | .oooerennee 10,643 | .ooooereneee 10,427 | oo 10,223 | .oovvrenee 258 | s 162 420 [ .o | e 10,643 | oo | e | e (VI IO 148 | 03/01/2022. | 3FE............
Sovos Compliance LLC New Additional
84611@ AC 7 |Term .| 03/29/2019. | Redemption  100.0000 1,981 | oo 1,981 | oo 1,967 78 1,981 [ ivrveiiens [ | evervrieeneenn0 e 03/01/2022.
84611@ AC 7 |Sovos LLC New #2 Additional Term Ln Nt 1| .. [ 03/29/2019. | Redemption ~ 100.0000 902 902 902 36 902 03/01/2022.
84756# AA 4 |Spectra Finance LLC Term Ln Nt 1 7.308 |.. | 03/29/2019. | Redemption ~ 100.0000..........cccccce | corvrnrvrmmriennineirens | o 10,914 | oo 10,914 | v 10,695 196 [ .o | e 10,914 | oo v . 04/02/2024.
85856# AA 0 |Steiner US Holdings Inc Term Ln First Ou.. | .. | 03/01/2019. | Redemption ~ 100.0000..........cccee | vevereervrrrerrerirenes | veves 7,500,000 | ....... 7,500,000 | ....... 7,500,000 0 | oo | s 7,500,000 | ..oocvererrrenes | cereerrnerneni | eevverrernenn0 | e 138,877 | 12/09/2021.
85856# AA 0 |Steiner US Holdings Inc Term Ln Last Out. .. | 03/01/2019. |[Redemption ~ 100.0000..........cvee. | orrerrrvrcreeneneianne | cenes 12,500,000 | ..... 12,500,000 | .....12,500,000 0 12,500,000 | oeoovenreneie [ e | o0 | s 366,069 | 12/09/2021.
86738 AA 6 |Sigma Electric Manufact Corp Term Ln A-1.. | 03/29/2019. | Redemption ~ 100.0000 52,937 52,937 51,874 895 152,937 | o [ | e [ 10/31/2023.
Sunshine Sub LLC Term Ln Nt 1 7.236%
86803@ AA 4 |0 .| 03/29/2019. | Redemption  100.0000 8,540 157 05/27/2024.
88632N  AJ 9 |[Tibco Software Inc New Term Ln B Nt 1..... .. | 02/28/2019. | Redemption  100.0000 36,844 1,013 12/04/2020.
89416F AQ 0 |Travel Leaders Group LLC Term Ln Nt 1.... |.. | 03/29/2019. | Redemption ~ 100.0000 37,500 468 01/25/2024.
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt| .. | 03/29/2019. | Redemption  100.0000 38,696 2,322 06/01/2024.
US Foods Inc New Term Ln Nt 1 4.491%
90351H AB 4 |0 .| 03/29/2019. | Redemption  100.0000 (345) 3,948 06/27/2023. | 3FE...
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 2.. | .. | 03/29/2019. | Redemption ~ 100.0000, 303 303 08/31/2022. | 3FE...
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw |.. | 03/29/2019. | Redemption  100.0000, 7 7 08/31/2022. | 3FE............
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw |.. | 03/29/2019. | Redemption ~ 100.0000.........cccouw. [ worerrrerermeernmminernes | worererenns 13,893 | .o 13,893 | e 13,702 164 ....13,893 08/31/2022. | 3FE...
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw |.. | 01/10/2019. | Tax Free Exchange .1,011,696 .1,010,033 49 ,011,696 08/31/2022. | 3FE...
WR Grace & Co Term Ln B1 Nt 1 4.558%
929400 AB 4 |0 . 103/29/2019. | Redemption  100.0000. 9,211 317 9,211 04/03/2025. | 3FE...
WR Grace & Co Term Ln B2 Nt 1 4.558%
929400 AD 0 |0 ..103/29/2019. | Redemption  100.0000.........cccever | corerereererermrnnrnneres | overerines 15,789 L5 T ORI I 15,789 04/03/2025. | 3FE...
98158# AB 6 |Worldwide Facilities LLC Term Ln Nt 1....... .| 03/29/2019. | Redemption  100.0000 2,370 24 2,370 04/26/2024. | 3FE...
98158# AC 4 |Worldwide Facilities LLC Delayed Draw Te | .. | 03/29/2019. | Redemption  100.0000 568 6 568 04/26/2024. | 3FE............
Wrench Group LLC Term Ln Nt 1 6.996%
98215# AA 9 |1 .| 03/29/2019. | Redemption  100.0000 2,770 57 2,770 12/31/2024. | 2FE............
Wrench Group LLC Delayed Draw Term Ln
98215# AB 7 |Nt .. | 03/29/2019. | Redemption  100.0000 1,076 0 1,076 12/31/2024. | 2FE............
000000 00 O |Array Canada Inc Term Ln Nt 1 7.738% 0 |A|03/29/2019. | Redemption ~ 100.0000.........cceuw. [ wrererererrernmmenrrinns | worererenns 10,714 LS1CK I OO IR 10,714 02/09/2023. | 4FE............
000000 00 O |BurgerKing Term Ln B3Nt 1 5.243% 02/.|A | 03/29/2019. | Redemption ~ 100.0000 98,027 4,902 | oo | s 98,027 02/16/2024. | 4FE...
68371Y AJ 2 |Open Text Corp Term Ln Nt 1 4.249% 05/| A| 03/29/2019. | Redemption  100.0000 1,250 0 1,250 05/30/2025. | 2FE..
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02034# AA 0 |MISYS (Almonde Inc) Term Ln Nt 1 6.097 | D| 02/28/2019. | Redemption  100.0000 38,358 | oo 38,358 | oo 38,309 | .o 35731 | s 2,588 | .o 39 2,627 | | s 38,358 | ..o | | e 0 [ 396 | 04/28/2024. | 4FE............
8299999. Total - Bonds - Bank Loans N 46,127,636 | ... 46,200,564 | .....46,107,905 | ......... 44,718,657 | ... 975,324 | ........ (12,232) | covovvcreenn0 | 963,092 | .o [V 46,127,636 | .o (] (| 0]... 857,455 XXX XXX
8399997. Total - Bonds - Part 4 ...630,217,799 |....632,604,637 | ....637,503,551 622,219,659 |....5,346,544 |..... 2,514,551 7,861,095 0 633,247,032 0 |.(2,248,867) | ...(2,248,867) | ..9,290,737 XXX XXX
8399999. Total - Bonds ...630,217,799 |....632,604,637 |....637,503,551 | ....... 622,219,659 |....5,346,544 | .... 2,514,551 | .0 | s 7,861,095 | ..o 0 ... 633,247,032 | ......cco..cc. 0 | .(2,248,867) | ...(2,248,867) | ..9,290,737 XXX XXX

Preferred Stocks - Industrial and Miscellaneous

984848 AL 5 |Yapi Ve Kredi Bankasi AS Jr Sub Pfrd Hyb | Dl 01/18/2019. | Direct 0 475,000 [ [ 8,313 | 8,313 | 1,465 XXX

8499999, Total - Preferred Stocks - Industrial and MiSCEIaNEOUS................ .coveeveeveiieeiierereirieeeeeereieessseseseseseneresnsnieneneens | eereeren883,313 | XXX | 475,000 [ o0 | 0 {0 {0 | e [V I 0 .475,000 |.............0 | ........8,313 | ........8,313 | ... 1,465 XXX

8999997. Total - Preferred Stocks - Part 4 XXX ] eeeen875,000 | o0 | i 0 0 0 0 475,000 )0 8313 | 8313 | 1,465 XXX

8999999, Total - Preferred Stocks XXX | 475,000 |0 0 | 0 | 0 | 0 [0 ] 475,000 08,313 8,313 ] 1,465 XXX

Common Stocks - Industrial and Miscellaneous

69562K 50 6 | Pain Therapeutics Inc Com...........cc.cccuuneue | . l 03/28/2019. | Tax Free Exchange 584.000 29,535 XXX XXX [

9099999. Total - Common Stocks - Industrial and MisCEllaNEOUS. ..o woiriririniiiniinsiienieriseeens 29,535 XXX ] 29,635 | 496 | 1029038 | 0 0 29,038 XXX XXX

9799997. Total - CoMMON StOCKS = Part 4. s 29,535 XXX 29,038 XXX XXX

9799999. Total - Common Stocks.. 29,535 XXX ....29,038 XXX XXX

9899999. Total - Preferred and Common Stocks s | erernnees 512,848 XXX .49 | ... 29,038 | ... L0 .0 [ 29,038 313 [ ..........8313 | .........1,465 XXX XXX
) 9999999. Total - Bonds, Preferred and COMMON STOCKS.............curiiiiiiies  covieerieiiseiieesieeiseessesss s ....630,730,647 XXX ....638,008,086 | ....... 622,220,155 |....5,375,582 |..... 2,514,551 | .o 0. 7,890,133 .(2,240,554) | ...(2,240,554) | ..9,292,202 XXX XXX
(3] (a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.

-
(o]
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SCHEDULE DB - PART A - SECTION 1

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

9030

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
Swaps - Hedging Effective - Interest Rate
Interest 3 Month Libor
Pay Fixed Receive Floating Interest Rate Swap.. | Surplus Note Liability -- Mutual Surplus Note....... FN 13K...|Rate | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 07/18/2012| 12/15/2024 .................| 400,000,000 |  USD (4.566)| .........ccooemvvmmmeees | covvsrrivisssciiccias coereernB78,698 | oo [ [ 1,441,105 [ oo [ i | eevessrscsscsiciiinne | e | 4,781,242 | oo 100/100......
0¢ Total-Swaps-Hedging Effective-Interest Rate 0 0]....478698 0 XX .......1,441,105 0 0 0 0. 4,781,242 XXX XXX
Swaps - Hedging Effective - Foreign Exchange
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.106 USD
Swap AFS Bond -- GB093H#AAL..........ccoueerermrirerirs D1 y PLC G5GSEF7VJP5I70UK5573..... | 06/29/2017[07/19/2023] .........ccocver. | -.....7,998,200 (0.98 EUR)| cvvvvvcrerercrcrerreces | eovviivievivinniiiinnnns 83138 | 145,600 | | (V<1 [ I 174,300 82,967 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Royal Bank of 4.298 USD
Swap AFS Bond -- GT178*AEA.........cccccovcvcvevcccvcreviicres D1 y Scotland PLC RR3QWICWWIPCS8A4S074.. [ 08/07/2018| 04/16/2028| .................| ....10,355,200 [PAGETC=15)! T IS crenenn 80,231 | (72,800) | ... [ coocecceeas 56,254 | .ccoccvcvcccvcveiiae | e (224,800) | covvvvvvvvvevrrrrrrens | cvvvevevineninininns | e LN A AN — 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.255 USD
Swap AFS Bond -- GB093#ABO..........cccccccvevevcvcvcricciens D1 y PLC G5GSEF7VJP5I70UK5573..... | 06/29/2017(07/19/2024] .................| -.....9,140,800 (R =LV1:0/ PR IS crrern 48503 | ... 166,400 | | (CIINEY)Y [ - 199,200 | covvvvvvvvvvvrrvereens [ covvensvevnnmnnninns | evveeeee 105,286 | ...ocovvvverenee 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Royal Bank of 4.3605 USD
Swap AFS BONd == TBD.......oooouuvevivevevevimmninesesessssnsssssnnneens [ (O y Scotland PLC RR3QWICWWIPCS8A4S074.. [ 08/07/2018| 04/16/2028| .................| ....10,355,200 (VR EECI=12)! I INVPSIIPPPIRIOPIPIOTY [N IS (72,800) | ... [ wovvvvvnens 120,357 | cooovverevevnrerernnes [ wovend (224,800) | .ovvvvvvevvrvrerrreens | cvvviverenivineninns | e 155,777 | covvevvveverenns 100/QL.......
0879999999. Total-Swaps-Hedging Effective-Foreign Exchange. 0 0f....131873]......166,400 [XX] ... 141,872 0]....(76,100) 0 0 ... 499,806 XXX XXX
0909999999. Total-Swaps-Hedging Effective 0 0]....610571]........166,400 [XX] ........ 1,582,978 0]...(76,100) 0 0. 5,281,048 XXX XXX
Swaps - Hedging Other - Interest Rate
Interest | Morgan Stanley 3 Month Libor}
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge...........cccooccueuuurecsesccrscsesraceen D1 Rate | Capital Svcs 4PQUHN3JPFGFNF3BB653... | 12/08/2009] 12/10/2019 .................| ..190,000,000 [  USD (3.516)] ...ccvvvvvvverrervvernes [ wovemmmevrmmmemimnnnnens | ceveencd (374,403)] ....... (1,188,791) | ... | ..ccc. (1,188,791) | .00 151,759 | ooooeveeeeevveveennns [ o [ e | i 792,490 | .o 004.......ccocuuee
Interest | Bank of America 3 Month Libor
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge...............occccvccrrrvessssivicnns (D) F Rate | Corp B4TYDEB6GKMZO031MB27.. | 12/08/2009 12/10/2019] ................. | ..270,000,000 (USIDR(HCK)| [N NSRRI O (541,496) | ....... (1,715,046) | ... | -rrers(1,715,046) | ......224,831 | .ooovvvevermreernnnnne [ v | oo | s (RPN AT — (1[0 S—
Interest 3 Month Libor
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge...........c.ccccccoouuieciinuciccicivccics D1 Rate | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 07/29/2010( 08/03/2020] ................. | ..200,000,000 | USD (3.0042)] ......ccoovrvvreruruucse | covrvvmrmrvrermrvrrrrnns [ v (167,161)] ....... (1,310,495) | ... | ...... (1,310,495) | ......(385,812) | ..ooovvvvvvruvmrerrans [ v | e | 1,159,830 | ...ocvvvvverenn 004...............
Interest 3 Month Libor
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge...........cccocccueuuureciescccicscsraceen D1 Rate |UBSAG......ccn BFM8T61CT2L1QCEMIK50..... | 01/27/2010{ 01/29/2020] ................. | ..200,000,000 [ USD (3.7332) (528,489)| ....... (1,847,044) | ... | ...... (1,847,044) | ...... 240,791 | .oooovoeeeemmveeeennns [ s [ cvevesereressrereie | i 912,621 | oo 004.......cccoueee
Interest | Morgan Stanley 3 Month Libor|
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge...............occccocccvmrrscsiccvicins D1 Rate | Capital Svcs 4PQUHN3JPFGFNF3BB653... | 02/24/2010{ 02/26/2020] .................| ..150,000,000 [ USD (3.7732)] ..ccvvvvrvvvrrrervrvrnes [ wovrmmmrmrmmmmmnmnmnnnns [ ceveencd (410,726) ] ....... (1,584,504) | ... [ ..erers(1,584,504) | ....... 153,523 | ..ooovvvevevmrevevenes [ wommmmmrmmmmmmmnnnnnns [ cvsrererersssrerenes | v 715,293 | o (1[0 S—
0919999999. Total-Swaps-Hedging Other-Interest Rate. 0 0| ....(2,022,276) XX ....... (7.645879)] ......385,092 0 0 0. 4,706,405 XXX XXX
0969999999. Total-Swaps-Hedging Other. 0 0] ....(2,022,276) XX ....... (7,645879)] ......385,092 0 0 0. 4,706,405 XXX XXX
1159999999. Total-Swaps-Interest Rate. 0 0|...(1543577) XX ....... (6,204,774)] .......385,092 0 0 0. 9,487,647 XXX XXX
1179999999. Total-Swaps-Foreign Exchange 0 01....131873 XX| ... 0 0 0§ . 499,806 XXX XXX
1209999999. Total-Swaps 0 0f...(1411.704) XX .....385,092 0 0 9,987,453 XXX XXX
1399999999. Total-Hedging Effective 0 0]....610571 XX| ........1,582.978 0 0 0. 5,281,048 XXX XXX
1409999999. Total-Hedging Other. 0 0 (2,022,276) XX ....... (7,645879)] ......385,092 0 0 0. 4,706,405 XXX XXX
1449999999. TOTAL. 0 ....(1411704) XX].......(6,062902)] ......385,092 | .....(76.100) | .o | i O | o 9,987,453 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1'9030

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted [ Undiscounted C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
(a) Code Description of Hedged Risk(s)
001 REBALANCES PORTFOLIO DURATION
002 MANAGES CASH FLOW RISK
003 HEDGES THE EQUITY RISK OF A LIABILITY
004 HEDGES THE INTEREST RATE RISK OF AN ASSET
005 HEDGES THE INTEREST RATE RISK OF A LIABILITY
006 HEDGES THE CREDIT RISK OF AN ASSET
007 REPLICATION OF AN INDEX
008 HEDGES THE CURRENCY RISK OF AN ASSET
009 HEDGES THE CURRENCY RISK OF A LIABILITY
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
QL Qualitative Approach for Assessing Hedge Effectiveness
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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 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative | Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule| Type(s) | Date of Book/Adjust| Cumulative |  Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting ed 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
Long Futures
Hedging Other
Interest
FYMO..... |..... 2,641 | ... 264,100,000 |US Treasury 5yr Note Futures | Bond Portfolio Hedge.............. Dl Rate |06/15/2019| CBT.......ccccoorurnrenne 549300EX04Q2QBFQTQ27 |03/15/2019 .....114.8386 | ..... 115.8281 | ... (598,353) | .vvevurvirnens | e | e | ceeeeeieneieneins | e 2,613,314 | ...... 2,613,314 | ..... 3,656,975 | ...ovorrrirnn 4| s 1,000
Interest
TUMO..... |.... 2,920 |........ 584,000,000 |US Treasury 2-yr Note Futures | Bond Portfolio Hedge.............. Dl Rate |06/15/2019| CBT.......ccccoorururenae 549300EX04Q2QBFQTQ27 |03/15/2019) .....106.1927 | ..... 106.5469 | ....... (638,709) | ..vveveevieeens | oereereriiiiens | erereiieresieneeins | ceeresieneieneies | e 2,068,156 | ....... 2,068,156 | ..... 4,043,305 | ..oovoori 4| 2,000
US Treasury Ultra Bond 30-yr Interest
WNM9.... | ....... 250 | .......... 25,000,000 | Futures Bond Portfolio Hedge.............. D1..... Rate {06/15/2019| CBT.......cc.coccounnena. 549300EX04Q2QBFQTQ27 |03/15/2019) .....161.5107 |..... 168.0000 | ......... (93,750) | .ooovvevcnieens [ v s [ | e 1,622,329 | ... 1,622,329 | ........ 346,173 | ..o 4] s, 1,000

12829999999. Total-Long Futures-Hedging Other....... ....(1,330,812) 0 0 0 0]... 6,303,799 6,303,799 | ... 8,046,454 XXX XXX

030

1329999999. Total-Long Futures ...(1,330,812) 0 0 0 0] ...6,303,799 6,303,799 ,046,454 XXX XXX
Short Futures
Hedging Other
SNZ20JLFK8MNNCLQOF3
BPMO..... | ........ 40 [ .. 3,287,053 |Bristish Pound Futures............ Private Equity FX Exposure.... | BA 1....... Currency |06/15/2019| CME............cocovvnnee 9 03/15/2019 .....131.4766 | ..... 130.5600 | .......... 13,250 | ovocvveeriiens | cvvvieeiinisnns | eevvevenisseeiiens | e | coeninns 22,914 | . 22914 | .......... 55,388 3 625
SNZ20JLFK8MNNCLQOF3
ECM9..... | ...... 850 |........ 120,362,763 | Euro Currency Futures............ Private Equity FX Exposure.... [BA1....... Currency |06/15/2019| CME............cocoonn.c. 9 03/15/2019] ........ 1.1328 | ... 1.1289 | ... 127,500 | oo | e [ e | e | s 419,500 | .......... 419,501 | ..... 1,176,989 | ..o 3| 125,000
US Treasury 10-yr Note Interest
TYMI..... | ..... 5,948 | ... 594,800,000 | Futures Bond Portfolio Hedge.............. D1 Rate [06/15/2019| CBT.......coccorvvvrnnene 549300EX04Q2QBFQTQ27 |03/15/2019 .....122.5264 | .... 124.2188 | ... 1,672,875 [ oo [ v | veviesineessines [ e ..(10,066,342) | ....(10,066,342) | ..... 8,236,157 | covveervrerirens 4| e 1,000
US Treasury 30-yr Note Interest
USM9..... | ....... 830 | .ocvvrnn 83,000,000 |Futures Bond Portfolio Hedge... D T Rate |06/15/2019 . 549300EX04Q2QBFQTQ27 |03/15/2019 .....145.8409 |..... 149.6563 | ........ 311,250 | oo | veriereneerens | veerenineineniienns | e ..(3,166,716) | ...... (3,166,716) | ..... 1,149,296
US Treasury Ultra Bond 10-yr Interest
UXYMO.. |..... 3,220 |....... 322,000,000 | Futures Bond Portfolio Hedge DT Rate  [06/15/2019| CBT.......cccocvuvunnene 549300EX04Q2QBFQTQ27 |03/15/2019] .....130.1222 | ..... 1327813 | ....... 905,625 | ...vviciieriinne [ | e | ...(8,562,044) | ...... (8,562,044) | ..... 4,458,713 | oo 4] i 1,000
13429999999. Total-Short Futures-Hedging Other..... et eECeeEieeEeeEseeEieeEfeeEieeEierieeEseersiersieeEiierieiiieersiersieeiiieeieiiieeiiiersieie  feeeEeeisersieiEiiesieiiiseiiersieiiieriseiiieriieisieeiiieriisiiiieiiieiiiicsiiesiieceisesiossiieesiiesssisimnis | o 3,030,500 0 0 0 0] ..(21,352,687) | ....(21,352,687) | ....15,076,543 XXX XXX
1389999999. Total-Short Futures....... FR OO OO PP P PO T OO PP PO PO PO P PP PO PO PP PP TSP PP PP PO PO O PP PP PO PO PP PPPOPORPPOPOPTPPRPPORS PPN 3,030,500 0 0 0 0 | ..(21,352,687) | ....(21,352,687) | ....15,076,543 XXX XXX
1409999999, TOHIHEAGING OfNET. ... terertsteseiesstrs st trs stttk et es e e 8880 E 880818 E 80808 E 8 EE 40 E 8108100 EfEEE oL HLE 1R E L E L E L E L8R bbbttt | enes 1,699,688 0 0 0 0 | ..(15,048,888) | ....(15,048,888) | ....23,122,996 XXX XXX
1449999999, TOTAL.......vvuiiirieireitieiseiseeeesese et es s eseeesseise efeesseeeseees e ebeeEseeeEeeeseeE s 4oL b e b E e s oL £ 14 Es e b ee RS R b e s e s eeebee b s b s eetses | eebieeEseeE s oL s eeE s eE b ee LR E LR f e Rk R R LRkttt enin | s 1,699,688 0 0 0 0 | ..(15,048,888) | ....(15,048,888) | ....23,122,996 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
GoldmanSachs e e i |
TOLAI NEE CASN DEPOSIES.. ... rvereesrteeeseestesetstsee ettt eE 808484 ee e eE e eehemteEe | 4£1eHaeEoeEeEs e e E oL EeE e E e E oL E e 08 eE e EHeE 4L 1S 01 EE 4808401 eE 841 S 08 E Lo E 01 h e e s eE bbbt r st sntens ssstrnias 0. 0 0
(a) Code Description of Hedged Risk(s)
1 HEDGES THE EQUITY RISK OF A LIABILITY
2 HEDGES THE INTEREST RATE RISK OF A LIABILITY
3 REBALANCES PORTFOLIO CURRENCY EXPOSURE
4 REBALANCES PORTFOLIO DURATION
5 HEDGES THE EQUITY RISK OF AN ASSET




statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exct Traded Derivatives
0199999999. Aggregate SUm of EXChANGe Traded. ... ..ot eesnesen s XXX XXX XXX i | e | ........ 0 ..3,030,500 | ..o (1,330,812) ‘ ......... 3,030,500 | . 23,122,996 | ..o 23,122,996
NAIC 1 Desi
Bank of America Corp........ B4ATYDEB6GKMZO031MB27 | Y. Y. (1,715,046) | ........ 0 [ e | e (1,715,046) | ...oovvevverrercrerrereeen0 [ e TA26,171 | oo 0
Barclays Bank PLC..........ouuiuiiiiiiiieiseieiesis st G5GSEF7VJP5I70UK5573... | Y. Y e | s | s 312,000 |..ccovrvne 312,000 | s [ (34,738) | .o 0 | 188,253 ...188,253
Morgan Stanley Capital Svcs 4PQUHN3JPFGFNF3BB653. | Y Y. (2,773,294) | ........ (0 T RORPTTRPURRTRN ISR (2,773,294) | oo [ 1,507,783 | oo 0
Royal Bank of Scotland PLC. RR3QWICWWIPCS8A4S074 | Y. | TR IO 240,000 (145,600) | ........ (V1 R 176,610 | oo 311,553 0
UBS AG BFM8T61CT2L1QCEMIK50.. | Y Y (1,847,044) ........ 0 | | s (1,847,044) | ... 912,621
0299999999. Total NAIC 1 Designation. 240,000 |........ 312,000 (6,480,984) 312,000 | s 176,610 ...(6,370,122) | ... ..4,046,381
NAIC 2 Desif
Deutsche Bank AG................ TLTWFZYICNSX8D621K86.. | Y. Y. (1,310,495)| ........ 0 1,441,105 | ... ..(1,310,495) | .... ....130,610 | ...... 5,941,072 4,630,577
0399999999. Total NAIC 2 DESIGNALION.........ouieiiiiiisiiiiiiseis etk bbbt 0 0 (1,310,495)| ........ 0 .1,441,105 | ... ...(1,310,495) | .... ....130,610 | ...... 5,941,072 4,630,577
0999999999, GrOSS TOMAIS.........vvuvesieseriii sttt s e eekee st E ettt | Ceniene st st 240,000 |........ 312,000 (7,791,479) ...312,000 4,648,216 | ..o (9,011,429) ] ......... 3,161,110 33,110,449 | .o 27,941,826
1. Offset per SSAP No. 64....
2. Net after right of 0ffSet PEF SSAP NO. B4..........cuuiiiiiiiiiiieit etttk bt ess bbbt | crbienes 312,000 (7,791,479)

8030




statement for March 31, 2019 ofte. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged by Reporting Entity

Goldman Sachs Group - CME.............cccrvumivreinrierinrniins SNZ20JLFKBMNNCLQOF39.. | TIEASUIY......uurvuereresiseriiseisnssesserssisessesssesssssssssssassessessssssessessssesessssanes 912828  H4 5 | U S Treasury 01/15/2025 TIPS.........ocviuriermimeiinirrieisssciesissiessessss s esessesssssssseses 1,232,377 | e 1,172,525 | v 1,254,462 | 01/15/2025.

Goldman Sachs Group - CBT. ... 549300EX04Q2QBFQTQ27.... | TIEASUIY......vuurerrermeesseiseessersseessesssesssessssssssss st esssssssssssssssesssessssesas 912828  H4 5 | U S Treasury 01/15/2025 TIPS.........ovuruirmerieriineesesississessesssessessssssssesssssssessesssssssssssssssnenss | sesssssessnenes 21,890,619 | ..covrvrrrreen 20,827,475 | c.ovvvrcrinnes 22,282,902 |01/15/2025.

Bank of America Corp - OTC.. ... BATYDEBBGKMZO03TMB27.. | CaSh.......ceorieiiirieiieeirneirseinsissiississsssssissssssssnsssssnssnsnssnmsnnns | | GBSttt bbbt | et 4,130,000 4,130,000 | .cooovrvvrrinnns

Deutsche Bank AG - OTC . TLTWFZYICNSX8D621K86.... | Cash.... .....5,438,000 5,438,000

Morgan Stanley Capital Services - OTC APQUHN3JPFGFNF3BBE53... | CaSh......c.coueirciriiieieieieeieieieissieieessiseeisesssisssssssssnsnennsnnsinsinnnnnies | L BB8Meise ettt sttt ennnes | eeseenaentenaenaa 4,799,000 4,799,000

UBS AG - OTC . BFM8T61CT2L1QCEMIK50.... | Cash.... .....2,157,000 2,157,000

0199999999, TOAIS. ....vvurresreeresreserssesssers s e ernneas B I 39,646,996 | ..o 22,000,000 | ..oorvniris 40,061,363

Collateral Pledged to Reporting Entity

Royal Bank of Scotland - OTC... RR3QWICWWIPCSBA4S074... | CaSh.......vvieririsiiniiiisnierissrssssississenissssenssssessnssensssssenssmnssesensenss | | CB8Mititiiiititisii sttt | enisnns e 240,000 XXX e [ Vi

0299999999, TOAIS. ......vervuersseeeseesseesaeeesessessseeesseesseeesessese e es b es s s b s s eebeeEsee bR ens | £8eEbeEEseeE R eE 8o Es4EE 8 e LR AR R EE £ 1R 4R R R E R E R R £ SRR LR E R R LR R R R R R LR R LR eeEReeE R eLE SRR e AeEEieeEEeeEE oL AR R e R eeE R R AR AR R R RSkttt | ieeitent st 240,000 XXX XXX XXX
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Statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

1 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity

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

04012M AP 4 | Argent Securities INC RMBS Ser 2008-M1 C.........coocunivrrimrineiinensiinnsinesieesenssssissessensiesssssssessssssssssensssessnns | eovnseinsessenne | TFMuciisiinniinns | v 395,861 | oo 395,861 |07/25/2036.......

362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 Cl..........ccurermrvmermmerirresensseesersssessessesssessssessssssssans ....1,734,028 |12/25/2046.......

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

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

81378E  AA 1 | Securitized AB Receivables LLC RMBS Ser.......c.iiuiiiiiiiiiiieissisissssseisssisesssssse s sensnsses 05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUNHIES. ... ... v cevsisnienensnes .3,464,853 XXX
3899999.  Total - Industrial & Miscellangous (UNaffiliBted). ... sbsnesessensanese .3,464,853 XXX
Totals
6599999.  Total - Residential MOrtgage-Backed SBCUMIES. ..............vivreireeiieieieieie ettt ettt es et enseseses | etesssssesseaneess .3,464,853 XXX
7099999, SUDHOIAL = BOMAS........reeoiesiieiiseie et es st erb st .3,464,853 XXX
Cash Equivalents (Schedule E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY......coooiimiimimiiiiisiienisssisssisssesssssssnssens s sesisssissensenns ..1,545,490 04/01/2019.......
9199999.  Total - Cash Equivalents (SChedule E Part 2 TYPE).........vouiierierieiieieiieisit ettt et st sse s ss st snsesses st ensss et snssnsensenns | stessassessssassass 1,545,490 | ... XXX
9999999, TOHAIS..... ereuuireeiirueieseisssert ettt erbieent et 5,010,343 | ..o, 5,341,630 XXX
General Interrogatories:

1. The activity for the year:  Fair Value §.....(11,728,279)  Book/Adjusted Carrying Value $.....(11,707,587)
2. Average balance for the year:  Fair Value §.....15,889,329  Book/Adjusted Carrying Value $.....16,212,370
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
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Statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggre

gate on Line 10 of the Assets page).

1 2

3

Code

4

NAIC Designation
and
Administrative
Symbol / Market
Indicator

5

Fair Value

6

Book/Adjusted
Carrying Value

Maturity
Date

CUSIP Identification Description
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Statement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Associated Bank Green Bay, Wl......ccovieneernrneennsnensiisnns | v | e | e | v | e 20,417,982 | e 25,465,753 XXX
Bank of America. €ONCOMd, CA......ooivirieineirererinererseiseenieins | cveiesinenesinns | revsnesnnnniens | corernerenssessennnsenes | corveenensnenenssnenennns | eoneeneneee 14T [ 1,452,467 XXX
Bank of New York Mellon . New York, NY... 16,649,803 XXX
BNP Paribas USA Los Angeles, CA... ....28,1562,185 XXX
Chase Bank..........ccoervnieieieereireseeeeseseienas SPHNGAEI, [L..veceiiiciicierceecericennin [ e | e | e | | s 192411 [ 133,703 XXX
Chase BanK..........cocveviiinineneeseersnis NEW YOrK, NY ... [ v | vevsriesesnns | coresiennnsesssesnnsenes | cersereenssssonsssnsennns | soerenens (537,808) | .......... (1,327,969) | ....vvvrvene. 55,456 | XXX
Chase Bank........cocevieeenineiereeseerenis ColUMBUS, OH.....coirriiciiicienirseneiernnis | e | v | e | ooeressnesesnssessnsines | woeees (496,057,912) | ...... (471,030,384) | ...... (459,986,601) | XXX
Chase BanK.........coceviiienineeeeeiseersns San ANLONIO, TX ..o e | vevssissennnes | coreesssnsessessnsenes | coevnesesssersssensennns | s (11,252,188) | ........ (10,060,376) | ........ (12,241,800) | XXX
Corestates Bank...........coeveeveriereineriennnne Philadelphia, PA..........ccoivevirirerereeisiesiesisnns | cevessisesesienins | eovsssssssiesins | ceveesesssssessesssnsens | covessenns 29,780 | ..... (KN4 72 ] — (18,487) [ xxx
Federal Home Loan Bank of Cincinnati.............. CINCiNNati, OH.......oovviirieinnreesninieies | e | e | cevereesseinsssesennnes | oneeenes 25,832 | .o 25,706 | ...ooovvrenne 26,015 | XXX
First Star Bank CINCINNALE, OH......viiiiciseeiesnieieins | v | v | ceresierssssernsienns | oevesssesesssssssesines | soesneens 1,033,983 | ........... 1,181,434 | ........... 1,605,619 | XXX
First Union . Charlotte, NC (217) | ....... 8,888 | ... 6,746 | XXX
Huntington National Bank. Columbus, OH .(39,172,600) 45,713,956) XXX
Key Bank..... Canton, OH......ooeiiceeeeseeeeisenenseeeeies | ereeeinessnenns [ eresieenennenes | ovenensesennsessnsnnns | ceneeressssessesssenssnssens | eoveeenenes 1,082,875 991,892 XXX
National Bank of Detroit..............ccccecrveerrieuenane DEtrOit, Ml......oveeirieieeieieieiricieeiseinsieieieinnes | eveiessnisnienns [ enesieinsinnens | oressieseseinsssnsesnnns | cereesssessessessssssssssens | oneensenens (964,066) | ............. (579,012) | v 137,533 | XXX
Nationwide Bank.........c..cccvvvvvivviniiiciniiieinnis ColUMDUS, OH......oourviuiieiiniiienienininnienns | e | e | e | e | e (18,219,278) | ........ (16,879,232) | ........ (18,713,401) | XXX
PNC Bank.......c.coeveeermreiiieieieeirereeiseeenies COlUMBUS, OH.....coorirriricriricienirereninrienneins | erverenirennninns | ceviversnieniens | ceerieressesesnesenes | resessnneesssesnsnnees | vevenes 51,264,222 | ......... 53,362,184 | ......... 51,464,444 | XXX
Univest Bank and Trust Company.............ccc...... PittSDurgh, PA.......cviiiiciicecrnicieen | v | v | e | e | e 587,502 | ..o 572,502 | oo 575,736 | XXX
Toronto - Dominio Bank............cccccceviucveieccnns TOrONE0, CN..oeveieeiie e ceeereieeeinennens | eeeesennsessenes | seeeneenssnssnnss | eevessesseensesssessnsnnnns | onuesseseesssnsssssnsens | coneeeeennes 149,162 | ..oveovenve 147,738 | oo 146,352 | XXX
US BanK.......coeveeveiieeeeieiciesie s EUGENE, OR ...t | cevnnsessesssnens | eovennnnenenns | sorenesssesssessssnsses | censeenes e —— S e | e 941 | XXX
Wells Fargo Bank..........ccccvevvvniererneinieniienns S0UAEION, PA........oiiiiiieiieireieistiesinernnnries | cverenirennninns | ceviversnieniens | ceesseresnesesnesenes | e | vesenes 29,026,743 | ......... 49,531,632 | ........... 6,396,847 | XXX
0199998. Deposits in.....2 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie XXX XXX 49,457
0199999. Total Open Depositorie: XXX XXX 0 0 [......(415,740,519) | ... 367,869,375) | ...
0399999. Total Cash on Deposit XXX XXX 0 0 [.....(415,740,519) | ...........(367,869,375) | .........(377,180,398) | XXX
0599999. Total Cash XXX XXX 0 0 .....(415740,519) | ...........(367,869,375) | ...........(377,180,398) | XXX
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statement for March 31, 2019 ofte. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP 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 406 [ SIT INVESIMNENL CO TIBASUIY TTUSE (AIM). e [ [03/27/2019......] R 5,688,977 | woocvrsrrsssscrssessen 11,550 | coveoersesserserssnsenses 4532
8599999. Total - Exempt Money Market Mutual FUndS as IAENHIEA DY e SVO............cuuuiiiiiieiiiii i1 SRR3R ARS8 | 5,688,977 | oo 11,550 | oo s 4,532
All Other Money Market Mutual Funds

825252 69 5 | S/T InVestment CO LIQUId ASSEL PIVAIE (1 2055 [ | e 30,994
8699999, Total - All Other MONEY MATKEE IMULUAI FUNGS............couiuuiieieieiisiiss it 30000 L1111 BB snsssnnnss | 30,994
8899999. Total-Cash Equivalents e e s | 5,719,971




Supplement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 3787 2 01945510000 1 *

Designate the type of health care

providers reported on this page.

SUPPLEMENT "A" TO SCHEDULE T

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

Physicians - Including Surgeons and Osteopaths

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

Do RS ©® N oA W 2

N
Ea

15.

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

Arizona
Arkansas

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

Kentucky........ccoevevverevcennnans
Louisiana

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

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

NEW YOrK....ooovveveeereereinrieeenns

Virginia
Washington
West Virginia
Wisconsin

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

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

58001.
58002.
58003.
58998.

58999.

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

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




Supplement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

Designate the type of health care

providers reported on this page.

* 2 3787 2 01945510000 1 *

SUPPLEMENT "A" TO SCHEDULE T

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

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

Do RS ©® N oA W 2

N
Ea

15.

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

Arizona
Arkansas

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

Kentucky........ccoevevverevcennnans
Louisiana

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

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

NEW YOrK....ooovveveeereereinrieeenns

Virginia
Washington
West Virginia
Wisconsin

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

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

58001.
58002.
58003.
58998.

58999.

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

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




Supplement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 3787 2 01945510000 1 *

Designate the type of health care

providers reported on this page.

SUPPLEMENT "A" TO SCHEDULE T

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

Other Health Care Professionals, Including Dentists, Chiropractors and Podiatrists

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

Do RS ©® N oA W 2

N
Ea

15.

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

Arizona
Arkansas

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

Kentucky........ccoevevverevcennnans
Louisiana

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

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

NEW YOrK....ooovveveeereereinrieeenns

Virginia
Washington
West Virginia
Wisconsin

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

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

58001.
58002.
58003.
58998.

58999.

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

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




Supplement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 3787 2 0194550010 1 *

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

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

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama........ccooveeveeennnen, AL [ oo | crreeneeissnnnes | e | e | seesessesesssinenenns 10 [ | e eeeneies | e 16
2. Alaska.......coeoieiieiiereinnn. reie e | s | e | e | sereseeesessnssesenerenes
3. ANIZONA....ccceecenieie e tdAZ | s [ | e | s | e nnnssnsnes | sreesisesesseesinesens | ersesesesieseseseresenians | seresesesessnnssssnerenes
4. Arkansas
5. California....
6.  Colorado
7. Connecticut.
8.  Delaware
9.
10.
11.
12.
13.
14.
15.
16.
17.

18.  Kentucky.
19.  Louisiana

22. Massachusetts
23.  Michigan

24, Minnesota

25.  Mississippi

26.  Missouri

27.  Montana
28.  Nebraska...
29. Nevada

30.  New Hampshire
31. New Jersey

32.  New Mexico

33.  New York

47.  Virginia

48.  Washington
49, West Virginia
50.  Wisconsin

54.  Puerto Rico
55.  US Virgin Islands
56.  Northern Mariana Islands

58.  Aggregate Other Alien...
59. Totals

58001.
58002.
58003.
58998. Summary of remaining write-ins

for Line 58 from overflow page. | .......ccccoevevnnec. {01 IO {11 IO (0] IR (01 IO (01 IO (01 IR (01 IO 0
58999. Totals (Lines 58001 thru 58003

+58998) (Line 58 above).....cco.. | oo, [ [0 [ (O [ [ (O 0




Supplement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

NONE
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Supplement for March 31, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 3787 2 01950510010 1 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended March 31, 2019
NAIC Group Code.....0140 NAIC Company Code.....23787
Company Name: NATIONWIDE MUTUAL INSURANCE COMPANY

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

1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
........................... 2,602 | o 2,824 | e (25,000)

2. Commercial Multiple Peril (CMP) Packaged Policies

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

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

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

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

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

2.4 Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP PaCKaGEA PONICIES: .........eveireriuiiiiieisiisiteie ettt s bbbt b bbb st en bt skesses et st esses et sns st en st ntas

Q505
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