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Statement as of March 31, 2019 of the NATIONWIDE LlFE |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONOS ettt | eereeeees 32,785,270,036 | ..oocvvererereeeerernrreereineene | cevereenns 32,785,270,036 | ........... 32,348,220,478
2. Stocks:
2.1 PrEfErred SIOCKS. .. ...ttt ettt nsesnenans | ssesssssessenens 37,493,863 | ..o | e 37,493,863 | ..o 37,817,864
2.2 COMMON SOCKS......corerererrerisrssseseseesesssssssssessessssssesssssssssessesssnsssssessssssssessssssnssessessons | ssessesssnees 2,049,689,119 | ..o | v 2,049,689,119 | ....cocvee 1,781,925,664
3. Mortgage loans on real estate:
B0 FIISEIENS et | ereneenenes 7,671,893,025 | ..o | v 7,671,893,025 | ............. 7,764,452,138
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....(64,406,324)), cash equivalents ($.....3,704,091)
and short-term investments ($.....636,377,092)..........covrrrmreieriieeeieeeeeeeeeseeereeeseeesseessesseesaeens | eeveeesiensiinns 575,674,859 | ..ooovveeeeceeeeeceeeeeees | e, 575,674,859 | ............. 1,098,787,897
6. Contract loans (including §.......... 0 Premium NOLES)........cvvvererciereieresessie st | evessssessenns 915,055,361 | ..o 367,626 | ......co....... 914,687,735 | ..coovvrnee 905,054,998
7o DEIIVALIVES......oooveeerereeiceise ettt enssnes | eeenseeetanees 102,376,344 | ....oovvvoverrrrcennernenens | cevvneeeineens 102,376,344 | ... 99,992,609
8. Other iNVESLET @SSELS......c.uuveriririierieceie ettt st sessennes | eesseesteenens 706,839,485 | .....ooovvvverenns 4,163,965 | .....ocoonnn 702,675,520 | ....ovvvvennce 656,805,528
9. ReCeiVabIES fOr SECUMTIES. .........uuiuuriuiiiiiiiiiiiiir s | fonsessssssansaennees 400,201 [ oo | e 400,201 |
10.  Securities lending reinvested collateral @SSEtS..........cuviriuririeesieieeseese e sesienes | eveseensiennes 124,321,605 | ..ooveeviereeveieseeneenns | covereieinnins 124,321,605 | .oovcvevre 100,594,748
11, Aggregate write-ins for iNVEStEd @SSELS.........cciuiviiieieiceiee e | crersisnienaas 143,270,985 | ..o (L] 143,270,985 | ..cccvcvnne 226,402,649
12.  Subtotals, cash and invested assets (LINES 110 11)........wrurrenerimmrnsreeerieresensieeeins | veeeenend 45,112,284,883 | ....cccoovvrvrns 4,531,591 | ..o 45,107,753,292 | ........... 45,020,054,573
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | corveirerrinnnas 61,649,917 | ovovrvivreienne 1,200,559 | ..ovvveine 60,449,358 | ..cooviirinn 47,818,613
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccocererrereniies | ovrrerrerriinnnns 24,870,621 | ovovveeevreieiereirssieienies | e 24,870,621 | .ovovrvrrrinns 26,092,986
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cceveuevereerieeieeceeeeeeesssesssvesssesssesasseneees | ceevesssesernans 13,072,650 | ..o | e 13,072,650 | ....cooevveee 16,600,255
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable under reinSUrance CONTACES............o.ccuevevrevriieeereeerereeeienes | cereeveresesesenns 6,482,542 | ..o | e 6,482,542 | ......co..... 245,623,510
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............cccccoveveveeens | ovvvereieinnn 287,277,098 | ...ovoveeveveeeeveeereeieeeeerens | eveeeevernsenas 287,277,098 | ................ 128,780,823
18.2 Net deferred taX @SSEL...........vrreerieierieriss st ssssssnsns | cesseesssnenens 613,036,641 | .cooovvvvvnee 120,097,796 | ..ovvvvenncns 492,938,845 | ......ccoeeee.. 532,938,267
19.  Guaranty funds receivable or 0N AEPOSIL............ccuiveiecieeiiisieieeteee et | cereresssenienans 1,861,490 | ..o | e 1,861,490 | .ocoevcrre 1,861,490
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccoouverevirieieieeieesesieesenees | e 192,421,226 | ... | cvereiieinnins 192,421,226 | ..coocveviene 13,571,782
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested asSets...........ccvirieiinieieieseeiee s | erieissiesienas 280,761,941 | ..cooovornnes 152,299,188 | ..cocvovvnnn 128,462,753 | ..o 40,469,432
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........cvverurirreerereniinsinsiseesssisseseessssssssssssessssssssesssssssssns | essneeees 47,027,157,799 | ..coevvernee 278,129,134 | ........... 46,749,028,665 | ........... 46,467,330,231
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........ccccocevees | evvnee 100,299,166,128 | ....ovcvveverereeererereeies | e 100,299,166,128 | ........... 92,873,973,071
28, Total (LINES 26 GNA 27)......curreerirrerrirerinrisreseeeeseesesssssssssessessssssesssssssessessssssessesssssssssessasssnssns | sesssenns 147,326,323,927 | ..ocovvvene 278,129,134 | ......... 147,048,194,793 | ......... 139,341,303,302
DETAILS OF WRITE-INS
1101. Derivative collateral and reCeIVADIES.............coveveveiecveecececeete ettt | evereraesesnns 143,270,985 | ....ooovevevceerieereeeeeienees | ceerieeiins 143,270,985 | ....cccveeeee 226,402,649
1102, oottt
1103, ettt | ieeb ettt ntnt s | eestenss st snnnt e nnntn | eesteess ettt (O
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LIN€ 11 :@DOVE).......ccuerreirmersererinrressseessnssssssssnenss | ovnessseeeens 143,270,985 | ..o (V[P 143,270,985 | ...coccvens 226,402,649
2501. Accrued fees and OthEr @SSELS............cooveueiicveieecieieee ettt senssaessnees | seraesesensesens 123,449,586 | ...c.cveveveeerieereeeeeeiees | e 123,449,586 | .................. 35,456,265
2502. Cash value of corporate OWNEd INSUIANCE...........cccvueviviveieieieiieie et ssesns | sssessesssessesaens 1,541,197 | | e 1,541,191 | oo 1,541,191
2503. Deferred SOfWArE COSES...........uruuiuiiiiiciierierie ittt ssssssanes | esbsessesssenssens 75,690,573 | ..vvovveiinee 75,690,573 | ..o 0 [
2598. Summary of remaining write-ins for Line 25 from overflow page........c.ccccueeveererersesieiens | cveereeseiennenne 80,080,591 | ....ccvvvnee. 76,608,615 | ...ooovverrerrae. 3,471,976 | oo 3,471,976
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE).........ccweuiverrrereresisenessnssensssssessnnes | corensssseenns 280,761,941 | ..o 152,299,188 | ....cocvvnnes 128,462,753 | ...ocvvvirennns 40,469,432




Statement as of March 31, 2019 of the NATIONWIDE LlFE |NSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....35,096,310,584 less §.......... 0
included in Line 6.3 (including $.....65,057,163 MOACO RESEIVE)..........cuuvvurerreereereeieiesssssessssssssssses s ssssssssssssss s sesssssssss s sss s ssssssens 35,096,310,584 ..34,814,714,724
2. Aggregate reserve for accident and health contracts (including $....34,750,431 Modco Reserve). ....45,403,665 30,606,889
3. Liability for deposit-type contracts (including $ ...3,708,201,377 .3,836,724,776
4. Contract claims:
41 ....58,673,029 56,127,721
4.2  Accident and health ....90,665,995 ....100,968,106
5. Policyholders' dividends/refunds to members $.....33,068 and coupons §.......... 0 due and UNPaId.........ccoueveueireeiieissseeeeesseenees | errseresssssssseressnenns 33,068 | .o 34,973
6.  Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:
6.1  Policyholder's dividends/refunds to members apportioned for payment (including $.....595,762 MOACO)...........occrrvmrenrineirnnins | covrrirniieiinninns 41,213,381 | oo 41,837,499
6.2  Policyholder's dividends/refunds to members not yet apportioned (including §$.......... 0 MOACO).euerveerrererrereeeeeeseessesesseseeans | wreeesessesssssssessesessesssessessasssness | stesssssessessnssessasssssssssassnsnness
6.3 Coupons and similar benefits (including $.......... 0 Modco).....coorverrerrinnns
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.....25,047 accident and health PremiUmS...............coc.ecuecueerueeceeeeeeceeeeeeeeteeeeeeeeesseesseeeseesseesessssses | eeveeessessseessensennes 3,731,268 | ..ocvevreras 3,301,970
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONIACES............cccviviiiieiieieiscte ettt bttt s s bbb st snsns | ebsessssesses e s s sessesessssssssessesnsas | oebssessessssssssssessss st st es s s bnes
9.2 Provision for experience rating refunds, including the liability of $.....2,794,925 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act.............coocveiiveeiecieceieiieees | e 2,794,925 | ..o 2,303,942
9.3 Other amounts payable on reinsurance, including $.....856,613 assumed and $.....286,496,410 ceded...........covvunrerrrnrnennirnces | ovvereirsineneins 287,353,023 | ..oovireeeeiieines 23,491,401
9.4 INtErest MAINIENANCE RESEIVE. ........vuiiriieiicie ettt ettt £ b s s bbbttt sts | 2ebnbsetsestessae b e s s en s st et entenbnes | sebebsessessasbsesestesb s ntens e baes
10. Commissions to agents due or accrued - life and annuity contracts $.....6,583,335, accident and health $.....6,697,157
and deposit-type contract funds $.....5,182,836 ....18,463,329 16,520,995
11. Commissions and expense allowances payable on reinsurance assumed. ..2,848,743 7,246,234
12, General EXPENSES AUE OF ACCTUE............cveuriteiieieiieieeie ettt ettt bbb s bbb s bbb bbb bbb s bbbt bbb sees ...41,579,674 80,795,002
13. Transfers to Separate Accounts due or accrued (net) (including $.....(1,492,338,101) accrued for expense
allowances recognized in reserves, net of reinSUred AlIOWANCES)..........ccuiveieiciiicieeesse ettt bes s sssns | svessssessesinens (1,620,269,529) | ......c0vvvvne (1,625,405,925)
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........c.eviiieeiicieicieie et sssenes | sraessessssenses s essenes 6,865,394 | ..o 6,880,508
15.1 Current federal and foreign income taxes, including $
15.2  Net deferred tax liability...........ccooverereesiererisiieinn. .
16, UNEarned INVESIMENT INCOME. ...ttt £kttt enia | ebsenbenbssbesbens s baeed 4,466,552 | ..covereeeieeene 4,584,235
17. Amounts withheld or retained by reporting entity @s agent OF trUSEEE............c.iueieiciiie e | srressesisssnses s ssenes 5,048,082 | ..occoovverreierinn 6,551,784
18.  Amounts held for agents' account, including §.......... 0 agents' credit balances...
19.  Remittances and itemS NOt AlIOCALEA. ..........c..iuiuuririieiei it bbbt
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22.  Borrowed money $.....187,900,000 and interest thereon $
23.  Dividends to stockholders declared and UNPAI.............ccoueieiiiniieieiiieieie sttt
24.  Miscellaneous liabilities:
24,01 ASSEE VAIUBHION FESEIVE. .......euveieiteisriiee ettt sttt | sbesbeieninssnebaees 386,148,341 | ..coovvvireiines 372,052,839
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES.....vvveeeireireiiisrieie ettt sss e sssssssessenns | sressessssessessesssassesses 154,992 | oo 131,501
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers
24,04 Payable to parent, subsidiaries and affliates..........ccccvvieiiiiiieiciee s
24,05 Drafts OUESTANGING.......v.cvivieeisiesiieiieiieisieie ettt s bbb s sttt en st
24,06 Liability for amounts held under uninsured plans. .
24.07 FUNAS eld UNGEE COIMSUIANCE. ........ceuvuurerirriiieiserieiseis sttt | siesiseieniessneinees 730,542,400 | ..coovvorivrvrrrines 869,743,040
24.08 Derivatives 15,785,570 20,300,910
24.09 Payable for securities ..203,263,528 157,726,587
24,10 Payable for SECUMHES IBNAING.......c.ccieviiireieiite sttt b bbb ae bbbt s s b bbb s b b saebenes 124,607,080 ....100,873,256
2411 Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eren
25. Aggregate write-ins for liabilities ..173,833,050
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 39,681,367,368
27.  From Separate ACCOUNES SEAEBMENL...........ccoiiieiiiicicte ettt a ettt a bbb st sn st snsenenas | srssberensesens 100,299,166,128
28. Total liabilities (Lines 26 and 27) 139,980,533,496 .132,496,216,530
29. Common capital stock 3,814,779 3,814,779
30. Preferred capital stock
31.  Aggregate write-ins for other-than-special surplus funds (]
32, SUIMIUS NOLES......ouevveiecece ettt s s e s et s s bbb s e s s s st st b bt ses e et s s st st n ettt s e naes 700,000,000
33.  Gross paid in and contributed surplus ...1,398,017,274
34. Aggregate write-ins for special surplus funds..
35, UNQSSIGNEA fUNAS (SUIMDIUS). ... vvorererrrrerriseesesissiseissesssessesess st ssess s st ess s ssesssssses st et sses s sses st st s bbb s st
36. Less treasury stock, at cost;
36.1 .. 0.000 shares common (value included in Line 29 §.......... 0) vttt ettt ns | Sestns Rt n st s st s st ntes | entsnesessant e st st st
362 .. 0.000 shares preferred (value included in Line 30 §.......... 0) vttt ettt s | sesten s e Rt s sttt en s tans | estnees st s sttt s st
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $ 7,063,846,518 6,841,271,993
38. Totals of Lines 29, 30 and 37 ...1,067,661,297 .6,845,086,772
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) ...147,048,194,793
2501. Derivative liability @CCTUBH INTEIEST.........c.ieieeiireieeeis et ettt s et esansenns | sesesseesessstessessesnsassns 31,651
2502, LOSS FECOGNILION FESEIVE........cvvuiveiiseieteiseteisssesessssstesesseae s ess st eses s s es st se s b s st et e sse s s s s bR s s e se s bbb bR st s b s E st s et s s st s s b e 4,475,000
2503. Reserve for escheat funds 36,167,846
2598. Summary of remaining write-ins for Line 25 from overflow page 133,158,553
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... .. ruuerereresirssesseisissressessessssssessessssssesssssssssesessenssssssssenssssssssesssssssssessssssssssssenss | sesessssssesssssnenns 173,833,050
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)
3401.
3402. .
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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Statement as of March 31, 2019 of the NATIONWIDE LlFE |NSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health Contracts.............cccocviererieieieiieiceieeeeseesees | e 2,297,236,224 | ........... 2,293,270,975 | ........... 9,827,966,018
2. Considerations for supplementary contracts with life CONINGENCIES...........cceuiiiirieieicee s | sresesissssiesessees 51,484 | oo, 383,208 | ..o 1,076,014
3. NetinVeStMENt iNCOME........ccieiciiieie ettt ssessssssessessssssessessssssssssessessnsensensesens | enseniensnsn2D3,918,079 | o 458,500,773 | ........... 1,927,293,419
4. Amortization of Interest Maintenance Reserve (IMR) ...(274,924)| .. ...(1,168,357)
5. Separate Accounts net gain from operations excluding unrealized gains or losses.
6. Commissions and expense allowances on reinsurance ceded ....16,533,040 | ...ccevrnene 80,081,624
7. Reserve adjustments 0N reiNSUrANCE CEABM. ........c.vuiiueiriiiiiieieieisis et bbbt bbbttt ...16,907,034 | ......co..c. (11,108,592)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
TTOM SEPArALE ACCOUNES.......cuveeireirieieieiieie sttt sasse s entessnnans | sesssassnens 481,724,338 | .....o.c... 465,329,153
8.2 Charges and fees for depoSit-tyPe CONMTACES..........cc.eireiiuiiieieicires et ssesees | ebsessssessessessssessesesnsens | ensessessessssessessnsssensesaees
8.3 Aggregate write-ins for MISCEIANEOUS INCOME...........cveiriiiiriieieieisseiree ettt ss s sssessessnsensens | snsessssassesans 67,487,606 | ...ccovvnnn 76,452,244
9. Totals (Lines 110 8.3).....cvererrercicireireierierireins 3,327,101,503
10, DEath DENEMIES......viiiecsec st tessessssssensessesssssnsessesssssnsenessessnsenens | senennenees 148,393,980 | vivvviiriins 144,588,735
11. Matured endowments (excluding guaranteed annual pure endOWMENLS).........cccceurrirrreennieieisnsssesessssnessessnenessesens | soersessnsensernnnsnd 10,987 | oo 349,319
12. Annuity benefits 486,678,796 | ... ..469,445,345 | .. .1,869,703,559
13. Disability benefits and benefits under accident and health CONtracts.............ccccevieeiiicreieeeses e 1,214,848 | ..o 1,093,138 | .cvvveerrrias 4,835,580
14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts ..2,815,258,196 11,458,319,973
16, GIOUD CONVEISIONS......ocvuvvivisisetssesetesesessssssetessssesessesesssssae s sses et st se s b sssbe s s seaesssse bbbt s s se s b s st b s b ea s e sebesaebebessesessnsebansetessns | nbssessssstessssesesssnsessnseses | suessssetessssesessssssessnsesesins | sessesessssesesssesesssesessssns
17. Interest and adjustments on contract or deposit-type CoNtract fUNdS.............ccovvvievevicreeerceeeees e 22,063,209 ....18,878,534 77,504,396
18. Payments on supplementary contracts with life contingencies ...810,785 | .... 867,531 | .. ....3,122,319
19. Increase in aggregate reserves for life and accident and health CoNtracts.............ccccueevivcveeiceiiicse s 295,755,100 | .............. (34,533,735) ....135,839,312
20. Totals (LINES 1010 19)....cuuiurieerieiiesiesieiesssie ettt s sttt bttt ss st st ssensnssnns | srestnsans 3,770,645,101 | ........... 3,705,268,763 | ......... 14,696,730,292
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). .158,378,332 160,710,554 645,470,188
22. Commissions and expense allowances on reinSurance assUMEd...........cceveevieveveeererssiesesseesesesesessnns 2,357,284 2,387,942 24,709,228
23. General insurance expenses and fraternal eXpenses...........c..ccoeuee. ...81,709,195 77,056,395 316,476,719
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ..16,876,518 | .... 14,851,909 | .. ..51,008,080
25. Increase in loading on deferred and uncollected premiums............ LB313,114) | (35,524) | .. ...337,075
26. Net transfers to or (from) Separate Accounts net of reinsurance 816,531,752)| ... .(735,736,538) | .. (2,467,765,346)
27. Aggregate write-ins for deductions............cccoceveveerrereierieinenns ..(113,046,019)] .... .(135,188,806) | .. ...(321,464,967)
28. Totals (Lines 20 to 27)............ ..3,100,075,545 3,089,314,695 12,945,501,269
29. Net gain from operations before dividends to policyholders and federal income taxes (| 232,464,318 | .... ..237,786,808 | .. .1,049,987,373
30. Dividends to policyholders and refunds to MEMDETS.............coeviiiviieeiieiceeee ettt nan 8,921,054 | ....ccovuen. 10,120,812 | ... 40,179,517
31. Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 minus Line 30) 223,543,264 | .............. 227,665,996 | ........... 1,009,807,856
32. Federal and foreign income taxes incurred (excluding tax on capital gains) (68,166,880) | ................ 15,436,706 | ................ 63,679,624
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and
before realized capital gains or (10sses) (Line 31 MINUS LINE 32).........cverrrurerrineereineinseseissisessseieessssssseessssesssssssssesssssssses | ssesssssnesns 291,710,144 | ............ 212,229,290 | .............. 946,128,232
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....583,909 (excluding taxes of $.....(586,989) transferred to the IMR)... (141,242,319) | .... ..(78,114,366) | .. ...(235,079,568)
35. NetinCome (LINE 33 PIUS LINE 34)......c.euiieeieiereieeiesis ettt bbbt banaan 150,467,825 | .............. 134,114,924 711,048,664
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHIOT YBAI.........cceiueveiicrectcte ettt et be bbb b st s s s snas | ebessanes 6,845,086,772 | ........... 5,949,323,388 | ........... 5,949,323,388
37. Netincome (Line 35).......ccccverererverererines .150,467,825 134,114,924 | .. 711,048,664
38. Change in net unrealized capital gains (losses) less capital gains tax of $. .164,106,308 ..(67,843,909) | .. ...(306,554,059)
39. Change in net unrealized foreign exchange capital Gain (I0SS)........cocvuireveiierieeriee e ses e nenes | sresssssesisesenes (895,769) | ...oovvvverrerren 309,142 ....2,564,370
40. Change in net deferred iNCOME taX.......cocvvvvreierereierrerieininns .(58,399,752) | .... 19,244 477 | .. ..71,786,891
41. Change in nonadmitted @sSets.............coccevieericreieeeiee e .(18,398,844) .(1,941,201) | .. ...(6,045,696)
42. Change in liability for reinsurance in unauthorized and certified companies.......... ..(23,491) ..(40,193) | .. ....(42,548)
43. Change in reserve on account of change in valuation basis, (INCrEaSE) OF ABCTEASE............c.cuevierieereiiereeeseeeeeese e sesseseens | eessssessesisssssesesessssssans | sessesiessssessesssesssssssesins | eveesessessesssssssssssessssinses
44. Change in asset valuation reSEIVE...........ccovueevrieveiiee et ) 1,913,678)
45, Change iN trEASUNY STOCK..........cciireiiicieiictei ettt b et s bbb st bbb s s s b b ssebessnsssasans | sstessssesessssssessssesessnnsens | esssssessssesessssesessnsesasnts | nesessssssessssesessssesessnsesenes
46. Surplus (contributed to) withdrawn from Separate Accounts during perlod ..............
47. Other changes in surplus in Separate ACCOUNES SEAEMENL..........cvverririiiririee st ssssenes | eesestessssssessessssssessasssnsses | esssssessesssnssessasssnssessanss | sssessensnssessasssnssessasssnsans
48, Change i SUIPIUS NOES.........cvvveveeiectcieie ettt ss sttt s st s et es s s b en s s s sssssssesses e bstessesanssnes | sessssessesssssssessesissnssssans | stessesnssstessessssnssssessnsns | evsesissossesssssssssnssessnsneas
49, Cumulative effect of changes in aCCOUNTING PIINCIDIES..........cvviieicirireieeteete ettt bsstes s sssnes | sessssessesssssssessesessnssssans | sressesessstessessssssssessesns | evsesissossessesssssssssessnsnsas

50.

51.

Capital changes:
BO.T PIA MMttt eSSt
50.2 Transferred from surplus (Stock Dividend)....
50.3  TranSTErTEA t0 SUMPIUS......uurerieeririseiieiissise ettt
Surplus adjustment:
5111 PaI Nttt bR e A bR At h bbbt b A b b st benaen
51.2 Transferred to capital (Stock Dividend)

51.3 Transferred from capital

51.4 Change in surplus as a result of reinsurance

52. DiVIAeNdS 10 STOCKNOIABTS..........cvvvrveiiicieicicteieeee sttt b st a s e s s s st bensetensns | stesessssesssssesessesessssnsesans | essssessssssesessesessssssesansets | nesessssssessssesessnsnssssnsesenns
53. Aggregate write-ins for gains and losses in surplus ....(186,250) | .. ....(80,560)
54. Net change in capital and surplus (Lines 37 through 53) \ ...81,305,503 | ...cccovnen 895,763,384
55. Capital and surplus as of statement date (LINES 36 + 54).........ccccoereiriiriviieiieieieeee ettt sssesaens | evesseses 7,067,661,297 | ........... 6,030,628,891 | ........... 6,845,086,772
DETAILS OF WRITE-INS
08.301.  MISCEIANEOUS INCOME........oucveieiicieie ittt bbbttt es bbb en s s ssents | suessssssessnes 67,487,606 | ......ccoou..... 76,452,244 | .............. 261,552,644
08.302. ottt R AR R AR AR R AR s bt Rt b b ntnns | ehsestentes st st s stentnties | essesiestense s essensessensents | srsestensest sttt
08.303. oA SRR AR E bR R bR At R et s b ntnns | ersestentessest et s ssentnsies | eesesiestensesiessensnssensents | srsestense s sttt
08.398.  Summary of remaining write-ins for Line 8.3 from OVErfloW PAGE........ccceueviiieiiccicee et sssevenns | ereresieae s esese s 0 [ oo e 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... ...67,487,606 | ... 261,552,644
2701.  Reserve adjustments on reinsurance assumed (70,741,679)] .... . . ..(351,619,433)
2702.  Change in contingeNnCy rESEIVE...........ccevvrverirerireerererereinnans 50,126,801) ...(33,870,169)| .. ....6,638,541
2703.  Net investment earnings on funds withheld by ceding company... 7,872,940 | ... ..4,592,687 ..20,168,100
2798.  Summary of remaining write-ins for Line 27 from overflow page.. (5047 [ o . ....3,347,825
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)......... 113,046,019)| .... .(135,188,806) | .. ...(321,464,967)
5301.  Adjustment to initial commision and expense allowance... ..(186,250) | .... 1.(186,250) | ovovereririan (745,000)
5302.  Change in prepaid PENSION COSL........cccviiuiiiriieiieie ettt bbb bbb s s bbbt s s s s snaebnns | srebessssssessssesessnsesessnsesens | ens 664,440
B30, eSS R RS E SRR S RS RA ARt R st st st tne | Hrestentessen s st s estentnsens | sntessessentnsestent et estents | sessentns st st st en e trens
5398.  Summary of remaining write-ins for Line 53 from OVEIflOW PAGE..........cceveveririieieiesetere et sssnes | eevessesssssssssesessssessenes 0].. 0 | 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)......coruirurrrrerririerssressesssssssseessssssssssssssensasssesasssnsssssesssnssssssssens | ssesssessassansanens (186,250) | ...vooverrrrrennens (186,250) | ..vovveererrerrianes (80,560)
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Statement as of March 31, 2019 of the NATIONWIDE LlFE |NSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oiuiuriiiir ettt ensenns | sesessnenas 2,288,929,659 | ............ 2,272,221,142 | ... 9,812,078,058
2. Netinvestment income... 420,128,551 ...495,683,672 ...2,040,926,270
3. MiISCEIIANEOUS INCOME......euereercirisiseieisees et ...935,918,257 | ..o 624,999,951 | ...ccco.ve. 2,329,057,687
4, Total (LINES 1 TOUGN 3)...vuniveiiiricics ettt | enssnssas 3,644,976,467 | ............ 3,392,904,765 | .......... 14,182,062,015
5. Benefit and 10SS related PAYMENLS.........cciiiieieiiieie ettt sensenas | sressesneas 3,470,629,352 | ............ 3,781,173,559 | .......... 13,946,830,213
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........c.cvevcueveevevcrriesieieens | cvereininns (821,668,148) | .............. (769,502,786) | ........... (2,605,667,901)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........cccveveiirieieeieeie e esssssesesseienns | seveensiennes 187,928,717 | v 166,061,324 | ..coovvvneee 709,479,224
8. Dividends paid t0 POIICYNOIAETS.........ccviiieeiicieiice sttt snae s 9,547,077 10,628,041 | .......cocee. 45,270,699
9.  Federal and foreign income taxes paid (recovered) net of $.....14,382,306 tax on capital gains (losses)... ..90,326,315 11,516,659 (73,633,599)
10. Total (Lines 5 through 9) 2,936,763,313 | ..cvveeene 3,199,876,797 | .......... 12,022,278,636
11.  Net cash from operations (Line 4 MiNUS LINE 10).........ccccoeuiviiuiieiiieiiceeiee ettt es et esae s b ssnnaens | evesssssesens 708,213,154 | .ccvvvenee 193,027,968 | ............ 2,159,783,379
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS. ... eoiereeceiee ittt bbbttt | srestnstenes 864,470,651 | ..cvvvveenee 854,514,267 | ............ 3,365,768,730
12.2 Stocks 8,443,428 | ..o 5,265 | s 565,925
12.3 Mortgage loans ...227,610,926 | ...............193,235,860 | .......ccco.n.. 579,851,781
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  Other INVESIE @SSELS..... ...ttt b bbbt | esiesiesiaes 12,101,339 | oo 16,046,802 | ...ocvouvenen. 73,650,914
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS............cc.cevevveeieeereeiesieseeies | e 923,881 | covvereierrann. (217,596) | ...ccveveerenee. (2,540,118)
12.7  MISCEIIANEOUS PrOCEEAS. .......cvvuevieieiiiiise ettt bbbttt s st s s bensessens | ersssssassans 128,268,401 | ....cocvvvna 40,279,858 | ............... 680,066,884
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvucviuieeieiereeee ettt ssssessessssenes | evessensns 1,241,818,626 | ............ 1,103,864,456 | ............ 4,697,364,116
13.  Cost of investments acquired (long-term only):
1311 BONAS...o.vvoieeiieieciee ittt ss bbbt | sbsesbinenes 1,308,918,814 | ............... 675,527,138 | ............ 4,498,902,784
1312 SHOCKS ettt | Senstnnsnnes 155,677,685 | ..oovvvernenne 65,042,230 | ..coovrennn. 607,906,214
13.3 MOMGAGE I08NS........covireiiiiiie ettt s st | srnssnssnnes 140,569,603 | ............... 199,821,587 | .oovvvvenee. 761,809,525
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13.5  Other INVESIEA @SSELS.......uurvurieeerreeiiecireee ettt ettt ettt srensenes | sessesnssessenens 69,741,258 | .....ccooonvn. 48,228,509 | ............... 439,026,317
13.6  MiSCElIANEOUS @PPIICALIONS. .......cvueiriirieiieiciriieie sttt ettt es st ensesennts | dersessnsassans 327,675,306 | ....ccccernen 101,517,522 | oo 171,438,836
13.7 Total investments acquired (Lines 13.1 to 13.6)... .2,002,582,666 1,090,136,986 ...6,479,083,676
14, Netincrease or (decrease) in contract [0ans and PremMiUM NOLES.........cceivieieieiiisneiee et sesssses | sressesesssssssens 9,645,909 | ...ccovvvrinnne 15,462,991 | ..coovvernnn (35,799,607)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........ccoorrrrrnrrrnerreenere e eeseeseessssenens | eeveesseennes (770,409,949) | ....ovvovveene (1,735,521) | ........... (1,745,919,953)
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, 1ESS trEASUNY SLOCK...........ccciiieiiicieieicieries ettt ssseaens | sbssebessesessssssessssssessssesess | evsssesessssesssessesessssesssinaes | evesesesssans 435,000,000
16.3 BOITOWEA fUNGS......ooovveieeiiiiii ittt nbtnns | eebbnssnseas (158,882,292) | ...cvvvvvnvnee 295,033,323 | .ovovvereenns 364,779,456
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............o.ccvvvierieererrereeeeeeeeeee e | eveeverinnens (128,523,399) | .......cevvvee (87,806,175) | ...c0vcvevve. 228,069,591
16.5 Dividends to stockholders
16.6  Other cash provided (APPHEA).......c..cvuurirreriririiieisesiiri bbb | serissnissnens (173,510,552) | ...covvvriinnes 22,124,707 | ..o (306,916,405)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | c.ccccouueeeee (460,916,243) | ............... 229,351,855 | ....ccouuee. 720,932,642
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 (523,113,038) | ..oovvrerenes 420,644,301 | ............ 1,134,796,068
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YEAN.......vuuiieeiiriieiiesiesies sttt sttt ss st enstns | sbsesssnsses 1,098,787,897 | ....ccovvvene (36,008,171) | cevovvrrerrenne (36,008,171)
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiiriiiriiieiieiieiiecieeisse ittt st sttt sntens | sbnssnssanees 575,674,859 | ......cccco... 384,636,130 | ............ 1,098,787,897
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond investment. .G 147189,921 | 92,031,726 | ..o 572,838,057
20.0002  Intercompany transfer of securities 5,990,125 [ .oveoveeeeeeveesereeerieienes | ceverereeins 108,324,220
20.0003  Exchange of bond investment to Uity INVESIMENT.............cc.oviiiuieriecece ettt ses s sees | cvesssssssessesssssssessesessessess | coessessessssssesssssssessesesenss | sesesssssesesinsas 1,175,774
20.0004  Tax credit commitment liabilities............ccccvuevnnes ..386,019 | ..... .A7,941.170
20.0005 Capitalized interest on mortgage loans. L 1,072,647 | 6,554,677
20.0006 Capitalized interest on bonds................ 420,531 | o 1,764,939
20.0007  Intercompany transfer Of MOMGAGES..........ccevuevciirieiieieisete ettt b st bs s saees | sebessessssssessesssssssassessssins | sressissssssssessssssessessnsensess | evsesesissins 154,966,753
20.0008  REQ TraNSIOr. ...ttt sttt sttt ss sttt sttt sttt sttt ens | anssnsssenssnsssesssanssensssnssans | srossssssnsssnsnnssnssnssnnsss | srssnsssssssnssanes 3,903,765
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Statement as of March 31, 2019 of the NATIONWIDE LlFE |NSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer:t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHTIAL ... e revveri ettt ettt ssnsses | sesessessasssessassansnssestenssnssessessanssnssns | fessnssossunssnssessnssnssastanssnssessansunssess | nessessssonsssssessansunssessasssnssnssansensaness
2. Ordinary life INSUFANCE.........cvveurverereicrieriseei it ent s sensiens | essssessssessssessesesens 164,487,556 | ....ovvererercrrieriins 169,272,664 | ...ovverrecrrrerrins 670,575,877
3. Ordinary individUal @NNUIES............overerrerrirrrerieiscensise et ssesssssssssenss | sesessesssssssssasssssseses 1,089,449,332 | ..o 1,029,444,924 | ..o 4,272,075,182
4. Creditlife (Group and iNAIVIAUAI...........ccviirieieiiieieie st sessssesses | stsessstessessesssssssessesssssssessessssessessesse | sassesssssssessessessssessessessssessessessnsassess | stessessessessssessesessssessessessnsassessessnse
5. Group life INSUMANCE. .......c.cvveveevcrcee ettt ess st ssss s saenas | sevssssesssssssesessisseseeses 120,769,895 | ....cevvvrereecieriinne 196,990,106 | ...oovvvevrirerriierns 1,314,888,488
8. GrOUD @NNUIIES. .....vvvevvesreereriseiitieseseses st | eesssesssensieneseenes 1,077,942,491 | oo 1,049,242,351 | ..o 4,192,447,323
7o ABH = IOUD ettt | bttt 108,417,269 | ..oovvverrrrcrercrrirecennne 88,190,057 | ..oocvvrcrrrrrirerinenens 282,318,333
8. A&H - credit (Group and iNIVIAUA)...........cccvevirireiieeee et besssesens | cresissesssssesessesessssssessssebessssssesssnses | sbessssssessssesesssesessssesasassesesssesassnses | sbesesssesassssesessesessssssesassetesessesessnnes
0. ABH = OlNBI ..ottt | eese et 1,385,305 | ..oovvrrcrererernenieeien 6,591,621 | covooeeceiereeeeeeennne 6,672,173
10.  Aggregate of all other iNES Of DUSINESS........c.ccviuciiicieice e sseiens | cresssssresesseaesssssessnseressnsesessnaesened 0 | oot 0 | oo 0
11, Subtotal (LiNes 1 through 10)..........ereuirerieriisieieeieeeesees e sieesesssessssssssseses | cosseesssssssssssessons 2,562,451,848 | ....coovvvricricninns 2,539,731,723 | ..o 10,738,977,376
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY).........cviviiiirieeiieiicieceiceicies et testese i | eeveessssssesssssssessesessessessssssssssssessess | stesssssesssssssssssssassesssssssessessssssassns | sesessessssssessesesssssssssssesssssssessessssones
13, Subtotal (LINES 11 troUG 12)..........cvuumircrieririieeeiscsiesiee s sssssesssesses | cosseessssssssssssessons 2,562,451,848 | ....oovvovvvicricninne 2,539,731,723 | ..o 10,738,977,376
14, DepPOSIt-tyPE COMIACES.......cvevirireiiiietsiscteteicte sttt enns | sbsnseressnsessssssesensnsenan 226,000,000 | .oooveeiceeiee 36,500,000 | .oooevirceerieinn 1,460,499,569
15, Total (LINES 13 @N 14)......cccuiriririiiiriciiiscriirisceiess s eess s sesssssssssnins | cossnesssssssssesesessons 2,788,451,848 | .....ccoovvvvrerrincnnn, 2,576,231,723 | ...ovvvvvvrrrrrns 12,199,476,945
DETAILS OF WRITE-INS
F00 T, oA Rttt s ek eesennenaes | HeseteEees et R e R Rttt es st e ten e snenne | enteeseeaetes ettt ns ettt s st et entens | chesensee et et sttt
1002, oottt | Heeeb RSkt | SERE LR | Hesee R R
1003, oot eee et R R R | 4R RS R | SRR RS Rt | HesieeR et
1098. Summary of remaining write-ins for Line 10 from overflow Page..........cocvveieenenieieiniinies | o [0 TN 0 | oo 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LIN 10 @DOVE).....cvurruieireurisrrereeisissrissessissessssssnsnsss | sesesssssssesssssssssessssssssssssssssssssssesns [0 O 0 ] e 0
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Statement as of March 31, 2019 of the NAT'ONW'DE LlFE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle), a wholly owned subsidiary of the Company, is an Ohio domiciled special purpose financial captive
insurance company. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the Department, Eagle has applied a prescribed practice
that decreased the subsidiary’s valuation by $301,057,015 and $183,179,487 as of March 31, 2019 and December 31, 2018, respectively.

Olentangy Reinsurance, LLC (Olentangy), a Vermont domiciled special purpose financial insurance company and indirect subsidiary of the
Company, has been granted a permitted practice from the State of Vermont that increased the subsidiary’s valuation by $67,000,000 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 is shown below:

SSAP F/S F/S

# Page Line# 2019 2018
Net Income
Nationwide Life Insurance Company state basis (Page 4, Line 35,
(1) Columns 1 & 3) XXX XXX XXX $ 150,467,825 $ 711,048,664
(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 $ 150,467,825 $ 711,048,664
Surplus
Nationwide Life Insurance Company state basis (Page 3, Line 38,
(5) Columns 1 & 2) XXX XXX XXX $ 7,067,661,297 $ 6,845,086,772
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 52 2 8 (301,057,015) (183,179,487)
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Olentangy 20 2 2.2 67,000,000 67,000,000
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $  7,301,718,312 $  6,961,266,259

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

Use of Estimates in the Preparation of the Financial Statements

No significant changes from prior year end.

Accounting Policies

No significant changes from prior year end.

(2) Bonds, excluding loan-backed and structured securities, are stated at amortized cost, except those with an NAIC designation of “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.

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

Going Concern

Not applicable.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes from prior year end.

Note 3 - Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A

Mortgage Loans
No significant changes from prior year end.
Troubled Debt Restructuring

No significant changes from prior year end.
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Statement as of March 31, 2019 of the NAT'ONW'DE LlFE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

C. Reverse Mortgages
Not applicable.

D. Loan-Backed Securities
1. Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
2. None

3. The following table summarizes other-than-temporary impairments for loan-backed securities recognized in the current reporting period based
on the fact that the present value of projected cash flows expected to be collected was less than the amortized cost of the securities:

(1) 2) (3) 4) (5) (6) (@)

Recognized Amortized cost
Amortized cost Present value other-than- after other-than- Fair value Date of financial
before current of projected temporary temporary at time statement where
CUSIP period OTTI cash flows impairment impairment of OTTI reported
61756UAH4  $ 3,356,661 $ 2,757,283 $ 599,378 $ 2,757,283 $ 2,859,512 Q1'19
Total $ 599,378

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

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ (13,025,170)
2. 12 Months or Longer $ (33,147,956)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 1,188,093,926
2. 12 Months or Longer $ 628,393,057

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

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

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

3. Collateral Received
a. No significant changes from prior year end.

b. Not applicable.
c. No significant changes from prior year end.

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

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

1. To manage short-term liquidity needs within the Nationwide insurance subsidiaries’, the Company has agreements to enter into repurchase
or reverse repurchase agreements with several authorized affiliated insurance companies. The collateral required meets minimum state

specific requirements or statutory requirements if state of domicile does not specify.

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

2-11. 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.

For yield enhancement, the company has agreements to enter into repurchase agreements through its securities lending program with
collateral consisting of U.S. Government/Agency securities with investment grade counterparties. The collateral, which is marked to market
daily, must represent 102% of the amount loaned and is monitored by the plan’s manager in Bank of New York Mellon for changes in fair
value.
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Statement as of March 31, 2019 of the NAT'ONW'DE LlFE |NSURANCE COMPANY

2.

NOTES TO THE FINANCIAL STATEMENTS

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) YES
Original (Flow) & Residual Maturity
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a.  Open - No Maturity $- $- $- $- $- $- $- $-
b. Overnight - 154,591,015 115,506,275 123,458,057 - - - -
c. 2Daysto1Week - - - - - - - -
d. >1Weekto 1 Month - - - - - - - -
e. >1 Month to 3 Months - - - - - - - -
f. >3 Months to 1 Year - - - - - - - -
g. >1Year - - - - - - - -
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open - No Maturity $- $- $- $- $- $- $- $-
b.  Overnight - - - - - - - -
c. 2Daysto1Week - - - - - - - -
d. >1Weekto 1 Month - - - - - - - -
e. > 1 Month to 3 Months - - - - - - - -
f. >3 Months to 1 Year - - - - - - - -
g. >1Year - - - - - - - -
Not applicable.
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
$- $157,682,835 $117,816,401 $125,927,218 $- $- $- $-
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
$- $- $- $- $- $- $- $-
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 $-  $125,927,218 $- $- $- $- $-  $125,927,218
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 $-  $125,927,218 $- $- $- $- $-  $125,927,218
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Statement as of March 31, 2019 of the NAT'ONW'DE LlFE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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 $- $154,591,015 $115,506,275 $123,458,057 $- $- $- $-
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 $123,458,057 $123,458,057
30 Days or Less - -
31 to 90 Days - -
> 90 Days - -

cooo

9-10. Not applicable.
H. Repurchase Agreements Transactions Accounted for as a Sale
Not applicable.
I. Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not applicable.
J. Real Estate
No significant changes from prior year end.
K. Low-Income Housing Tax Credits
No significant changes from prior year end.
L. Restricted Assets
No significant changes from prior year end.
M. Working Capital Finance Investments
Not applicable.
N. Offsetting and Netting of Assets and Liabilities

No assets or liabilities are offset and reported net in accordance with a valid right to offset per SSAP No 64, Offsetting and Netting of Assets and
Liabilities.

O. Structured Notes

No significant changes from prior year end.
P. 5 Securities

No significant changes from prior year end.
Q. Short Sales

Not applicable.

R. Prepayment Penalty and Acceleration Fees

General Account Protected Cell
(1) Number of CUSIPs 7 -
(2) Aggregate Amount of Investment Income $ (217,745) $ -

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes from prior year end.

Note 7 - Investment Income

No significant changes from prior year end.
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Statement as of March 31, 2019 of the NAT'ONW'DE LlFE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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, Subsidiaries, Affiliates and Other Related Parties

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

During the three months ended March 31, 2019, the Company made capital contributions to Nationwide Life and Annuity Insurance Company (NLAIC)
of $150,000,000. On April 29, 2019, the Company made an additional capital contribution to NLAIC of $50,000,000.

On May 10, 2019, the Company received a distribution of $212,000,000 from Eagle, which was declared on March 26, 2019. The distribution consisted
of a return of contributed surplus of $190,000,000, which has been recorded on the Assets page in Receivables from parent, subsidiaries and affiliates;
and a dividend of $22,000,000, which has been recorded on the Assets page in Investment income due and accrued

During 2018, NLAIC borrowed $340,100,000 from the Company at interest rates ranging from 3-month LIBOR plus 0.785% to 3.57% with maturity
dates ranging from January 16, 2019 to March 21, 2019. During 2019, NLAIC made payments of principal and interest and, as of March 21, 2019, the
promissory notes were repaid in full.

Note 11 - Debt
A. All Other Debt
No significant changes from prior year end.
B. Funding Agreements with Federal Home Loan Bank (FHLB)

(1) The Company is a member of the FHLB of Cincinnati. Through its membership, the FHLB established the Company’s capacity for short-term
borrowings and cash advances under the funding agreement program at up to 50% of total admitted assets.

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

Additionally, through its membership, the Company has access to borrow up to $300,000,000 from the FHLB that expires on March 20, 2020.
The Company had no amounts outstanding under the agreement as of March 31, 2019 and December 31, 2018. It is part of the Company’s
strategy to use these funds for operations, and any funds obtained from the FHLB for use in general operations, would be accounted for as
borrowed money.

(2) FHLB Capital Stock

a. Aggregate Totals

1. Current Year-end 1 2 3
Total 2+ 3 General Account Separate Accounts

(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $ -
(c) Activity Stock $ 52,530,400 $ 52,530,400 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 77,530,400 $ 77,530,400 $ -
(f) Actual or Estimated Borrowing Capacity

as Determined by the Insurer $ 4,300,000,000 XXX XXX
2. Prior Year-end 1 2 3

Total 2+ 3 General Account Separate Accounts

(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $ -
(c) Activity Stock $ 52,530,400 $ 52,530,400 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 77,530,400 $ 77,530,400 $ -
(f) Actual or Estimated Borrowing Capacity

as Determined by the Insurer $ 4,250,000,000 XXX XXX

b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
Current Year 3 4 5 6
Membership Total Not Eligible for Less Than 6 6 months to Less | 1 to Less Than 3

Stock (2+3+4+5+6) Redemption Months Than 1 year Years 3to 5 Years
1. Class A $ -3 - $ -3 - $ -3 -
2. Class B $ 25,000,000 $ 25,000,000 $ - $ - $ -3 -
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(3) Collateral Pledged to FHLB

a. Amount Pledged as of Reporting Date

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1 Current Year Total General
and Separate Accounts Total
Collateral Pledged (Lines 2+3) $ 3,083,893,832 $ 3,052,511,391 $ 2,381,960,079
2 Current Year General Account
Total Collateral Pledged $ 3,083,893,832 $ 3,052,511,391 $ 2,381,960,079
3 Current Year Separate Accounts
Total Collateral Pledged $ - $ - $ -
4 Prior Year-end General and Separate
Accounts Total Collateral Pledged $ 3,046,683,312 $ 3,073,592,213 $ 2,515,365,701
b. Maximum Amount Pledged During Reporting Period
3
1 2 Aggregate Borrowed
at Time of Maximum
Fair Value Carrying Value Collateral
1 Current Year Total General
and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) $ 3,083,893,832 $ 3,052,511,391 $ 2,515,365,701
2 Current Year General Account Maximum
Collateral Pledged $ 3,083,893,832 $ 3,052,511,391 $ 2,515,365,701
3 Current Year Separate Accounts Maximum
Collateral Pledged $ - $ - $ -
4 Prior Year-end General and Separate
Accounts Maximum Collateral Pledged $ 3,046,683,312 $ 3,073,592,213 $ 2,515,365,701
(4) Borrowing from FHLB
a. Amount as of the Reporting Date
1. Current Year 1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ - 3 - $ - XXX
(b) Funding Agreements $ 2,381,960,079  $ 2,381,960,079 $ - $ 2,381,960,079
(c) Other $ - 8 - S - XXX
(d) Aggregate Total
(atb+c) $ 2,381,960,079 $ 2,381,960,079 $ - $ 2,381,960,079
2. Prior Year 1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements $ 2,515,365,701 $ 2,515,365,701 $ - $ 2,515,365,701
(c) Other $ - 8 - S - XXX
(d) Aggregate Total
(atb+c) $ 2,515,365,701 $ 2,515,365,701 $ - $ 2,515,365,701
b. Maximum Amount during Reporting Period (Current Year)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt $ - % - $ -
2. Funding Agreements $ 2,515,365,701 $ 2,515,365,701 $ -
3. Other $ - $ -3 -
4. Aggregate Total
Lines (1+2+3) $ 2,515,365,701 $ 2,515,365,701 $ -
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c. FHLB - Prepayment Obligations

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

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

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

No significant changes from prior year end.
A. Defined Benefit Plans

Not applicable.

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

No significant changes from prior year end.

Note 14 — Liabilities, Contingencies and Assessments

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

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

No significant changes from prior year end.

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

A. Transfers of Receivables Reported as Sales
Not applicable.
B. Transfers and Servicing of Financial Assets
No significant changes from prior year end.
2. No servicing assets or liabilities were recognized during the period.
4. There were no assets securitized during the period.
C. Wash Sales

Not applicable.

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

Not applicable.

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

No significant changes from prior year end.

Note 20 — Fair Value Measurements

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

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

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

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

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

Level 3. Prices or valuation techniques that require inputs that are both unobservable and significant to the overall fair value measurement. Inputs
reflect management’s best estimates of the assumptions market participants would use at the measurement date in pricing the asset or liability.
Consideration is given to the risk inherent in both the method of valuation and the valuation inputs. Primary inputs to this valuation technique include
broker quotes and comparative trades.
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The Company reviews its fair value hierarchy classifications for assets and liabilities quarterly. Changes in observability of significant valuation inputs
identified during these reviews may trigger reclassifications. Reclassifications are reported as transfers at the beginning of the period in which the
change occurs.

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

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

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

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

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

The following table summarizes assets held at fair value as of March 31, 2019:

Net Asset Value
Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Industrial and miscellaneous - 2,776,374 26,554,720 -3 29,331,094
Total Bonds $ - $ 2,776,374 $ 26,554,720 $ - 9% 29,331,094
Securities lending collateral assets - 6,004 - - 6,004
Common stocks $ 51,601,840 $ 77,530,400 $ 755,043 $ 17,609,899 147,497,182
Separate account assets 96,043,471,925 2,181,699,631 70,035,286 1,694,906,131 99,990,112,973
Derivative assets - - 5,145,462 - 5,145,462
Total Assets at Fair Value/(NAV) $ 96,095,073,765 $ 2,262,012,409 $ 102,490,511 $ 1,712,516,030 $ 100,172,092,715
Derivative liabilities - 567,617 - - $ 567,617
Total Liabilities at Fair Value $ - $ 567,617 $ - $ - $ 567,617
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 Net | (losses) included Ending Balance at
1/1/2019 Level 3 Level 3 Income in Surplus Purchases | Issuances Sales Settlements 3/31/2019
Assets at Fair Value
Industrial and miscellaneous $8,333,583  $23,561,069 $ $ $(3,455,846)  $2,565,129 $ $(4,484,142) $34,927 $26,554,720
Total Bonds $8,333,583  $23,561,069 $ $- $(3,455,846)  $2,565,129 $ $(4,484,142) $34,927 $26,554,720
Common stocks $789,845 $- $- $ $(34,802) $- $- $- $- $755,043
Separate account assets $80,281,170 $- $ $- $(10,245,884) $- $ $- $- $70,035,286
Derivative assets $1,653,913 $- $ $1,088,103 $3,198,948  $1,887,639 $ $(2,683,141) $- $5,145,462
Total Assets at Fair Value $91,058,511  $23,561,069 $ $1,088,103 $(10,537,584)  $4,452,768 $ $(7,167,283) $34,927 $102,490,511

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.
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Statement as of March 31, 2019 of the NAT'ONW'DE LlFE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

B. & C. The following table summarizes the carrying value and fair value of the Company's assets and liabilities not held at fair value as
of March 31, 2019:

Not
Net Asset Practicable
Aggregate Fair Value (Carrying
Value Admitted Assets Level 1 Level 2 Level 3 (NAV) Value)
Assets
Bonds $33,869,287,537 $32,755,938,942 $1,230,630,102 $31,710,983,259 $927,674,176 $- $-
Stocks 1,938,069,691 1,939,685,800 - 35,877,753 1,902,191,938 - -
Mortgage loans, net of allowance 7,749,644,881 7,671,893,025 - - 7,749,644,881 - -
Short-term investments 636,377,312 636,377,092 - 636,377,312 - - -
Derivative assets 88,097,304 97,230,882 - 88,097,304 - - -
Policy loans 914,687,735 914,687,735 - - 914,687,735 - -
Separate account assets 319,642,067 309,053,155 3,078,774 316,563,293 - - -
Securities lending collateral
assets 123,998,737 124,315,601 123,458,057 540,680 - - -
Total Assets $45,639,805,264 $44,449,182,232 $1,357,166,933 $32,788,439,601 $11,494,198,730 $- $-
Liabilities
Derivative liabilities $27,354,192 $15,217,953 $- $27,354,192 $- $- $-
Investment Contracts 23,155,948,487 25,454,904,766 - - 23,155,948,487 - -
Total Liabilities $23,183,302,679 $25,470,122,719 $- $27,354,192 $23,155,948,487 $- $-

D. Not Practicable to Estimate Fair Value

Not applicable.

E. Measured using net asset value

Common stocks measured at NAV of $17,609,899 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 $7,390,101 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.

The Company has separate account assets and liabilities measured at NAV of $1,694,906,131. Valuation gains and losses (changes in NAV/fair
value of the separate account asset and liability) accrue directly to, and investment risk is borne by, the separate account contractholder.

Note 21 - Other Items

No significant changes from prior year end.

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through May 10, 2019 for the statutory statement issued on May 13, 2019.

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

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through May 10, 2019 for the statutory statement issued on May 13, 2019.

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

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

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

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

Not applicable.

Note 25 - Changes in Incurred Lo and Loss Adjustment Expenses

Not applicable.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.
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Statement as of March 31, 2019 of the NAT'ONW'DE LlFE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 28 - Health Care Receivables

No significant changes from prior year end.

Note 29 — Participating Policies

No significant changes from prior year end.

Note 30 - Premium Deficiency Reserves

No significant changes from prior year end.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant changes from prior year end.

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

No significant changes from prior year end.

Note 33 - Premium and Annuity Considerations Deferred and Uncollected

No significant changes from prior year end.

Note 34 — Separate Accounts

No significant changes from prior year end.

Note 35 — Loss/Claim Adjustment Expenses

No significant changes from prior year end.

Q07.9
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES
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2.1

22
3.1

3.2
3.3

34
35
4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

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[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, 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.
2 3
NAIC
Company | State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ]
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] No[ ]
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] No[ ]

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:
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(@)

(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;

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

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
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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: $ 290,494,102
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 $ 3,571,428 $ 3,571,428

14.22 Preferred Stock 0 0

14.23 Common Stock 1,644,025,688 1,902,191,938

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 247,651,697 244,895,788

14.26 All Other 141,440,400 139,188,585

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 2,036,689,213 $ 2,289,847,739

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: $ 124,004,741
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 124,321,605
16.3 Total payable for securities lending reported on the liability page: $ 124,607,080
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

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

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

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

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

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

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

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

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?

Q08.1
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Statement as of March 31, 2019 of the NATIONWIDE LlFE |NSURANCE COMPANY
GENERAL INTERROGATORIES

19.

20.

PART 1 - COMMON INTERROGATORIES

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 3M096E5SOPEUTBOISBLS3 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] Nol[ ]
18.2 If no, list exceptions:
By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI 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] Nol[ ]
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 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
1.1

1.5
1.6

3.1
32
3.3
34

41

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

Long-term mortgages in good standing Amount
111 Farm mortgages G
1.12  Residential mortgages... G

1.13  Commercial mortgages 7,662,207,363

1.14  Total mortgages in good standing 7,662,207,363

Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With FESIUCIUIE TEIMS...........ceieieiirieice et bttt bbbttt G 9,685,662
Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOMGAQES. ....o.cveecveecieciieiiee sttt ettt e et bt s b s b s s e bR s bR b4 A s Aebsee b see b eesse b e b ebse b seb e baes e s e es b sbanbes G
1.32  Residential mortgages B s
1.33  Commercial mortgages B
1.34  Total mortgages with interest overdue more than thre MONNS. ...ttt s et nnreen e 0
Long-term mortgage loans in process of foreclosure

141 FAIM MOMGAQES. ..vecveeveeieeieeeeeeeeteeseeeeeeeseeessesssees s eessees e s ee e e e e aeessee s s s s s st e st s s st s e e s s bs e s e s s s s s s s e st s st es st en s es e st es s s s saee s s e s s sen e G
L S 10 a1 11100 oLt TO OO G
143 COMMEICIAI MOMGAGES. .......coveeveeeeereeeeeeeeeseeee e seee e st s e s ss e be e ss s s ss s s st ess s st s st es s es s es s ee s s ee s s s s e s st s et s s sene e s e e e st e ss s enrean G
1.44  Total MOrtgages in ProCESS O fOrECIOSUE. ..........cvuiveieeiciiites ettt ettt bttt bbb s e bbb sttt s bbbt a st en st anen G e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 4 3.2) ..ottt s B 7,671,893,025
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

181 FAIM MOMGAQES. ...e.cvecvecieeieeeeeeeetee et eeeeeeesaees e s ee st ees e e s s s s s s s s s s s st s et s e be e s e s s s s s s s e st s st ses st en s et s s s s s s e s s sen e G
1,62 RESIABNIAI MOMGAGES. .......oeervecveieeeicres ettt sttt st s s s s s e s s s s es s s s s e s s et es e sttt s s ee s be s st ee e s st e s s st s s en st bses bt s st n s st en s ten G
1,63 COMMEICIAI MOMGAGES. .......cvveevveeeierieeciessesseeeseee ettt bs e bs e bs e ss s s s s st es s st ses s st s e bbb b s bbbttt bbb e b e et s e s sann s G
1.64  Total mortgages foreclosed and transferred t0 rBAl BSTAE...........c..cceveiveiei ettt ss et s s bbbt een G e 0
Operating Percentages:

2.1 A8Hloss percent...........

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses....

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 8 TEPOTHING BNEEY 2.ttt ettt s b8 s e84 s s 88 e 8RR Rt en Yes[ ] No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1
6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in this statement

on account of such reinsurance for reserve equal to that which the original company would have been required to establish had it retained the

risks. Has this been done? Yes[ ] No[ ] NATJ]
If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ ] No[ ]
If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?
Date Outstanding Lien Amount
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 4 5 6 7 8 9
Effective Date
NAIC Type of Certified of Certified
Company Domiciliary | Reinsurance Type of Reinsurer Rating|  Reinsurer
Code Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating
Life & Annuity - Non-Affiliates
88340....... Hannover Life Reassurance Company of America Authorized.......
66346....... Munich American Reassurance Co Authorized........
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Statement as of March 31, 2019 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. AlAbaMA......ccceeeceee e esseesesssisessesiessssseesesssseessenno AL Lol [ 0000 2,754,582 | ........... 978,677 ] ........... 3,459,925 | ....... 20,679,247 | ........... 27,872,431
2. AIASKAL...ccrssesesnssse s AK | L [ 44,138 ] il 130,103 1,817,612 ) 1,878,709
3. ANZONA...eiecrseesee e AL [ il [ 00000, 13,537,853 | ........... 2,763,332 | ..........4,287,951 | ....... 87,310,159
4. ArKANSAS......ccovierreieinerriernenesensneessssnessssssssnssssssssnnnens AR e Lo | . 873,359 |l 498,928 | ...l 344,382 | 11,019,837
5. California......cccocveevererseieiessesesssisssesesessssesssssssessesssnnens s GA [ ol [ 000000..23,116,292 ] .........19,115,193 | ...........4,185,808 |..... 198,317,881
6. Colorado......ccocorrrmrnrnrirrinrnrireinenneseesssrssessessseesssssssssneeneeses GO [ el | 100000..8,224,102 | ...........2,975,257 | .......... 1,125,984 | ....... 27,135,853
7. CONNECHCUL......ccveveerrerrerererieeeseeseessssesesssssessssesssensene e O T [ eonenlens [ 101,483,378 ] ... 4,393,897 | .........2,319,411 | ....... 31,638,057
8. Delaware........ccoeovierceverieiieeeeesseeessssesessessessesesssssseenennDE [ e L | .. 43,061,281 il 511,355 325,669 3,113,596
9. District of Columbia..........cccoeeverinrinrreiersrscseriesisesssissiseieenean DC | oL | e 136,941 | l......250,000 | ...............420,075 | ............ 968,915 | ...
10, FIOMAA. c..oocvveecieieeieeieeieeseieesessessesseiseisesssssssessssssssssnn L el | 1000..19,321,992 | ........18,874,970 | ..........2,377,976 |..... 273,263,697 |...
11, GBOIGIA....uucveererieriereriesseresssisessessssesssesessenssssssssesssssenssnssenses OA [ ol [ 1000, 8,321,198 ] ...........3,348,338 | ...........7,861,688 | ....... 35,487,345 | .........
12, HaWali...ooorireeeececeniecieeisensesssssssessssessssssssssessnsnnseeHl [l | ... 989,552 | ...........2,639,891 | ................28,069 | .......19,545,865 |........... 23 203,377 | oo
13, 1dAN0.....icersececrereese s esessssssseseenedD | el [ 465,193 0l 388,683 el 184,746  ...9,986,659 . 11,025,281
14.  lllinois. ...89,118,770 | ...
15.  Indiana ....38,389,797 |....
16. lowa..... ..22,074,462 |....
17.  Kansas ...15,315,046 |....
18.  Kentucky. ...19,088,707 |....
19.  Louisiana 33,083,203 |....
20, MaiNE....ccoocverereieeseeresesnesieeeesssesesssssssenssssssessesssssssssene ME |l | e 193,438 | ..l 535,272 | ... 175,401 ] .....4,681,699 | ...
21.  Maryland.....
22. Massachusetts
23.  Michigan......
24.  Minnesota
25, MiISSISSIPPI.....cvevereerrercrrerereieseseseessessssesesessesssssesessssssssssneneeneMS | L | oenee.....602,858 | .............566,486 | ..............279,297 | ........2,138,199 | .............
26.  Missouri..
27.  Montana..
28. Nebraska
29. Nevada........
30. New Hampshire.. .
310 NEW JETSEY oottt nens
32, NEW MEXICO......oveiirrieieieiisie et
33.  New York.....
34.  North Carolina.
35.  North Dakota... s
36, ONi0....ccvcerecscsereeseeresseess s OH | e L | 011,842,964 | .0l9,179,613 ] ......8,240,079 |.....132,048,568 |......... 161 311 224
37, OKIahoma.......cccovvvnrrerreescsesrsese s OK oo L [ e, 254,867 ] ........... 1,316,800 | ..............672,911 | .......13,057,253 | ........... 15,301,831
38.  Oregon........ ...20,475,104 |....
39. Pennsylvania... 135,780,171
40.  Rhode Island...........ccooevervrveverieriseseissseseississsessssssessseenee R L enenn..8651,551 ...l 1,368,686 | ... 90,562 | ........7,369,068 | ............ 9,479,867
41, South Carolina.... 17,968,755
42, South DaKota.......ccccceeveveverreerersessseseesssssesesssssessssenseen S0 | vl [ e 137,534 | 136,764 | ..l 716,076 .l 194,887 ) 1,185,261
43.  Tennessee.. 23,571,142
44, Texas...... 154,729,048
45, Utah........ 10,135,531
46.  Vermont.. 773,909
47.  Virginia.... 38,144,764
48.  Washington. 31,038,763
49.  West Virginia... . 13,629,097
50, WISCONSIN......covrrererererrereriseireressnsesssssssssesssssssssesssssssssssssssens W oL | e 350,095 | ........2,185,082 | ...........2,789,528 |.......26,698,099 | ........... 32,022,804
51, WYOMING...ooiieeiereerriiereneeecisnieeieesessesisesessssssssssssssesssessesses WY [ oL | ereieeeea67,050 [ oo | e 492,506 | .........1,682,034 | ............. 2,241,590 | ..o
52.  American Samoa. .
53. Guam..............
54. Puerto Rico...... .
55, US Virgin ISIands...........ccovvuiurereieiieeiieiesssise e sens VI...... Lo ] vevrrrienennen2,152 | e [ e (178 [ | e 1,978 [
56.  Northern Mariana ISIands..........cccoveverernereinrnensenesssesseneens MP{...... Nuoo [ | e [ e [ e | e (U1
57. Canada.......ccccoourmirvernne
58.  Aggregate Other Alien
59.  SUBOtAL.....eceeeecce s | XXX
90. Reporting entity contributions for employee benefit plans.............. XXX [ ceerrnrrnninensinseeens [ vreesnrnsinsnnnnines | o [ e | s (0]
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES..........ccceveveerereieieeeee e XXX 4,639,503 | ..o [ e | e 16 [ 4,639,519 | .oovevvereireierennns
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMOQ.........wererurrrrererresresnsssseeesesessessssessessessnenns XXX | cerernerneenensensinens [ vreesnrnsinsnnnnines | o [ e | s (0]
93.  Premium or annuity considerations waived under disability
or other contract ProVISIONS...........c.coveerrrerrernereenerneesseseeseseseesesseeens XXX v 875,691 [ | e 10,415 | | re00000.886,106 | e
94.  Aggregate other amounts not allocable by State. XXX
95.  Totals (Direct BUSINESS)......ovvurrrrereerreeeerienens L XXX ,
96. Plus Reinsurance Assumed XXX 789,
97. Totals (All Business)........ XXX A 979 153 740 |...... ,029,
98. Less Reinsurance Ceded..........c.ccoververerrrennns XXX 31,607,051 e D06 ] 111,794,755 ) 132,499,221 | ........ 275,901,533 | ..o
99. Totals (All Business) less Reinsurance Ceded.........c..cocovverrerrunncen. XXX.. .1,846,654,519 |...... 2,299,127,680 | ..226,000,000
XXX..
XXX
XXX..
58998. Summary of remaining write-ins for line 58 from overflow page.....| . XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)... XXX..

9498: Summary of remaining write-ins for line 94 from overflow page..... XXX
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX..
(@)  Active Status Count

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG,
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

Q11

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer...............coocc.oneeees
N - None of the above - Not allowed to write business in the state
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Statement as of March 31, 2019 of the NATlONWlDE LlFE |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
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Statement as of March 31, 2019 of the NATlONWlDE LlFE |NSURANCE COMPANY

NATIONWIDE®

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 1i 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
2 NFS-100%
(NFQ) NFS-100% ou 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
JEFFERSON NATIONAL Commen Stack; 66,000 Shares NLAIC-100% OH DELAWARE BUSINESS TRUST
NW Life-100% OH DE NFSDI-100%
JEFFERSON NATIONAL LIFE INSURANCE JNE ADVISORS, INC _ DE
SECURITIES COMPANY , INC. ;
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
Commor Stogk 100 Shares ] Commonstock: 1,000 Shares
NW Life-100% OH NESDI- 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 as of March 31, 2019 of the NAT'ONW'DE LlFE |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
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Statement as of March 31, 2019 of the NATIONWIDE LIFE 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
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
0140 | Nationwide..........ccvvvverrrreens [ orvrrrrenns 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




1'€Ll0

Statement as of March 31, 2019 of the NATIONWIDE LIFE 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?
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




Statement as of March 31, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE Y

G'€lLo

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
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............ UIP...ocne 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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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
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Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
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 as of March 31, 2019 of the NATIONWIDE LlFE |NSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

with the state of domicile and electronically with the NAIC? YES
8.  Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the second

quarterly filing per the Valuation Manual (by August 15)? (2nd Quarterly Only). The response for 1st and 3rd quarters should be N/A.

A NO response resulting with a barcode is only appropriate in the 2nd quarter. N/A

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

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

2
3
4,
5. The data for this supplement is not required to be filed.
6. The data for this supplement is not required to be filed.
7
8

Not Applicable for 1st and 3rd Quarters

Bar Code:

* 6 6 86 9201 94 900000 1 * * 6 6 86 9201 944700001 *
*~ 6 6 8 6 9201936500001 = * 6 6 86 9201944280000 1 =*
* 6 6 86 92 01 94450000 1 *
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Statement as of March 31, 2019 of the NATIONWIDE LlFE |NSURANCE COMPANY

Overflow Page for Write-Ins

Additional Write-ins for Assets:

2504. Prepaid PENSION COSES......vrrriuirrirriieerireisrieiseieeeeseiseseeessssesssseessesesessesneens

2505. Disallowed interest maintenance reserve..

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
.................... 3,471,976 | ..................3,471,976

2597. Summary of remaining write-ins for Line 25 R 3471976 | oo 3471076
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year
3,587,306 3,585,748

2504. Reserve for litigation and contingencies
2505. Reserve for rate stabilizations.............

2506. Tax credit commitment liabilities..
2507. Contingency reserve

16,242,862
29,085,796
84,242,589

..16,293,341
..29,310,041
134,369,390

2597. Summary of remaining WHLE-INS fOr LINE 25..........iiueiiiiiiesietistitt ettt sttt ettt sttt b ettt en st es et ensa s st sntansesessntes | sebssssssansessesnsan 33,158,553 ....183,558,520
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

2704.  Change in Rate StabiliZation RESEIVES..........curiuiuriiireiiecireie ittt sttt senns | estssssssssteseeens (50,479) | ceovvereerrieirene 401,946

2705.  Change in Loss Recognition Reserves

2797.  Summary of remaining Write-iNS fOr LINE 27.........c.iiiiiiiiiiiei ettt sttt ettt s s ssbsns s snsnasnsens | sebsssssssssessssneas (50,479)
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Statement as of March 31, 2019 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......c.iviieieieiie ettt sensens | ebsebssessessesssssse st s st es b s s s st naens 0 | oo
2. Cost of acquired:
2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............cccerrrrrererrennn.
6. Total foreign exchange change in book/adjusted Carrying ValUe...........c.ovururiirrerriniinrinrsnsisesssssiee st ssessnens
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+68-7-8)........cocvvuirieiirieieiiesneeessesssesissenens | sresesssssssesessssessesessssssessesssssssesses 0 | oo 0
10.  Deduct total NONAAMILEEA GMOUNES............civivieeieiciec ettt bbbt s b b st sess | oebsssssssssessessstessesssbsssessessssssssnsesssssnts | 4isbstessssssssnssssessesantentessesssbensassessnssns
11. Statement value at end of current period (Lin 9 MINUS LINE 10)..........ccciiiriiiiieiiicieiictesiiesecte et ssresesessesssssesens | ctessssesessssesssssesessesessssssessssesessssenes 0 | oot 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI...........c.cvvviveveievriveieeesieeeiens | e 7,787,243,640 | ..o 7,445,369,865
2. Cost of acquired:
2.1 Actual cost at time of acquisition 134,637,500 871,563,163
2.2 Additional investment made after acquisition 5,932,103 45,213,115
3. Capitalized deferred INtEreSt AN OthET ..ottt s e sants | sbestessesssssssssesses st antessesas 2,174,909 | oooovieceee 6,554,677
4. Accrual of discount 2,781,712
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals. (50,961) | evovvereererererrere e (77,431)
7. Deduct amounts received on disposals 227,610,926 583,755,546
8. Deduct amortization of premium and mortgage interest points and commitment fees.............. ..70,028
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment FECOGNIZE. .........c..euruieriiririreieree et sessssenns | rssesssesssesssmse st s s et snses e ssssnsansees
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..7,702,270,087 | ...
12, Total valuation @lIOWANCE..........cceuiceieieteieee ettt bbb bbb st ea s sanaes ..(30,377,069) | ...
13. Subtotal (Line 11 plus Line 12).. ..7,671,893,018
14, Deduct total NONAAMILEA AMOUNES..........cccveiivieeieccc ettt ettt sae st sesaeseas | essesssbantessesas s st sssessss st st es e tsnaensssaees .
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......cuiiiiieieicriisiiesesieissiesiessssssssssssessesssssssesssensessessssenss | ssessesssssssssessesssssnsns 7,671,893,018 | oo 7,764,452,130
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAT.......c.ccciviiieiicreieteiee et b st sssssseaes | sesssassesssesesssaes s st sanes 660,894,494 | ..o 526,081,616
2. Cost of acquired:
2.1 Actual cost at time of acquisition 33,785,078 36,157,821
2.2 Additional investment made after acquisition 35,165,977 384,927,326
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) (179,195,191)
6. Total gain (10SS) ON AISPOSAIS..........ccrvurrircrirerireririerisrse e riesiesiessensiesssssssssssssssssssssnssessessessesssssnssssesnesnesnesns | consnesnessnessssnssnssnesesoesonen(100) | e 6,286,403
7. Deduct amounts received ON QISPOSAIS...........ccccvucviviuiieiiieisice ettt bbb bbbt na s ....13,650,914
8. Deduct amortization of premium and dEPreCiatioN............ccuueuiiriveieiciieie ettt nsens | sbestessessb sttt 6,809,417 ....39,702,976
9. Total foreign exchange change in book/adjusted CaIMYING VAIUE.............ccvuiveveeicvieieeeie et sstese s sssssssssesssnnes | eevessesississessssssssssssssessssnees (19,029) | oo (9,591)
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) 706,839,485 660,894,494
12. Deduct total NONAAMItEd AMOUNES..........c.eviiiieieiciceie ettt bbb s s s e | sbstessessssssssssenses et st ensanas 4,163,965 | oo 4,088,965
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ciiuiviiiiiiieiesceieciiisieescsesssstesesssssssssssessssssesssssssessess | svsesssssssessessssssssssassesans 702,675,520 | oo 656,805,529
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 ....34,167,964,017 32,841,992,934
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 1,618,214,571 5,790,911,988
3. Accrual of discount 9,255,990 | ..ovvvirieieeienee s 42,284,729
4. Unrealized valuation increase (decrease) 109,891,501 | ovoveeverrerrereerae (448,456,539)
5. Total gain (loss) on disposals 3,381,893 2,578,597
6. Deduct consideration for bonds and stocks disposed of 1,019,886,255 ...3,962,727,499
7. Deduct amortization of premium 11,251,776 | o 51,906,271
8. Total foreign exchange change in book/adjusted carrying value... (4,299,787)] ... ...(62,056,369)
9. Deduct current year's other-than-temporary impairment recognized.... ..7,036,579
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. ....22,379,026
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... .34,167,964,017
12, Deduct total NONAAMILEEA MOUNES...........coiuiieiecicici ettt a e ss bt s b b s s s s bt snes | ebssesssesses et sstesses st ensesebsetsnsassessnsante | sisbssessesssssssessessesantenses et st ensessesnaans

. Statement value at end of current period (Ling 11 MINUS LINE 12)........coiiiiviriiiieiesieiecessssisississeesessssessssssssssessssssssnens

....34,872,453,031




Statement as of March 31, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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

20ISsO

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)-vrrerermeerermseeeseesseesssseessessssessssess st ssssssesssssssssssns | sesssesssssessssens 17,855,802,595 | ...coourvrncrenens 1,022,151,850 | coooocverrrircrircnens 535,695,712 | ..cvorerercrirreiienns (65,015,438) | ..ovvvvnrvrncenne. 18,277,243,295 | .....ovovnvireeeseceneeniesessssisseens | croseessssssssessssesssstsssssssssssssns | sevesssssessesssenes 17,855,802,595
20 NAIC 2 (@).rneverercirriseeeseesiesie ettt enns | eseseeneneinens 13,041,611,123 | ..o 423,399,889 | ....ccoovvrrirrrirnens 493,020,266 | ......coooereririrnenne (IR VR:T£:) | E— 12,904,579,868 |.....ocvuvmrirrrircrirerniesesessineeees | criressiessssesi s ssse | e 13,041,611,123
3. NAIC 3 (@) et sens st enesees | seseenesneneeneins 1,057,665,935 | ...ooovvrevnerirrrrirninns 40,056,921 | ..ooooveerrririicnnne 20,915,607 | coovovvverrirciienns 117,525,163 | ..o 1,194,332,412 [ oooereieeeieeeeisnesinenes | et | e 1,057,665,935
B, NAIC 4 (). ssess st sss st ssssessssessssanes | sessssssassssnsssssnesns 338,228,735 | ..o 12,719,172 | oo 15,032,182 | .ovoouvvvrrerrrererenns (ALY VAL | — 323,548,507 |...veouverrrerreersneeinnessnssessnssnees | cevesseesssssenssssesssssssssssssssnees | sesssessssensssnssssnens 338,228,735
NAIC 5 (8)-vvvvevereerraeeesmeessseesseessssesssesssassssesssssssssessssessssssssssssssssssassssssssns | osessssssssnssssasessneens 91,956,968 | ....eoreeerrirererreenne 3,734,593 | oo 9,779,290 | vvovvvverrerreerrennne (2,017,100) | vvovneerrereeerenenns 83,895,171 | cvorreererirrrernererenesenesssesssnnes | creeesesssssssnsssssessssssssssssssssnens | seesessessssssssssenenns 91,956,968
22,004,113 1,245,741 3,365,686 | ....vverernriieniinns 19,953,534 | ..ovvviviencririiinns 39,837,702 22,004,113
TOtAl BONGS. ... snss s seesesensennsenes | avesenessssnesssesons 32,407,269,469 | ....cooovvvvirnininns 1,503,308,166 | ....cccoovrrirariennce 1,077,808,743 | ...ovovvveniriririininens (9,331,937) | coovvrrrirriannens 32,823,436,955 | .....oiiiiiriininiini e 0 | (O I 32,407,269,469
PREFERRED STOCK
Y O O O OO OO RTT OSSOSO 0 [ rrereeereeereeesseeesseessseesseessenes | seeeseessn st nens | sests st ettt
NAIC 2.ttt ettt sessennns | fnesssessssaesssanessaneens 32,125,426 | ...veoceeeeieeeeseeiseenesesnnsinns | et | reeesnest sttt sssnens | eeseseeess s 32,125,826 |...ooreeeeeieeeseceeeeeeennsnines | st | s 32,125,426
10, NAIC 3ottt esssnens | coseesinsesi st 5,368,438 | ..ot | st | retes sttt | et 5,388,438 | ...couurrimrririierinenieesieninens | e | s 5,368,438
T1 NAIC 4ttt | o sttt | Sebene e 250,000 | ..o 250,000 [ cvoveeeverireeierieenienisneneenesn | e s 0 [ [ e | et e
12, NAIC Bt | iRttt | e bRttt | e | eeet et | senes e 0 [t [ e | et
13, NAIC Bt eess sttt nsstnees | sessssssssssssnssssssasesna 324,000 | .o nnees | s 324,000 | .eeoocerrersnernene s | et 0 | senss e | seses et | et nens 324,000
14, Total Preferred SHOCK......... v seessesssseesssessnsssns | cressssssssssssssssssaseens 37,817,864 | ..o 250,000 | .o 574,000 | ..o O 37,493,864 | ..o 0 | ! (O 37,817,864
15.  Total Bonds and Preferred StCK..........crirriimssiiereneressensseseeens | seresenssssssessnees 32,445,087,333 | .ooocovivrnirincninns 1,503,558,166 | ....coovvrerriennn 1,078,382,743 | ..o (9,331,937) | coovvrrirrinens 32,860,930,819 | ... 0 ]! (O IR 32,445,087,333

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§....37,468,543; NAIC28§.......... 0; NAIC3S....... 0; NAIC45§....698,375; NAIC5S.......... 0; NAICBS.......... 0.




Statement as of March 31, 2019 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ?)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oirirrieriernerienes | e 636,377,092 |....ccooorvrrirnn )3, SN O 636,373,897 |...coovvrierricriririeniinne 561,439 | oo 40,244
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.........curerirereerieiiecineieiecseie sttt ssessssssssesssnses | stsessessesssssssssesssssssssessnes 812,709,045 | ..o 38,199,693
2. Cost of short-term iNVeStMENtS ACUITET..........c.cvcviiiiiiciics ettt be s s sns | sesssesesessesesssessssnsesane 6,039,474 47T | oo 29,103,253,724
3. ACCTUAL OF QISCOUNL. ...ttt ettt ettt e et s s s e e e s e e e et e e et eee s et eaet et e e st sesssesesesssess st snsnsnensnenennnsnenenenenensnenens | stesessssssssesesssesessssesseenenenenennens 12,286 | oo 4,354
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.cvivirereiiriieiiesie et s st s s s s s senseses | sessssesessnsesesnsessssnsesenn 6,215,818,716 | ...covvevericreercene 28,328,748,726
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)........cccvruerrrrmrinrirnininsinnississesesseies | seevessessnsssssessnsssssssssessnn 636,377,002 | ..o 812,709,045
11. Deduct total NONAAMItIEA BMOUNTS...........ciiiiiiiii bbb bbb | SE0b R bbb bbbt | fenb bbb bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11)......coviviiiiiriieiciieiesees st sssssssesesssessessssssssnssnes | esisssssesssssssssssesssssssesans 636,377,092 | oovovieee s 812,709,045

QsI03




Statement as of March 31, 2019 of the NATIONWIDE LlFE |NSURANCE COMPANY

10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior YEar (LINE 9, PHIOT YEAI)........ccveieuiueiieieieissie ettt sttt bbb st enas 79,691,664
Cost paid/(consideration reCEIVEA) ON AATIIONS...........cvcereririrerieireissseeie st ssss st e st E e £ 1,887,639
Unrealized Valuation INCIEASE/(UECIEASE). .........cvueuiiiieireieieieie ettt sttt s bbb s st b 88888 s R bR bbbttt 3,183,427
Total gain (10SS) ON tEMMINALION FECOGMIZEM. ..........ruueverererrereeeeeeeseeieseseeseeseseseeseese st sseseesessees e ssessee s ss e s sseee s s E e a8 8 e s eS8 eS8ttt e en st ensres i 1,088,103
Considerations received/(paid) ON tEIMINALIONS. ..........cciiieieieirreie ettt s bbb s s s R bbbt nn 2,683,141
AAMOTHZALON. ...t o8£8R e

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

Total foreign exchange change in boOK/adjUSLEd CAMTYING VAIUE. ...ttt ettt s sttt 3,423,047
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 64 7+ 8)...cviiiiieiieeieeesieese ettt 86,590,740
DEAUCE NONAAMITIE BSSELS........eueverererrieiiiciee ittt bbbk bbb

Statement value at end of current period (LINe 9 MINUS LINE 10).........ciiiieiiciieieie ettt bbb bbbt bbb es s b bbbt se bt s b b aebenas 86,590,740

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI).......c.vuururerirereeeseesessssesessssssssessessssssessessssssessesssssssssessassssssessessssssessesssssessessanssessassnssnssessons 126,811,050

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)..........cccviueieieienieieesissee s 1,789,500

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 (65,845,066)
3.14 Section 1, Column 18, PriOr YEar........ccovuuererreereeeereneereiseesneeseieenns 95,217,268 (161,062,334) (161,062,334)

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 (65,845,066)
3.24 Section 1, Column 19, PriOr YEAI..........ccvvveveererereereesreisiseseseesienas 95,217,268 (161,062,334) (161,062,334)

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

Cumulative variation margin on terminated contracts during the Year..........cccoeveevinrrerninrnessinsnninns (148,181,686)

Less:

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

422 Amount recognized (148,181,686) (148,181,686)

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

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

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

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

Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2)...e ettt sttt 128,600,550
DedUCE NONAAMILIE BSSES..........ieuiiiiiiiiicii bbb bbb

Statement value at end of current Period (LINE 6 MINUS LINE 7)........c. ittt ss st s bbb bbb bbbt 128,600,550

QsSi04
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Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE
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Statement as of March 31, 2019 of the NATIONWIDE LlFE |NSURANCE COMPANY

10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN T4........oiiiiiiiri bbb 86,590,771

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccoeuververisienerneeriennnnns 128,600,550

TOLAI (LINE 1 PIUS LINE 2)....vuviiiseieieiieieteess ettt s st s s8R s8R e st s bbbt en 215,191,321

Part D, SECtON 1, COIUMN B.........ouiiiiiiii e 230,976,892

Part D, SECHON 1, COIUMN B........cvvviriiieiieieicieise ettt ettt (15,785,572)

Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cueviiiieieiiiiisieisiseteseie ittt se st 88828ttt s sttt (0)
Fair Value Check

Part A, SECHON 1, COIUMN 16........ouuiiiiiiiiii bbb 65,320,958

Part B, SECHON 1, COIUMN 13.......ciieeieicteeee ettt sttt st sttt bbb ae et et s b s enen (13,492,695)

TOUAI (LINE 7 PIUS LINE 8)....vvvevecvcteeete ettt et s s st a st b es et s bt A bbb s e s e s R s st et s s st ae e s bae s e s e s st et s s et e bt n e s e s eaen 51,828,263

Part D, SECHON 1, COIUMN 8........o.oeieeiceeceese ettt st bbbt bbbt es et bnen 93,242,768

Part D, SECHON 1, COIUMN ...ttt sttt st s ettt bt a st es et bnee (41,414,505)

Total (Line 9 MINUS LINE 10 MINUS LINE 11)......uevurieiierinrireiesissisesessessssisessessssssesssssssssessessesssessessessssssessassssssessessssssssessassssssessasssssessesssssessessasssessessassssssnssessasssnsseseas 0

Potential Exposure Check

Part A, SECHON 1, COUMN 27......oeieeececteee ettt sttt sttt bbbt se st enee 20,208,102
Part B, SECHON 1, COIUMN 20.........coeieiiteieeiciciie ettt ettt sttt sa st enee 128,600,550
Part D, SECHON 1, COIUMN T1......eieieiiceeeeese ettt sttt st bbbt es bt nee 148,808,652
Total (Line 13 PIUS LINE 14 MINUS LINE 15).......cruriueiierieireeiseieisisssisses s st ss sttt se ettt ss st 8 s £ s s bbbt (0)

Qsl07



Statement as of March 31, 2019 of the NATIONWIDE LlFE |NSURANCE 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

.......................................... 342,589,484

.............................................. 5,752,750

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

.......................................... 369,735,143

.......................................... 344,638,143 | .....ovvvvirinrnnninnn. 30,020,742
.............................................. 3,704,091 | oo, 342,589,484
.......................................... 342,589,484

QsI08
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Statement as of March 31, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.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

NONE
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Statement as of March 31, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1102927 SANTA ANA ...ttt 02/01/2019.... 10,000,000 [ ..eevuverieerrsersieeesenseeserseesse sttt | eerereneseenas 14,750,500
00-1102928 LAKE FOREST ...ttt 03/18/2019.... 6,000,000 | ..oooiveririieiieieienie s | e 11,041,500
00-1102929 CARSON.........coccee. 03/11/2019.... | .. 5,600,000 8,065,000
00-1102945 COCONUT CREEK 02/28/2019.... | .. 33,000,000 45,216,875
00-1102953 ORLANDO. .....ooevrieiieieieiesie e 03/18/2019.... | .. 4,000,000 6,417,571
00-1102958 BERKELEY.. . . 103/13/2019.... 33,546,059
00-1102965 COLORADO SPRINGS......c.oeuevrririeririiines 02/28/2019.... | .. 20,970,319
00-1102966 SAN JUAN CAPISTRANO 02/28/2019.... | .. 20,823,000
00-1102968 PHOENIX. 02/27/2019.... 15,438,000
00-1102981 BROOKHAVEN 03/28/2019.... | .. ...15,000,000 23,080,235
0599999. Total - Mortgages in Good Standing - Commercial MOHGAGES = All ONET.........c. oottt st ee ettt ses e e es et snsante | shessessetasssssessessetansessesessnsensessessnsansensne | sesnes XXX 134,637,500 199,349,059
Mortgages in Good Standing - Mezzanine Loans
99-0000059 DENVER.......cceee. 1212312016.... | oo 10500 | 1ottt | et 1,270,256 | .vooovverrirrircereeiesiee e 111,266,377
99-0000065 DALLAS..... 121202017 ... | oo 11,000 | e 4,661,847 95,422,059
99-0000071 FORT WORTH............. . [12/21/2018.... 86,200,000
99-0000074 SACRAMENTO.... 03/05/2019.... | .. ...10.250 |....... 55,100,000
0699999. Total - Mortgages in Go0d Standing - MEZZANINE LOBMS. ... ... cuuiruiereistiieiis stttk tebs sttt sttt bbbt | anbacen XXX...... XXX 0 ...5,932,103 ..347,988,436
0899999. Total - MOrtgages iN GOO SANGING. .. .vu.reriesersiirsserssers st ees st E s & feeb bbbt ettt | crbia XXX XXX 134,637,500 cennnn5,932,103 | ... ..547,337,495
3399999, TOAI MOMGAGES. ........vvverereereeireiiaeieie ettt ee s fieisne st s ettt es s snnnins | criees XXX....... XXX 134,637,500 | ovoovveeirerieiiesieesesees e 5,932,103 | oo 547,337,495
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal
Mortgages Closed by Repayment
00-1100796........coovermreerrenes TAMPA. ..o FLoriirerrene v 02/14/2006.... | 03/01/2019.... | ceevvrercrrrrrrrrnns 105,552 | ovoueeerieriereincenn [ veereneneeiesinsniens | ceviesiesesseesssinnnen | o 0 [ voveeeerrrrerverrene [ v 105,652 | e 105,552 | cooouvvereenrierienins [ s 0
00-1101230.. .. | SAN JUAN CAPISTRANO CA oo [ v 08/02/2006.... | 02/28/2019.... | .. ..3,357,494 0 .3,357,494 0
00-1101640.. ..|MOON TOWNSHIP. PA. oo [ v 07/24/2008.... | 02/06/2019.... | .. 15,689,839 0 5,689,839 0
00-1101792.. .. |LEXINGTON LS FPOTR B 02/07/2012.... | 01/02/2019.... | .. ..3,537,331 0 .3,537,331 0
00-1101875.. ..| GRANDVIEW. MO .1 07/25/2012.... | 02/19/2019.... ..9,633,213 0 .9,633,213 0
00-1101930.. [ KANSAS CITY oottt sieseesessesessnen MO..coovvens [ v 02/05/2013.... | 03/06/2019.... | .. ..2,434,876 0 2,434,876 0
00-1101950.. 1 [ KANSAS CITY oottt MO [ v 03/04/2013.... | 01/18/2019.... | .. ..6,795,080 0 0
00-1102043.. ..| GRAPEVINE X .1 12/05/2013.... | 01/07/2019.... 27,583,419 0 0
00-1102059.. o | TALLAHASSEE...........otviiieieeieiseiieeisessessss e ssssssensenes ISR R 10/25/2013.... | 03/26/2019.... | .. ....17,491,073 0 (311) (311)
00-1102115.. | LEXINGTON......civiriiiernririnnnersnnsierseiseeenssisenenneenssnens | KY st | e 01/10/2014.... | 01/02/2019.... | .. ..2,261,876 0 0
00-1102129.. .. | PHOENIX .101/30/2014.... | 02/27/2019.... ..5,501,548 0 0
00-1102205.. .. | GREENVILLE SOV RN 08/06/2014.... |03/29/2019.... | .. 23,720,448 ....(4,968) (50,650) ....(50,650)
00-1102443..........oovovrrverrns OVERLAND PARK.......ovviiiriieiisniinesiesiesisseississniens [C O R 10/23/2015.... | 01/31/2019.... | covvovverrenns 22,530,005 | ....voeriiiiriinines | verneienienienenens | e | e 0 22,530,095 0
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Statement as of March 31, 2019 of the NATIONWIDE LIFE 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

00-1102444.. o [LEES SUMMIT...covoiicesesseescsenesiees MO | e 10/23/2015.... | 02/05/2019.... | ccccvvvvvvvennee 17,419,242 0 17,419,242 0
00-1102592.. .. | SAN JUAN CAPISTRANO. | CA i | 07/13/2016.... | 02/28/2019.... 6,200,000 0 I 0
03-0308428..........co0cmvvinnienes PLAINVILLE............... OH...ooovvvvvn | s 03/14/1996.... | 01/31/2019.... [ coovvrvvriniiias 110,948 v e | s 0 o | v 110,948 | oo 110,948 | i | i 0
0199999. Total - Mortgages Closed by Repayment...........c.cccuuiriiniiiriiinissiisicsiisiisiinns s 164,372,035 | ...cooovvviciicnins (V] (4,968) | ..coooovviniiininns 0 0 ..(4,968) 0. 164,367,066 | .......164,316,106 | ........ccococsvunrnnead 0 (50,961) ..(50,961)
Mortgages With Partial Repayments
00-1000030........cormvvurrienrienes PITTSBURGH T6/1999.... [ oo | s 939,902 | ..o [ | s [ (V[ O 228317 | oo 228,317 | v | e 0
00-1000032.. .. |PITTSBURGH 09/20/1999.... 2,192,118 0 ..98,791 ..98,791 0
00-1000171.. .. | CANTON 08/15/2000.... | covoreverrerrrinns [ v 505,376 0 67,708 | ... ..67,708 0
00-1000188.........covvvrririenns KEASBY. 04/17/2000.... 1,000,124 | ..o | e [ | s (0 IR 183,266 | .............. 183,266 | ..o [ s 0
00-1000593.. .. | KENILWORTH... 08/08/2001.... 2,390,424 0 ....196,408 0
00-1000665.. .. |EDISON . 07/06/2001.... 3,194,741 0 ceeinennnnn 212,337 0
00-1000701.......ccovrieriirirines VILLANOVA.........cccoouuc 12/17/2001.... 794,720 [ oo | e | e | s (U O RINN P 130,893 0
00-1000714.. .| CLOSTER 11/08/2001.... [ oo | e 886,908 0 ..66,323 0
00-1000774.. . 12/20/2001.... 1,284,473 0 [ e | e 287,977 0
00-1000788..........cooveerrvrrrines FT. PIERCE 11/20/2001.... [ oo | e 218,499 0 .53,179 0
00-1000818.. .. | LEECHBURG. 02/22/2002.... 2,349,291 (U [ O 161,399 0
00-1000819.. .| BARBERTON. 12/21/2001.... 1,231,792 0 .89,772 0
00-1000820 PITTSBURGH 1212112001, | oo | s 567,099 0 .41,330 0
00-1000821.. .. | LOWER BURRELL 12/21/2001.... | ... 638,317 0 .46,520 0
00-1000822.. .. | CANAL FULTON 12/21/2001.... | ... .350,812 0 ..25,567 0
00-1000867.. .. | SALT LAKE CITY. 03/01/2002.... 1,050,270 0 ..72,155 0
00-1000875.. .. | SCOTTSDALE .1 09/18/2002.. 829,748 0 ..46,659 0
00-1000914.. .. | CINCINNATI 07/01/2002.... | ... .796,658 0 .51,517 0
00-1000926.. .. |MARIETTA, 12/23/2002.... 1,946,551 0 ..39,566 0
00-1000929.. .. | CRANBERRY TOWNSHIP .| 06/11/2002.... ....15,397,397 0 0
00-1000932.. .. |HARRISON TOWNSHIP... 05/29/2002.... 4,794,680 0 0
00-1000949.. .| STOW 05/30/2002.... 1,195,486 0 0
00-1000958.. .. |HOUSTON .1 06/18/2002.... 1,433,674 0 ..29,952 0
00-1000964.. .. | COLUMBUS 10/03/2002.... 1,081,244 0 .61,064 0
00-1001017.. .. | STARKVILLE........coosvvrrirrrianns 07/03/2002.... 1,061,175 0 .21,829 0
00-1001038.. .. | ITHACA .1 10/01/2002.... 4,672,436 0 .46,142 0
00-1001042.. .| RAVENNA. 06/27/2002.... 2,750,277 (U RTINS PN 169,013 0
00-1001215.. 12/17/2002.... 5,724,341 0 ....314,825 0
00-1001237.. . 11/20/2002.... 3,406,137 0 J—A AL 0
00-1001244..........cocoovvrerrrnnes PITTSBURGH 02/08/2005.... | ccvooeverrirrrienns | e 13,813,004 | .ooooieiierinriiieni [ | v | e (V1 OO OPRTONS PPN 206,619 0
00-1001279.. .. |PITTSBURGH 12/23/2003.... 3,297,530 (U N 141,438 0
00-1001283.. .| GARLAND 03/03/20083.... 1,229,831 0 ..62,869 0
00-1001319 RANCHO CUCAMONGA 05/15/2003.... LTT9,812 | v | e [ s | s 0 ..38,508 0
00-1001333.. .. | MYRTLE BEACH... 06/02/2003.... 2,072,943 (U O RONN P 100,064 0
00-1002014.. .. |KNOXVILLE 07/28/2003.... 1,419,703 0 ..66,961 0
00-1100046..........ccocverrvrienee GLEN CARBON........cccoovmrirnnns [OOSR I 01/05/2004.... 2,023,276 | ... [ e | s | 0 ..35,300 0
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Statement as of March 31, 2019 of the NATIONWIDE LIFE 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

00-1100047.... ... |SAINT LOUIS........cccocuvrune 11/14/2003.... 4,472,798 0 .76,727 0
00-1100067.... ... | JOHNSON CITY 10/31/2003.... 1,355,700 0 ..60,334 0
00-1100068.... ... | BELLEVUE........... 10/31/2003.... 1,658,950 0 ..73,830 0
00-1100154 ... | CRANBERRY TOWNSHIP .[10/22/2003.... 3,494,221 0 17,482 0
00-1100163.... w.o [RESTON....cooociiiris ) 10/27/2003.... 2,567,042 (U RTINS PN 112,914 0
00-1100173.... ... |ALBUQUERQUE NM.ies e 08/31/2004.... 1,560,789 0 ..55,749 0
00-1100174.... ... | SIOUX FALLS.... 1510 NSO R 11/12/2003.... 1,449,337 0 ..62,553 0
00-1100195.... ... |HOUSTON. L. S B 11/21/2003.... 1,399,051 0 ..25,085 0
00-1100196 ... |HOUSTON. 1D .| 11721/2003.... 1,428,755 0 ..25,618 0
00-1100197.... ... |HOUSTON. L. S B 11/21/2003.... 1,805,994 0 ..32,382 0
00-1100233.... [ TTHACA s |\') SO I 12110/2003... | ..o | s 492,931 0 4,930 0
00-1100247.... w.. |CLEARFIELD.......ccoovviinriiriiciis UTeiii [ 12/04/2003.... 1,199,387 0 .50,912 0
00-1100265.... ... |ALTAMONTE SPRINGS.... FLooiiiieiines v 12/18/2003.... 1,231,508 0 ..71,990 0
00-1100272 ... |WILSONVILLE... OR .| 05/21/2004.... 1,537,884 0 ..25,780 0
00-1100296.... ce [CINCINNAT L s OH..oovvvvvve [ v 01/21/2004.... 1,901,360 0 .79,181 0
00-1100346.... woe [FARRAGUT ..o L\ PSS IR 05/04/2004.... 1,167,483 0 ..46,402 0
00-1100365.... cot [WENATCHEE........cotiiiiieieeiieeieesesise st WAL [ e 08/09/2004.... 1,331,517 0 ..48,936 0
00-1100369.... ... [HIGHWOOD............. /OSSR S 05/17/2004.... 2,488,228 0 ..38,569 0
00-1100371.... [ ANDERSON.......ocoomiimririiiinississ s IS G IR 12/21/2004.... 1,870,174 0 ..30,042 0
00-1100375 ALGONQUIN.......cocvoervriiriianns /SOOI IO 09/15/2004.... | covooverririicnns [ e 320,320 (U RTINS PPN 105,355 0
00-1100403.... oo [BAKERSFIELD.......coooiriiicinriniicniieiscisnisssissisniinnnns | CAuiiiciics | e, 05/20/2004.... 85,039 0 3,390 3,390 | oo [ 0
00-1100406.... ce | EDISON...oosriciecsrissecssissicesssisssessississsienens | Nd i | e, 05/18/2004.... 2,506,138 0 ..98,938 0
00-1100414.... 1o [BOURNE......ooiririnrienienissssiessiesisssnisnsssssssssssnsensnns | MAuiiieiiens | o 05/05/2004.... 2,089,358 (U OO [ 111,310 0
00-1100420.... .|ORMOND BEACH........cccooeuirinriiniinniineiincisniinsisniinninn | Flioiiiiciiies [ 06/15/2004.... 1,367,062 0 ..53,042 0
00-1100421 PORT ORANGE FLooiiiiiiies v 09/16/2004.... | covooverririvinns [ e 433,499 0 ..35,479 0
00-1100464.... vt [ GAINESVILLE........orvveicienriesieeisseseiessiessiesssssssssnsenses | Fluviosiiosnins | cveeens 05/26/2004.... 4,802,774 0 ..88,621 0
00-1100475.... ... | ITHACA e INYei | s 06/25/2004.... 2,494,841 0 ..23,652 0
00-1100487.... wo [HILLIARD.....ccooovirininninniecincinninsissinsssnssnsssnssnns | OHceciiciicns | e, 01/06/2006.... | .... 167,297 0 ..33,494 0
00-1100497.... e [ KENT s | WA | 08/23/2004.... | .... 315,069 0 0
00-1100519.... v [MILWAUKEE.........covvvienvinerenrinennnennisssnissssssnsssnnnnens | Wl [ 04/20/2006.... 2,587,950 0 0
00-1100581 ... |CHARLOTTE .1 05/11/2005.... 6,065,949 0 0
00-1100602.... coe [HOUSTON.....ocviiiiiiririnicssisiesecisnsssissiesesienes | T e | coienees 12/16/2004.... 1,599,451 0 0
00-1100603.... woe [HOUSTON.....ooviririiricnsissiciiscsnssneississsnsiensnnes | T o | covnees 12/16/2004.... 1,042,680 0 0
00-1100649.... coe [KNOXVILLE........cooiiiiiiniinnirissicssissiissssisnsessissiensns | TN | e, 11/04/2004.... 2,746,990 0 ..44,994 0
00-1100677.... o [LASVEGAS........ooviinrinrinnenneinnisnsiesinsssssssssssssssssneninnns | NV | v, 02/18/2005.... 3,769,712 0 ..59,549 0
00-1100686 ... |CHARLOTTE .| 12/15/2004.... 1,271,466 0 14,128 0
00-1100692.... v | SALT LAKE CITY cooovviinnivcrinnscnenisniscsessisssseneinnes | UT e | s 01/10/2005.... 4,315,502 (U1 T RTONN PN 147,892 0
00-1100697.... v [CLEARFIELD......ccvvvirininricciincincisnsnniessssinnisnsnnns | UT e | s 01/28/2005.... 1,541,187 0 .64,148 0
00-1100698.... ... |[ALGONQUIN /SO DR 03/02/2005.... 5,810,515 0 ..93,305 0
00-1100720.... ... |[HOUSTON. L%, O 12/16/2004.... | .... 655,609 0 .10,269 0
00-1100722 ... |HOUSTON. DS .| 12/16/2004.... .821,7113 0 12,871 0
00-1100723.... .. | WAUSAU... Wi | e 03/28/2006.... 1,658,761 0 .12,937 0
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Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 + 9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal

00-1100738.. ..|CHULAVISTA... CA v | e 01/28/2005.... | ..ooovverriiinis | e 978,135 0 ..20,391 0
00-1100756.. .. | LAKE OSWEGO......... OR..ovvvines [ v 11/08/2006.... 3,295,159 0 .80,313 0
00-1100773.......coovrirrirrrines SIMIVALLEY............ CA.ovvvennes [ v 08/31/2005.... 3,964,743 (V1 RTINS PPN 121,822 0
00-1100781.. .. |BROOKLYN PARK...... MN..ooviniies e 04/18/2006.... 4,374,149 0 ..55,001 0
00-1100806.. I RENO i NV [ 03/15/2006.... 6,490,589 (U RTINS PN 104,458 0
00-1100807........corrvvurriarienns ELLENWOOD........coomriiiiririinsirisssissssssssssssnonas [C7 N 06/24/2005.... 4,043,692 0 .61,291 0
00-1100822.. CJLAS VEGAS.......oiierieeeiseiseise st sssssssnsssens NV [ e 06/07/2005.... | ccooovverrirriicnns [ e, 10,136,710 (V1 RTINS R 156,930 0
00-1100867.. . CA.ovvvennes [ v 07/27/2005.... 2,823,703 0 .44,068 | ... .44,068 | ... ol 0
00-1100868..........cocooervverrenee REDMOND.......oiiiiiiiriinisisissisisssssassssssiesisines WA o | e 09/08/2006.... | ccvooverrivriinns [ e 18,562,275 (U ORI 244274 | .............. 2844274 | ..o | i 0
00-1100877.. .. | FAIRFIELD.......c.ccceuuneee N e 07/06/2005.... 7,574,500 (U RTINS PN 117,248 0
00-1100917.. .|W. BABYLON NYe | 02/05/2008.... 3,784,267 0 ..40,006 0
00-1100918........covvvemnreennns [TONIA e | Ml | s 08/16/2006.... 1,907,575 0 ..29,153 0
00-1100920..........cocveervverres | BEAVERTON. ..o | QR | v, 08/09/2005.... 4,691,697 0 ..73,354 0
00-1100928.. B [ 09/01/2006.... 5,000,817 (U R IN 157,578 0
00-1100983.........coovvvverreeianes [WAUKEGAN......oooiiricrcenencsnesncvsnnsisnnsnns | i s 10/26/2005.... 1,042,307 0 ..31,200 0
00-1100990..  [ROCKVILLE. ... MD...ovvves [ i 05/10/2006.... 3,642,557 0 ..51,398 0
00-1100999.. .| SOUTH JORDAN.... UTeii [ 11/07/2005.... 2,865,124 0 ..84,658 0
00-1101003 FLoiiiiins [ 10/12/2005.... 3,132,863 0 ..93,447 0
00-1101007.. . FL I I 12/08/2005.... | ..oovverevriinis | s 765,555 0 ..91,050 0
00-1101025.. .. | MANHATTAN. KS.oiveivens v 12/08/2005.... 2,684,354 0 .77,488 0
00-1101031.. [ PLANO. ... L%, G I 12/01/2005.... 2,056,168 0 ....245,570 0
00-1101041.. ..| GARDEN CITY.. GA . .| 04/28/2006.... 3,026,929 0 113,904 0
00-1101048.. .. |BERKELEY HEIGHTS........ccoooiiriiriiireieseieneneiens NJoini s 12/01/2005.... 1,817,624 0 ..79,252 0
00-1101056.. .. |ELLICOTT CITY. MD..oovvves [ e 12/08/2005.... | ..oocveveicriiei | i 19,274,052 0 17,199 0
00-1101137.. .. | FRANKFORT T .| 04/23/2007.... 2,731,477 0 ..32,703 0
00-1101138.. .. | INDIAN TRAIL NC.ovvvvnee [ v 04/26/2006.... 2,176,717 0 ..50,906 0
00-1101152.. .. | CINCINNATI N 09/28/2006.... 1,119,353 0 ..91,298 0
00-1101157.. .. | MASPETH .| 04/21/2006.... 1,013,554 0 ..27,651 0
00-1101197.. .. | COLUMBUS I 02/06/2007.... 6,310,073 0 ..37,849 0
00-1101211 L [LASVEGAS........ooviierirnnenneieniinsieninsesssisssssessssssnsnnnns | NV | o, 06/29/2006.... 2,778,534 0 ..36,057 0
00-1101214 .. | MIAMI . .1 12/07/2006.... 9,608,684 0 117,919 0
00-1101244 [ CHANTILLY oo | VA | s 09/12/2006.... 9,746,874 0 .61,212 0
00-1101309.. .. |BRANCHBURG B - 11/07/2006.... 3,318,478 0 ..46,467 0
00-1101419.. ..|AVON N 042712007 .... | covoocveririicnns [ e 417,191 e . 0 27,813 0
00-1101447.......vovrvrricrrin TAMPA......ovvviriririnnnns FL I I 06/29/2007.... 1,267,922 v [ e [, 0 ..28,658 0
00-1101456.. | BURLINGTON......ovviiininissicccsssssssiss s WA o | e 05/14/2007.... 1,904,828 0 ...123,432 0
00-1101475.. .. |LONGWOOD............... FL I I 12/27/2007..... 4,202,212 e . 0 ....229,420 0
00-1101491.....oovvrirrirrins JACKSONVILLE BEACH..... FL I I 06/21/2007.... 3,327,012 O O O 0 ..73,254 0
00-1101509.. L ITHACA s NY.ciis [ 07/31/2007.... 3,865,994 0 .38,114 0
00-1101512.. ..|BURRRIDGE....... e | e 12/03/2007.... 3,122,479 - . 0 ..21,496 0
00-1101521.....ooveririiniinns ATLANTA........... GA B IR 08/07/2007.... 9,728,299 T O O 0 10,177 0
00-1101525........covvvvriirirines AUSTIN. . L. S D 07/18/2007.... 3,635,148 v e | 0 .42,378 0
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00-1101777.. . v | NG | s 10/12/2018.... 1,976,090 | . .16,022 | ... .16,022 | ... ol
00-1101780......ccvvrieriirienns MINNEAPOLIS........ooriiriricirsissssisissisies MN..ooviniies | e 0972072011 | oo [ e, 17,446,784 v s | |0 | | . 105,860 | ....ooccvvveee 105,860 | ..oooveeivrireirecis [ e

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

00-1101540.. S ORANGE.........orresrcssesnssnsisssisnsissnninnns | CAuiiiicciins [ 08/29/2007.... 9,584,161 0 ..49,667 0
00-1101567.. L VARIOUS.......oscicrcecssssiceiessiesssnisnns | PR | s 08/31/2007.... 8,063,416 | . (U O OOONN P 478,997 0
00-1101568..........covverrvrrrines VARIOUS.......coovvniriinnrnerirerneisnsessisesnesssssnsissisenees | O | s 08/31/2007.... 4,783,034 coe [ e [, (V1 OO OPRTONS PPN 284,130 0
00-1101634.. .. |PITTSBURGH B 04/18/2008.... 2,341,218 0 .45,083 0
00-1101650.. .. | BEDFORD N 09/26/2008.... 6,049,031 e . 0 | o | e 259,027 0
00-1101686.........crvverrierienes PITTSBURGH........coconriminrisnincsrisnissisnisessnissssnnes | PAuiiciis [ 03/26/2010.... | covoovvvrrerrrinns [ e 740,248 U O O 0 .42,764 0
00-1101690.. WEST VIEW...ociiccsrsicsissscessssnissississsisnnns. | PR | s 06/10/2010.... 4,813,265 0 ..39,020 0
00-1101695.. T KENT cseesnseessssesssnessnssssennnes | WA | s 07/15/2010.... 3,192,844 0 ..98,162 0
00-1101700........ccnmvvrririenes HOUSTON......coovvvrinniniis B [ 09/01/2010.... 2,665,344 0 .82,122 0
00-1101701.. [ FAIRVIEW. ... | ORucciiciiiis | e, 09/29/2010.... | covooeveriiriinns [ e, 11,127,560 0 ..70,364 0
00-1101702.. S CLINTON.....oooiiniericcscsnisnsissiesssissssssnnssnssnnes | U T [ 10/08/2010.... 8,024,649 (V[ 153,275 0
00-1101703 GLENSHAW........ooriirinniinirinnicsnicssisssesssiensessiensns | PAuiiiiiiii | e 017271201 | e [ s 10,277,048 (U O RINN P 148,014 0
00-1101715.. .. |LYNDHURST N 12/01/2010.... 7,794,553 0 .46,648 | ... . 0
00-1101719.. .. | LOVELAND . . N 12113/2010.... [ oo | s 660,132 0 76,184 | ... . ol 0
00-1101722......cvvrriiirines SALT LAKE CITY ..o UTei [ 12/27/2010.... 4,049,950 0 36,893 | oo 36,893 | ..o | i 0
00-1101725.. .. |ALBUQUERQUE.............. NM.nies e 01/31/2011.... 2,125,511 0 .18,759 .18,759 0
00-1101726.. [ COLUMBUS........cooiiccss s OH....ccooeeee. S [1212912010..0 | v [ s 15,844,025 (U O RINN P 135,730 135,730 0
00-1101727.....oovrrriniins WEST BABYLON.....ccooooomiiiriiineiisnsissssssssssissiennns NY s [ 02/15/2011.... 2,657,334 0 ..36,664 0
00-1101728.. [COLUMBUS.......ooirirciss s OH....ccoe. 06/08/2011.... 1,002,860 0 ..91,500 0
00-1101729.. .. |UPPER ARLINGTON............. OH..ovvvvvvi [ v 07/1512011.c. | oo [ e, 33,309,866 (U OO RPRTONN PPN 262,751 0
00-1101736.. .. | SHAWNEE B 03/01/2011.... 2,977,363 0 42,819 0
00-1101738.. .. | FLORHAM PARK . .| 06/02/2011.... - ....18,427,467 0 105,135 0
00-1101743.. | CHAPEL HILL...ooviicvierncesrineiserienenenieniseneensneninens | NGt [ v 11/15/2011.... 6,990,012 0 ..53,564 0
00-1101746.. . B [ 05/20/2011.... 2,277,455 0 ..40,033 0
00-1101747.. .. | IRVINE .| 05/02/2011.... 5,713,882 0 0
00-1101750.. .. |BUFFALO GROVE..........ovvrrerinrineriirineinerisninenssenisseseees | e | o 05/05/2011.... 1,644,150 0 0
00-1101751.. .. | WOOD DALE. I | e 05/05/2011.... 3,921,128 0 0
00-1101753.. .. |HOUSTON ™ . .106/29/2011.. 10,021,865 0 0
00-1101755..  JCLIFTON. i VA | e 06/28/2011.... | ... e ....24,855,360 0 ..88,311 0
00-1101756..  [NASHVILLE. ....oooviiieesesses s L1\ TSP DO 07/20/2011.... 7,528,400 (V1 PO NTONN PPN 103,234 0
00-1101760.. ..|WOOD DALE.......... IL .| 05/05/2011.... 2,165,731 0 .27,764 0
00-1101761.. ..|WOOD DALE.......... /OO IO 05/05/2011.... 4,525,982 0 ..36,477 0
00-1101762.. ..|WOOD DALE.......... e | v 05/05/2011.... 3,441,415 0 .27,736 0
00-1101763.. [ CINCINNATL oo OH..oovvvvivi [ 08/30/2011.... | oo [ s 13,245,624 (U O INN P 114,623 0
00-1101765.......coovverrririrines CHICAGO.......convvrrierieriens I | v 08/31/2011.... 4,183,982 (V1 RTINS RPN 113,967 0
00-1101767.. .. | GREENFIELD, Whooiroeroes | e 09/12/2011.... 8,835,713 0 ..76,145 0
00-1101771.. [ CINCINNAT Lo OH..oovvvvvvi [ 07/2712011.... 4,895,285 0 ..37,007 0
00-1101772....oiirririins PARKER.........comtimmiiniirinissi s CO.vvrvee [ s 09/01/2011.c. | oo | s 13,952,963 0 ..83,239 0
00-1101776.......cccovvcerrvereres [ORANGE......ociiciiciiccisicciicscciienssisnicssissiieseniienes | CAuciiiiiis | e, 09/29/2011.... 4,090,113 (U O RONN P 120,480 0
0 0

0 0
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00-1101782.. . [LAGUNAHILLS.......ooovvviirviinniiinniisnnivsnniisnniisnnissnniinnns | CAuiiiciciins [ 10/11/2011.... 8,708,405 0 ..78,683 0
00-1101783.. [ MISSION VIEJO.......cccoiriniinrinricninsiicireniscisnicsniennns | CAuciiiiiiiis | e 12/15/2011.... 4,139,007 0 ..36,631 0
00-1101784........covvvrrirrrines SEATTLE......ooiriinii WA e | e 09/30/2011.... 6,250,509 0 ..37,425 0
00-1101788.. . |WEST CHESTER......cooiiriincrisnsnicniiniensncsssisniinns | PR | s 10/31/2011.... 6,739,087 0 ..62,490 0
00-1101789.. . |LENEXA......ccccoone cevnrenensssssnes | S | o 12/08/2011.... 6,699,043 e . 0 ..90,661 0
00-1101794........covrvrrniinns RALEIGH........ccccoomiriniincnniiniinsisciiscssisnssssissiinnnnns | NG [ 11/2172011.... 4,264,288 U O O 0 ..26,609 0
00-1101799.. . MIDDLE RIVER......cooiiriininnisniiniisniieniissisnsessisssissinns | MDescicciins [ 02/02/2012.... 4,122,657 0 ..34,292 . 0
00-1101800.. . IL ceeveren [ 11301201 | s [ i, 15,748,498 e . 0 .95,051 | ... ..95,051 |... ol 0
00-1101802........cocvrvvrririines COLUMBUS.........oooieirininisisisissississsssisisssiens OH....ccooeeee. ..S... [12/01/2011.... 9,801,723 P R OO (0 IR 135715 | oo 135,715 | oo [ s 0
00-1101807..  [LAGRANGE........ooeiicinriiciinrnnisniisniesisesisnisnsessinnnes | KY e | s 12/14/2011.... 2,453,569 0 .61,768 0
00-1101808.. .. | GAITHERSBURG.........coconrvrrinriiniincnrisneiissieniinsiieniinns | MDuciici | e 121131201 [ e | s 10,000,000 | . 0 ..26,148 0
00-1101812....viricines PLATTEVILLE.......cccooviiciiiiiccinniinnicniinniecsisnisniensennees | Wl [ 01/25/2012.... 4,703,897 cor e [ 0 .27,012 0
00-1101816.. .. | ATLANTA... B I 03/01/2012.... | covoveveriirienns | e 40,963,864 (V1 OO RRTONS PPN 383,585 0
00-1101817.. [ OAKLAND......coooiviririsniniienisnisnensississississssnsssnies | G | e, 06/27/2012.... 9,166,272 0 .51,734 0
00-1101819.....cvvvriiriinirines HOUSTON......covvirinrirniis N 03/29/2012.... | covoeveriiricnns [ e, 23,554,905 (U O RTONN PN 131,627 0
00-1101825.. .. | REISTERSTOWN ) [ 06/01/2012.... 5,292,569 0 ..68,552 0
00-1101826.. .. | BEDMINSTER N 04/19/2012.... 7,498,230 0 ..55,470 0
00-1101828.........ovvvvrrirrines DYER.....cooiimiimrinncnncisniinnsnenssisnssssssssssssnssnns | Nov | s 04/05/2012.... 1,333,711 0 ..30,922 0
00-1101830.. | PITTSBURGH........coviviriininiicniecscisnisssisnissisninnees | PAuiiiies [ 05/03/2012.... 3,710,147 0 ..48,860 0
00-1101831.. [ COMMACK........irnricierrnnicnsisnisenenesssensessinenes | NY v | s 04/25/2012.... 3,784,707 0 ..53,004 0
00-1101832.. | CENTEREACH.........cooovviriiniinriniincnnisniennisniinceisnenns | NY i | s 06/29/2012.... | covoovverirenns [ e, 13,657,453 (U N 133,060 0
00-1101835.. .. |BRENTWOOD .| 05/08/2012.... 5,234,990 0 .43,634 0
00-1101838.. o [ANN ARBOR......coooriiiriiniissinessssss s M [ 04/27/2012.... | oo | s 13,399,002 (U OO [ 115,408 0
00-1101839.. [ WASHINGTON.......covviinriiniinniininscississiensssisnnisnenn | DG | e 09712012, | oo [ e, 21,290,110 (U ORI ISV 126,292 0
00-1101841.. .. | FORT WRIGHT.. . .[10/12/2018.... 1,537,113 0 ..51,531 0
00-1101846.. .. | CHARLOTTESVILLE........coovoivriniincnresnecsnieniinsinnnns | VA | s 05/01/2012.... 3,869,956 0 ..23,397 0
00-1101847.. . | BRENTWOOD........cocoiminicinnicienississiessinsisssinsnenne | TN | o, 11/08/2012.... 7,480,956 0 ..61,096 0
00-1101848.. .. | CINCINNATI .107/20/2012.... - ....18,076,272 0 0
00-1101860.. [ MILWAUKEE.........cooviiinicnniiniisnsnsneessisniissennns | Wi | e, 06/15/2012.... 8,653,867 0 R 0
00-1101861.. o |REDMOND.......coovvvririirinriseiinninnnienisrissssiessinnsenennns | WA | s 06/08/2012.... | covoveverrerrricnns | e 20,716,180 (V1 OO PRRTTONS PPN 227,79 0
00-1101862.. .. | MILWAUKEE....... .[10/12/2018.... 3,647,855 0 .31,874 0
00-1101863..  [MULLICA HILL....covovninnicciienecisnicsniseiiesesieneenn | Nd i | s 06/20/2012.... 3,996,514 0 .52,515 0
00-1101865.. .. | COLUMBUS I 08/09/2012.... 6,211,699 0 .49,022 0
00-1101869.. CIRVINE csceerneeseseserissisessessssissessesses | Cueiiseiinees | e 08/09/2012.... | covooverririinns [ e 25,618,375 e . (U O INN P 164,507 0
00-1101870.....c.vvvrirrirrines PORTLAND.....cevvvrrvimnrinnrinenrissnssessisesnssssnnessssssnnnsens | ORuieeevinnnns | veviies 09/25/2012.... 3,428,197 v [ e [, 0 ..30,833 0
00-1101872.. [ SANDIEGO.......oovimiinririirisnisniinciscississsissisnsenens | CAuiiiciiies | e, 10/10/2012.... 4,463,992 0 ..39,069 0
00-1101873.. [ CINCINNATL oo | OHccciiciiis | s 08/23/2012.... | covooeverriiricnns [ e, 10,388,745 e . 0 .88,313 0
00-1101874........coovrvrrirrinns FT.THOMAS.......cooooiovviinniiinniinnniisnniisnniisnniissnissnennnn | KY e | e 08/23/2012.... 7,348,137 O O O 0 ..62,465 0
00-1101876.. | CARLSBAD........cooevmriiniiinrinrisnissineiicsississisnsiessiensns | CAuciiiiiciiis | e 06/22/2012.... | covooeveriiricnns [ e, 16,451,935 0 ..95,626 0
00-1101881.. o [NASHVILLE. .......ooieirieniieriessenssssisssiessssssssnisnsennes | TNt | coveeens 09/10/2012.... 4,239,351 | . 0 ..35,612 0
00-1101882........corivrririenns REDONDO BEACH e |CA i | s 04/03/2013.... 4,279,401 T O O 0 ..25,851 0
00-1101883........covvvvriirirines STUDIO CITY ..ooiviririrnisniseiienienisniessissssesiesesnsennes | At | e 03/05/2013.... 4,181,838 v e | 0 ..25,399 0
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00-1101884.. o | BUFFALO GROVE.........c.miiriieirisisiissiesiissississsssesssnes e | v 08/21/2012.... 3,069,057 0 ..24,876 ..24,876 0
00-1101890.. . |NEWPORT BEACH........ CA.oirvceis [ 10M12/2012.... [ oo | i 21,531,914 (U O RINN P 137,535 137,535 0
00-1101893 FORT WORTH.....cooovvvrerirrirnne L. SR B 10/01/2012.... 8,900,803 | ...ocvvruerririiriins | s | e | s 0 ..49,092 0
00-1101894.. [ SCOTTSDALE........coiiriiicirississsisssssiesinies AL TAB2012.c.. [ e | i 19,796,929 (U N P 250,568 0
00-1101895.. .| CHARLESTON... 1S CHN P 11/113/2012.... 6,575,996 0 .51,716 0
00-1101898 NEW YORK NY.s e TAS2012.... [ o | i 26,637,182 | .ooocvvieviriiiciiciiins | o [ i | e (VO O 159,742 0
00-1101899.. .. |NEW YORK NY s [ 11/115/2012.... 3,707,784 0 .69,410 ..69,410 0
00-1101900.. .| BELLEVUE............ WA e | e 12/06/2012.... [ oo | i 10,480,958 0 ..85,496 ..85,496 0
00-1101901.....oovveririinienes NASHVILLE........ooiiiiiiiriniisncccssss s TNuces | e 03/14/2013.... 4,970,062 | ..oocvvviiiiciiciniiins | e [ | 0 41,470 0
00-1101904.. o [WOODLAND......ccouiiiirinrisricnniesinenisnissiessissssesenionnes | CAuciiiciiiiiis | e, 10/24/2012.... 5,846,541 0 ..35,181 0
00-1101905.. . |HERNDON VA | 10/26/2012... | oo | e 28,406,377 (V[ 140,304 0
00-1101908.........covvvrrirrenes CHICAGO........cooevriiricriccis [OOSR IO 04/01/2013.... | covoovriiriinns [ e 10,277,209 (U O RINN P 134,516 0
00-1101909.. W IRVINE e | CAueiiieiiiins | s 11/30/2012.... | ... ....39,694,825 0 ....249,458 0
00-1101912.. .| COLUMBUS. . .S (1211912012, ...22,452,319 0 ....360,933 0
00-1101913 SALT LAKE CITY ..o UTei [ 11/113/2012.... 2,084,126 0 .13,187 0
00-1101914..  [LOGAN ... UTeiee [ 11113/2012.... 4,750,395 0 ..29,649 0
00-1101920.. .|CHANDLER..... [V A B 12/20/2012.... 5,238,926 0 .43,755 0
00-1101921.....ovvivirririins MAPLE VALLEY .......cooonimiiniinnesiess s WA o | e 011412013, | oo | s 10,641,625 (U O O 138,657 0
00-1101922.. JUANITA s | WA s 02/07/2013.... 6,914,600 0 ..52,852 0
00-1101924..........oovvevvrverenes [ TUSTIN e | CAuciiiiis | s 12/05/2012.... | oo | e 19,134,756 (U RTINS PPN 122,260 0
00-1101927.. [ BRICK s | Nd o | s 12121201200 | oo | i 20,295,042 (U N 128,437 0
00-1101929.. ..|IRVINE .101/03/2013.... 3,141,776 0 41,438 0
00-1101933.. .. |PITTSBURGH PA s 12/21/2012.... 5,625,505 0 .47,084 0
00-1101934.. [ SCOTTSDALE........coiiriiiiririssisiieeisssiisiees [V A I 05/01/2013.... | ... ....13,811,292 ..(9,262) ..81,922 0
00-1101935.. .| WASHINGTON DC .1 03/14/2013.... ....17,330,555 0 0
00-1101938.. .103/27/2013.... 4,050,800 0 0
00-1101941.. 05/30/2013... | covooeveriiricnns [ e 14,605,954 0 0
00-1101944.. . .103/07/2013.... 4,900,794 0 .29,729 0
00-1101946.. w[MCLEAN......oiiiirnssicniiecssnessissiisssssnsennns | VA | s 08/02/2013.... 9,400,727 0 .57,930 0
00-1101949.. [ COLUMBIA.......ooviieininiersrnriessissiesienisssissssiennies | SCeviieiiinins | cvvvnens 03/19/2013.... | covoveverrieens [ e 14,727,079 0 ..76,595 0
00-1101951.. .. | WOODLAND HILLS .1 09/03/2013.... 8,371,905 0 ..68,216 0
00-1101953.. .. |FREDERICKSBURG.........cccccumriveririnnicniinniecnreninnienns | VA | s 03/20/2013.... 5,030,166 (V0 ORISR 103,396 0
00-1101954.. .| WEST DES MOINES A s | e 04/24/2013.... 5,931,267 0 ..49,071 0
00-1101956.. S CHINO...ccnerccsrissicsseesesssisssssiessens | CBuiiiiciiies [ 04/11/2013.... 5,346,602 e 0 ..66,338 0
00-1101957.....covverririrines CINCINNAT L ot OH..oovvvvvvve [ v 05/31/2013.... | covoreverrirrienns [ e, 16,495,358 3,024 | oo | e 3,024 | .o | e 135,820 0
00-1101958.. | PITTSBURGH. ... PA oo 03/2212013... | covooverireinns [ e 11,123,846 0 ..68,142 0
00-1101959.. .| SAN MATEO.. CA.ovvvenies [ 06/03/2013.... 6,756,532 0 ..38,706 0
00-1101960 OMAHA....ccoovvirriiinrin, NE...oiies [ 04/03/2013.... 3,332,744 0 ..28,232 0
00-1101963.. .. |PORT ORANGE FLooiriieriies [ v 04/11/2013.... 6,007,345 0 ..32,531 0
00-1101964.. .|BELLMORE......... NY.ois [ 04/24/2013.... 5,913,775 0 ..34,693 0
00-1101965........ooovrvvrririenns SAN FRANCISCO............... (07 VRS I 06/04/2013.... AA57,367 | oo | e | s | 0 27,792 0
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00-1101966.... ... [HUNTINGTON BEACH 07/01/2013.... 4,034,872 0 .50,151 0
00-1101967.... ... [SANDIEGO......cccouvrriirinns 04/30/2013.... 2,242,029 0 ..13,060 0
00-1101970.... w.. |KNOXVILLE.........covveuee 07/03/2013.... 9,678,729 0 ..75,665 0
00-1101971 ... |[FARMINGTON HILLS.... .1 08/20/2013.... 7,124,253 0 .57,538 0
00-1101972.... ... | CHAPEL HILL 05/17/2013.... 5,668,396 0 ..68,961 0
00-1101973.... ... |CAMERON PARK........cccoevuumnn 08/28/2013... | covooverrerreinns [ e 10,205,003 0 ..58,490 0
00-1101975.... ... | SOMERVILLE 10/12/2018.... 5,555,028 0 ..35,060 0
00-1101976.... ... |CITY OF INDUSTRY. 07/09/2013.... | .... 20,149,830 (V1 OO OPRTTONS PPN 343,828 0
00-1101977 ... |ANN ARBOR. .107/01/2013.... 13,320,614 0 ..85,521 0
00-1101978.... ... | FREDERICK.. MD..vcies [ v 06/27/2013.... | .... 28,004,666 (U RTINS PN 156,072 0
00-1101979.... v | SEATTLE. ... WA o | e 08/01/2013.... | .... 16,033,794 0 0
00-1101980.... ce INASHVILLE. ... L1\ TSSO B 07/02/2013.... | .... 44,725,746 0 0
00-1101982.... ... |NEWPORT BEACH........ CA.ovvvennes [ v 06/11/2013.... 3,042,427 0 .18,419 0
00-1101984 ... |WEST VALLEY CITY. Ut .1 05/31/2013.... 6,305,822 0 .40,020 0
00-1101988.... oo [SCOTTSDALE.......oovirrirrineisssss s AL ...S... [06/03/2013.... 7,387,096 0 ..46,642 0
00-1101989 e [ SALEM....ooci s OR..ovvvvee [ 08/05/2013.... ...12,523,287 0 17,718 0
00-1101990 ... [LADY LAKE........cccoovuurune FLooiiiiiiins [ 05/30/2013... | covooverririicnns [ s 20,245,432 (U O RINN P 132,305 0
00-1101993.... .. [ROCHESTER.......ccoovviimiinniinnniinniisnniisnsissnsssneissnneens | MN s 10/01/2013.... | oo | v 25,276,889 (U O O 147,013 0
00-1101994.... .. | TIGARD o |OR i [ e 08/21/2013.... 7,419,089 8,719 |.... 8,719 ..64,257 0
00-1101995 MENLO PARK......coiiiiiiiiiiinssiesiesiesisesssiesiis CA.oovvonnes [ v 06/10/2013... | covooeverriricnns [ e 26,474,895 | ... | e [ i | s (U RTINS PPN 177,895 0
00-1101996.... ... | MIDDLEBURG HEIGHTS (] TN DN 07/17/12013.... 6,163,204 0 ..51,655 0
00-1101997.... ce [LEXINGTON. ..o |18 RPN PR 03/03/2014.... | covoeveriiricnns [ e, 11,701,275 0 ..95,488 0
00-1101998.... ... |WINSTON SALEM NC..ovvvvines [ v 07/02/2013.... 9,592,007 0 ..59,391 0
00-1102000.... NEW BEDFORD..........ooosimiiriiniisiniissississsssissisnsienns MA. o e 08/12/2013.... 9,801,908 0 62,772 0
00-1102001 BROOKLINE (BOSTON).......coovrrierirnrircirninne MA i [ 07/02/2013.... 8,098,365 0 0
00-1102003.... o [JUPITER s |l | e, 09MT712013.... | oo [ e, 15,070,278 0 0
00-1102005.... ... |MOON TOWNSHIP.... RIS I 07/01/2013.... 9,433,635 0 0
00-1102006.... ... | GREEN (UNIONTOWN) (0] TN DN 06/28/2013.... | .... 10,543,550 0 0
00-1102009.... e [AVONL s | OFlccciiciiins | e, 08/22/2013.... | .... 30,714,793 0 0
00-1102010.... v [MANSFIELD......oocvinriiininniseiierineiienissiseiiessinssienene. | T unvinriiinnins | covenens 11/25/2013.... 4,940,734 0 0
00-1102011 .| MANSFIELD .| 11/25/2013.... .21,409,847 0 0
00-1102013.... e [ TULSA s | QK | e, 09/25/2013.... | .... 18,648,695 0 0
00-1102015.... 1o [BOSTON. ..o | M | s 07/30/2013.... | covooeereireiens [ e 12,830,892 (V[ R 112,329 0
00-1102016.... . [ANN ARBOR........oovinriinrinniiniinninnisnissiensessniensennes | Ml | s 08/01/2013.... 6,033,959 0 ..76,516 0
00-1102021.... v |EVANSTON.....ooovvirririinrins I | e 09/09/2013.... 2,194,191 0 ..16,608 0
00-1102024 CJLAS VEGAS.........ooovveeseseesves s .[10/111/2013.... 2,278,746 0 .46,143 0
00-1102027.... 10/1072013.... | oo | e 18,615,566 (U OO TORPROONN PPN 268,817 0
00-1102028.... 10/10/2013.... | oo | v 14,561,122 0 0
00-1102029.... ... | BROKEN ARROW. 10/10/2013.... 8,723,198 0 0
00-1102030.... o [LOS ANGELES.........oooovviiirviisreiisnciisnniissniisnniisnniinnniens | CAuiiciciins [ 09/03/2013.... 4,603,091 0 0
00-1102031 ... |PASADENA... .1 09/03/2013.... 2,191,048 0 0
00-1102033.... | EDWARDSVILLE.........ccooeriereescennreesieeneeseesnssssenssnneienn | KSuoevieviinns [ s 10/31/2013.... 8,999,828 0 0
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00-1102035.. o [HIGHLAND PARK.......ccooirviiimniiniinneiisneisnnisnsisnsinnns | Wi [ o 07712013, | e | s 12,675,429 0 .70,273 0
00-1102037.. .| INDEPENDENCE TWP.........cccoimriininrinniinninniienisniinnees | Ml [ 09/05/2013.... 8,881,949 0 ..60,180 0
00-1102038..........ccocceerreverere [LONE TREE.....oiiiiieriniverrernricnicnnivesrennsissscsninenns | O | v, 08/29/2013... | covooeverrnrrienns | e, 19,631,981 | ovouiieeiierinieiieni [ | vt | e (V1 RTINS PPN 154,375 0
00-1102040..........cccveevvemieies [CARSON....oocicceccsnccssicsiecssssssssissiissieninns | CAuiiciics | e, 08/29/2013.... 3,919,457 0 ..31,166 0
00-1102041.........cccceevrvernes [ SPARTANBURG.....ccooouiiciicciccciecisricssicssiscsissiieninnes | SCiiiiiiiis | v, 10/23/2013.... 6,065,561 (U RTINS PN 121,242 0
00-1102044............c.cccoevereees [CHARLESTON.....ooovviiiirirscininnisciesisncisnisnsinnns | SCiiieniiinis | e 10/12/2018.... 2,625,331 | oo [ | s [ 0 . 14,641 0
00-1102045..........cococemveeenene [DENVER...ooiccsccsccssccssissiesssnininne | COiniiciiins | e, 02/13/2014.... | ... ....34,939,973 0 ....180,850 0
00-1102046..........coeveerrvereres [ EASTISLIP. oo | NY i | s 11/21/2013.... | ... ....11,899,375 0 ...127,208 0
00-1102047.........ccccoeevreeerene [ CHARLOTTESVILLE......c.oooiiiicriiciecsncnnicniiniiennens | VA | s 10/12/2018.... 2,744,545 0 14,428 0
00-1102050.. L CHINO s | CAuciiiiis | e, 12/30/2013.... | ... ....10,028,885 0 ..55,191 0
00-1102051.. | GAINESVILLE.........cooivvcinriesiesisseissiessisesiesssssssssssensses | Flvosiiissiiinns [ e 11/01/2013.... | ... ....12,545,691 0 ..64,309 0
00-1102065..........cocverriiienee SEATTLE ... | WAL | e 11/01/2013.... 3,916,908 0 .21,230 0
00-1102066.. TUKWILA ..o | WAG i [ 11/01/2013.... 5,389,796 ..(4,625) ..28,078 0
00-1102067.. . ND.oovvviens [ 02/03/2014.... 3,834,939 0 14,264 0
00-110208...........ccoocevrvrrrenee PIKESVILLE.......c.ociiiiiiinrisiisseississsiiesiesieas MD..cvviies [ 10/30/2013.... 3544273 | oo | s [ e | s 0 ..25,645 0
00-1102073.. INORMAN......ovinirinrisnissisniscssisssissssssssnsssnnnes | QKo [ 11/07/2013.... 8,335,048 0 ..94,486 0
00-1102076..........cccoocevreerenes [ MISSION VIEJO.....cooiiiiiiiricniicnicciiecscisniissicnnins | CAuciiiiiis | s 11/19/2013.... 7,000,000 0 ..30,574 0
00-1102077......ccvvvvinvrrernns [ YUKON s | QKo | s 12192013 | oo | e 20,938,381 0 ..97,800 0
00-1102079........cocomvemmremneins [ TEMPE o | A | e, 12116/2013.... | ... ...25,713,447 (10,213) ....119,229 0
00-1102084...........cccceurevereres [WOODSTOCK.....vvriiricrierinricniicsnicenienisniensiesnisnins | GAuiiiiiiniis | o, 01/09/2014.... | ... . ...25,328,714 0 ....120,242 0
00-1102087..........coeveeevveeries [MADISON....oooiniiciiecercnccssicsiiscsnesscssssninnnnes | Wi | e, 06/03/2014.... | coooovveriieinns [ e, 10,703,445 0 .50,735 0
00-1102088.. .1 02/03/2014.... 2,108,168 0 ..23,286 0
00-1102089..........cccceevrveree [HUNTINGTON BEACH.......coooviicinincnniscisniiniiinsiiens | CAun | s 01/03/2014.... 4,060,560 0 .19,702 0
00-1102092..........cocvemvremries [ SANDY oo | QR | e, 04/07/2014.... 2,036,984 0 .10,010 0
00-1102093.. . .102/07/2014.... 3,036,275 0 ..33,509 0
00-1102094.. .. | CHATTANOOGA... L\ IS IR 02/07/2014.... 3,199,514 0 ..35,609 0
00-1102096.. .. | BALTIMORE 11112/2013.... 9,487,519 0 ..45,855 0
00-1102099.. .. | BEAVERTON. .[12/10/2013.... ....29,584,225 0 227,310 0
00-1102100.. .| SAN DIEGO... 12/112/2013.... 7,286,869 0 .52,751 0
00-1102102.. 10/31/2013.... 6,605,252 0 ..48,601 0
00-1102106.. .[12/26/2013.... ....10,318,756 0 .48,200 0
00-1102107.. 12/19/2013.... 5,458,466 0 .42,227 0
00-1102108.. . 12/20/2013.... | ... ....15,662,038 0 .82,354 0
00-1102109.. .| BROOKLYN 12/20/2013.... | ... . ....11,387,832 0 .63,128 0
00-1102110....couvvvierrinrines PITTSBURGH 06/05/2014.... | covooeverrrricnns | e, 20,618,992 (V1 RTINS RPN 148,067 0
00-1102111.. .. | FORT COLLINS 01/23/2014.... 7,960,556 0 ..60,296 0
00-1102114.. . | MILWAUKEE....... 10/12/2018.... 4,954,616 (V0 OO ISR 556,753 0
00-1102116.......ccvrvvrrirrines CHARLOTTE 01/22/2014.... | oo | s 48,543,896 | ....ooeviirininiienns | o | s | s (V[OOSR 258,361 0
00-1102117.. ..|BOSTON 06/02/2014.... | ... ....22,135,956 (U O RONN P 116,847 0
00-1102121.. .|AUBURN HILLS.... 01/29/2014.... | ... ....16,337,114 0 ..97,453 0
00-1102126........coovvverririenes GRIMES........ccoooovvirinn. 03/06/2014.... 4,018,501 | oo e [ | 0 ..29,027 0
00-1102128........coovvvrririrines ONTARIO.....ccoovirririiniis 04/22/2014.... 722,526 | ..o [ e | e | e 0 ..53,306 0
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00-1102130.. . [LONG BEACH.......ccooviiriiinriiiinissnissnicssnissnsissnsissnnes | CAuiiiicciins [ 10/12/2018.... 2,408,247 0 17,347 0
00-1102132.. | PITTSBURGH. ..o | PR | s 03/31/2014.... 8,383,365 . . 0 ..78,960 0
00-1102133.....c.verirrrinirines BALTIMORE........ccccoevmmrimmivnriniirerrerinnennsesniseniennsneenns | MDvevieciiiis | e 03/10/2014.... | covoevevirienns [ e, 50,730,806 coe [ e [, (V1 OO OPRTONS PPN 244,185 0
00-1102137.. .| GRAND RAPIDS.........cooovrirriinrnrinrennisniinsisnssnenssnnnies | Ml | s 07/08/2014.... 6,981,729 0 ....100,795 0
00-1102138.. .. | CANONSBURG cevrerensnsssnsnssnne. | PR [ 03/12/2014... | oo [ e, 10,556,860 e . 0 LA12,217 0
00-1102139......ccvrirririenes ONTARIO.......ooiriirrrnnineinrissessississenssssnsssninnss | A | e 04/10/2014.... 3,798,693 U O O 0 ..27,583 0
00-1102140.. LA QUINTAL s | CAuiiiciiis | e, 02/28/2014.... | ... ....20,028,853 0 ..94,366 0
00-1102142.. o | ENGLISHTOWN......cvvmriririnninnrirenierinneiensisnnsenrenennne. | Nduoeiiivcinens | s 08/11/2014.... | ... e .. 17,778,470 (V1 RTINS PPN 183,787 0
00-1102145........coovvvrricnines CHARLOTTESVILLE..........siiriniiiniieciscsssieenis VA | e 04/10/2014.... 3,409,994 0 .17,663 0
00-1102147.. .. |WALNUT CREEK.........cccoovevinec CA.oivvcvies [ 09/29/2014... | oo [ e, 28,745,360 (U RTINS PN 151,137 0
00-1102148.. < [MIAMISBURG........oociriniiniiciisisississisecsssninien OH..oovvviiee [ 05/28/2014.... 9,423,077 0 ..61,295 0
00-1102149......ccocvviiriciines ANNAPOLIS........oooviiiiiirinissisesisssesnas MD..vvcies [ 06/10/2014.... 3,781,748 0 ..28,788 0
00-1102150.. .. |LITTLE ROCK AR v | e 06/24/2014.... 4,682,174 0 ..51,497 0
00-1102152.. .. |EDISON . N i 06/12/2014... | covooveriiricnns [ e, 19,503,296 0 [ e | e 221,948 0
00-1102156........cocvvverriirines LOS ANGELES........ccccoovvvverinns CA.ovvvennes [ v 05/16/2014.... 6,640,729 0 .37,234 0
00-1102158.. .. |PORTLAND........ OR..ovvvvee [ 05/15/2014... | cooooveriienns [ e, 18,756,386 0 ..99,304 0
00-1102161.. [ FULLERTON. .coooiiccsssiesssssissies CA.oivvceeis [ i 07/15/2014.... 6,626,765 0 ..30,963 0
00-1102162........coovvvvrrirrines CHULAVISTA.....cooovvrriiinriianenns (07 SRR I 1M/03/2014.... | oo | o 10,377,228 (U O O 109,907 0
00-1102164.. .. | ITASCA IL.... IS [ 07/29/2014.... 5,552,527 0 .43,942 0
00-1102165.. .. | FRANKLIN PARK IL.... I 07/29/2014.... 4,121,587 0 ..30,525 0
00-1102168.. [ LEXINGTON.....ooircniciccnsssisniisssnssnsssninnies | KY v | s 06/18/2014.... 6,353,705 0 .71,693 0
00-1102169.. ..|ST.LOUIS .| 08/22/2014.... 9,522,046 0 ..50,398 0
00-1102170.. .. |WATERLOQO........ e | v 08/22/2014.... 5,461,383 0 ..60,780 0
00-1102171.. .. | FLOWER MOUND 1D B [ 07/23/2014.... 3,104,549 0 .16,570 0
00-1102173.. .. |LEXINGTON.. .1 09/12/2014.... 8,977,703 0 0
00-1102179.. .. | COLUMBUS. 01/02/2015.... 2,193,556 0 0
00-1102183.. .. | VERONA 10/12/2018.... 3,904,218 0 0
00-1102184.. .. | CHEVY CHASE .107/29/2014.. 13,336,279 0 0
00-1102185.. .| CHEVY CHASE 07/29/2014.... | ... ....13,336,279 0 0
00-1102186.. . 07/1412014.... | ... 119,627,385 | .o (514 RIS I 125,895 0
00-1102190.. .. |LOS ANGELES.. CA .108/07/2014.. 20,548,076 0 .93,234 0
00-1102191.. [ ALPHARETTA s [C72 VU IR 06/27/2014.... | ... ....47,575,496 0 [ o | e 262,284 0
00-1102192.. W SEATAC......icnrcscscisnsssisnsssnissssssssnsennns | WA | 09/05/2014.... | ... ....12,032,285 0 ....223,526 0
00-1102193.. .| OCALA v [ 09/11/2014.... | ... - ....19,200,654 0 ....150,184 0
00-1102196 SAN DIEGO........coovrvmrrririrnns CA.ovvvennies [ v 12/15/2014.... 1,353,626 0 6,659 0
00-1102197.. .. | VISTA. [O7 VSRR I 12/15/2014.... 3,181,021 0 ..15,648 0
00-1102198.. .. | VISTA. CA.ovvvenies [ 12/15/2014.... 2,910,296 - . 0 14,316 | ... . e 0
00-1102199.......covvvvrrirrinns SANDIEGO........cccovvvvirriiinnnns CA.oovvvvis [ 07/10/2014.... 9,918,004 O O O 0 299,189 | . 99,189 | .cvvriecriniens | i 0
00-1102204.. ..| ST CLAIR SHORES... Ml i 04/30/2015.... | ... ....10,428,841 0 ..73,644 ..73,644 0
00-1102206.. .. | GREENVILLE 15[ O I 10/22/2014.... | ... e ....11,632,455 | . 0 .64,425 | ... ..64,425 | ... ol 0
00-1102208..........cccoovvvrrenee SANTA CLARA.......cccovvvven. (07 VRS I 12/0412014.... | oo | i 42,468,260 P O O (U [N OO 239,236 | ..cocevvene 239,236 | ..ovverirniicininns | e 0
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00-1102213.. . [V A B 1/03/2014.... | oo | v 18,049,085 | .....ovvviecinrienis [ i (10,505) | .. (10,505) | .cvvoorvecieniiins | s 186,140 0
00-1102215.. .. |LEXINGTON.. MA. o [ 11/03/2014.... 6,612,387 0 .34,424 0
00-1102217....cooverirririrines RICHMOND........ovviiiiniieiieiiesisrisiie e VA s | e 10/23/2014... [ oo | e 30,473,692 | ..oovvuriiiriiriiriies | cerireiinniienieninins | i | e (V1 RTINS PPN 168,465 0
00-1102223.. .. |AMERICAN CANYON........cocomiimriniinisninisssisssseniieas (07 VSRR IR 11/03/2014.... 7,169,135 0 ..56,212 0
00-1102224.. .. | CHESTERFIELD......... MO..oviiis v 09/17/2014.... 7,588,715 0 ..59,496 0
00-1102225........oovvvrririnnes LINCOLN.......ccoovmrinnee NE...oiies [ 10/12/2018.... 2,071,737 0 .81,748 0
00-1102230..  [NEWPORT. ..o | KY v | s 10/15/2014.... 8,633,459 0 44,751 0
00-1102231.. .. | CINCINNATI reveerennen [ 01/28/2015.... 7,373,434 0 44777 0
00-1102232.........cnvvvrririenes REHOBETH BEACH.........cccccouuue DE...cooiies [ 12/08/2014.... 9,484,586 0 ..70,608 0
00-1102235.. .. |LOS ANGELES........ccoovvvirinnas CA.oivvcvies [ 09/17/2014.... 1,973,347 0 ..15,076 0
00-1102238.. S| COLUMBUS...........coiniinricicicissssi s OH..oovvviiee [ 09/30/2014... | covooeerireinns [ e, 10,165,198 0 ..35,966 0
00-1102242 NASHVILLE........ooiiiiiiiiniiciisncssesiss s L1\ TSSO B 11/114/2014.... 4,632,757 0 ..35,190 0
00-1102243.. o [ROCKVILLE. ... MD..coveves [ i TM412014.. | o | i 25,452,972 (V1 O TONN PPN 140,196 0
00-1102246.. .. | SANDIEGO......ccccovivriirinnns CA.ovvvvvs [ 12/08/2014.... 4,661,732 0 ..24,801 0
00-1102249........cocvvvvrrinirines JERICHO NY.cinins [ 121972014, | oo | i 14,338,489 0 ..80,245 0
00-1102253.. .| WASHINGTON | DCes [ 1200172014 | oo | i 23,790,399 (U [ O 158,141 0
00-1102256..........ocoeevreernes [ DALLAS ..o | T | o 12/18/2014.... 5,340,832 0 ..39,008 0
00-1102257.........ocevveevvvrereins [COLUMBIA. ..o | SCiiiniinis | e, 1211112014 | s | i 12,721,880 0 .70,877 0
00-1102258..........cccocemvvemreins [ STANTON. ..o | G | e, 12/04/2014.... 8,856,466 0 ..40,080 0
00-1102259.. WALTHAM. oo | M | s 12/18/2014.... 9,869,264 0 .77,850 0
00-1102260.. o | BRANDYWINE.......corveirereeeineeesneessseesssesssssessssesssneees 10/12/2018.... 3,475,966 0 ..62,663 0
00-1102263.. .. | DERBY... .[12/01/2014.... 8,609,550 0 160,891 0
00-1102265.. .. |FONTANA.. 12/03/2014.... 4,830,979 0 ..53,388 0
00-1102266.. [ SARTELL. ..o MN.oovviies [ 06/11/2015.... | ... ....14,643,874 0 0
00-1102267.. .. |RIVERSIDE . |[MO .1 03/12/2015.... ....12,050,185 0 0
00-1102268.. [ WESTPORT.....ooriiiinririiccissssis s ssississssines [0 PO R 12111/2014.... 8,788,106 0 0
00-1102269.. [ WOODLAND.......oiiiiiiiiiscicisisis s CA.oovvcvies [ 12/04/2014.... 6,439,237 0 0
00-1102270.. .. |MADISON.. Wi .| 12/2212014.. 29,847,864 0 0
00-1102271.. [ COLUMBUS.......ooiiss s OH....cccoeeee. ..S... [02/1712015.... | ... ....39,961,600 0 0
00-1102272.. [ COLUMBUS......oooiiriiiiesisi e OH...ccooe. ..S... [02/1712015.... | ... ....15,637,147 0 0
00-1102274.. .| EL SEGUNDO... CA .1 04/01/2015.. 23,682,383 0 0
00-1102275.. | BURKE. ... | VA | e, 12/16/2014.... | ... ...50,118,773 0 0
00-1102279.. . [VIRGINIABEACH.........ccoiieinrinriinrinncennisnisnsinnieninns | VA | s 12116/2014.... | ... ....28,429,722 0 0
00-1102285.. [ DUBLIN s cerenenees [ 12/15/2015.... | ... ....27,099,192 0 .83,728 0
00-1102290........0ovvvvrririrines TULSA.....covviene OKeovevvns [ v 03/02/2015.... 10,577,258 0 .61,134 0
00-1102291.. . [O7 VSRR I 01/16/2015.... | ... ....10,137,396 0 .51,376 ..51,376 0
00-1102292.. [ RICHMOND......cooviiiiiiic e VA s | e 06/19/2015.... | ... . ....30,072,257 (U1 T RTONN PN 159,154 | ... 159,154 0
00-1102293.........cocvrrirrienes SEATTLE ... WA o | e 1213012014, | oo | i 13,252,424 (V[OOSR 243998 | .............. 243,998 0
00-1102294.. | CHESAPEAKE..........oiiiiiiicciscicssssssesses VA | e 12/18/2014.... | ... ....23,953,124 (U O RONN P 142,339 142,339 0
00-1102296.. . A | s 06/22/2015.... | ... . ....16,121,902 0 ..84,888 ..84,888 0
00-1102299.........ovvvvrrinrienns CANTON Ml i 04/30/2015.... | covooveriieinns [ e, 13,829,327 | oo [ | e | (0 N 145429 | .......cc..... 145,429 | .o [ e 0
00-1102301.......cvvurivrririrines NORTH BEND.......... WA e | e 10/12/2018.... 6,304,374 | ..o | e | | 0 252,021 | i 52,021 | oo | e 0
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00-1102302.. [ CINCINNATL s (0] TR I 10/13/2015.... | coovvevccccins | o 20,604,911 0 ..93,683 0
00-1102308.. ..| TUCSON AZ N I 01/22/2015.... 7,936,820 | . 0 .46,434 0
00-1102312.....cveriiririrines MIRA LOMA ...ttt CA.ovvvennes [ v 10/12/2018.... 2,532,393 coe [ e [, 0 ..19,264 0
00-1102316.. [ ROCKVILLE. ... MD..ovvoevres [ e 06/01/2015.... 4,769,698 0 ..36,709 0
00-1102318.. .. | GRANDVIEW HEIGHTS s OH 8 [ 0813172015, | oo [ s 44,524,879 e . (U RTINS PR 450,239 | ... e 0
00-1102322.........ovvvvrririines CINCINNATL ..o | OHeiiiicins | e 09/03/2015.... | covooverrerriinns [ e, 23,190,583 U O O (VO O 158,319 | oo 158,319 | oo [ e 0
00-1102323.. . [ANN ARBOR.........ccoovmmimriiniinrisnisnisnsississssissiensennes | Ml | s 07/01/2015... | covooverrinns [ e, 16,450,833 (V1 RTINS R 121,717 121,717 0
00-1102324.. .| CANONSBURG.........oevurrerrinirierierinsiinnineiieninnesssennes | PRuiciiiniiinens v 02/27/2015.... 8,523,193 0 .92,381 | ... 92,381 |... ol 0
00-1102325..........cocveevvvereees [WILMINGTON. ... | NG | e 10/12/2018.... 2,590,492 0 L91.843 | L 91,843 | ..o | i 0
00-1102326.. | BURKE......oiiicicicsnicscsicsessnessscssisesssissienns. | VA | s 06/22/2015.... | coooocveriiricnns [ e, 15,115,923 0 ..80,416 . 0
00-1102328.. .. | CLEARWATER.. FL I I 04/20/2015.... 3,918,509 0 ..28,498 ..28,498 0
00-1102330.......cc0rivriiiiines DUBLIN.....ccoiiiiriininrisniissssssssissiessisssssssssssnienns | OHeiniiniiis | e 04/20/2015.... | covooeveriiriinns [ e 39,411,520 (U OO ROONN PO 212,535 212,535 0
00-1102334.. .. | CINCINNATI e 09/17/2015.... | ... ....17,957,146 0 ...125,789 0
00-1102336.. .. | MENLO PARK RO I 04/15/2015.... | ... e ....32,056,996 0 ....367,547 0
00-1102337.....covvririinirines CHATSWORTH. ... CA.ovvvennes [ v 04/08/2015.... 9,026,253 0 72,391 0
00-1102340.. .| CONCORD.........cccoumrmririnriinrinriininrississsisssisssssnsssnenns | NG | s TM312015.... [ o | s 17,527,806 0 ....288,417 0
00-1102341.. .. | CINCINNATI N 10/12/2018.... 6,746,806 e . 0 cerrennnn. 239,907 0
00-1102343.........ovvvrrirrinns BELLEVUE............ 04/22/2016.... | ..ooovverriireis | s 10,720,681 | .oooeeeiriieiienis [ o (14.271) | e [ e (14,271) ..52,244 0
00-1102344.. .. | BELLEVUE. 04/22/2016.... 7,378,409 | ..o | e, (15,866) | .. (15,866) ..49,889 0
00-1102346.. .. | ATLANTA... 10/12/2018.... 3,233,459 0 ..16,565 0
00-1102348.. .. | SANDIEGO......ccccomrrrrrrrenns 08/03/2015.... | covooverrirriinns [ e, 27,423,710 (U [N PO 206,459 0
00-1102350.. .. |MELVILLE .| 04/29/2015.... 9,280,124 0 ..53,669 0
00-1102352.. .. | COLUMBUS. 06/02/2015..... | ..o | s 10,786,377 2,106 | .. 2,106 | oo | e 123,324 0
00-1102353.. ..|PALOALTO.............. 08/04/2015.... 3,543,636 0 ..61,691 0
00-1102354.. .. | SAN ANTONIO. > . .| 05/18/2015.... 7,279,980 0 ..55,161 0
00-1102358.. .. | JACKSONVILLE BEACH..... FL I I 08/03/2015.... | covooverrirreinns [ e 10,556,858 0 .77,600 0
00-1102361.. .. | CHEEKTOWAGA 10/12/2018.... 3,271,365 0 ..56,972 0
00-1102362.. .. | FEDERAL WAY. .| 04/30/2015.... 9,774,682 0 ..72,630 0
00-1102363.. .. | ELIZABETHTOWN 05/26/2016.... 4,642,195 (U OO SO 101,104 0
00-1102364.. .. | CUYAHOGA FALLS 05/28/2015.... 8,982,729 0 ..98,736 0
00-1102366.. .. |WILMINGTON.... .1 06/18/2015.... 7,471,289 0 .41,385 0
00-1102367.. .. | SAN FRANCISCO. CA oo [ v 05/11/2015.... 7,510,194 0 ..41,363 0
00-1102369.. ..|VANCOUVER.......... WA o | e 1203172015, | oo | i 12,222,120 0 ..68,558 0
00-1102373.. .. [MARYSVILLE........ccccooovmriinnis WA i | e 05/08/2015.... 2,850,040 e . 0 49,776 0
00-1102377....cooverirrirniines REDMOND.....couviuiiiiiriieriniiissiissiessssessssssseesienes WA oo | e 06/30/2015.... | covooeverririrrienns | e, 10,570,615 v [ e [, (V1 RTINS RPN 112,527 0
00-1102379.. .. | SAN ANTONIO. ™ B [ 05/29/2015.... 5,457,940 0 .41,505 . 0
00-1102380.. .. | SAN ANTONIO. > N 05/07/2015.... | covooeverriiricnns [ e, 19,826,268 e . 0 .88,182 | ... ..88,182 | ... o 0
00-1102381......cvvvrivrririinns BEVERLY HILLS........cccooovvirrii CA.oovvvvis [ 06/26/2015..... | ..ocvvvrriinris | s 24,546,652 O O O (V[ [ 191,279 | e 191,279 | oo [ s 0
00-1102382.. .. | DUNWOODY........ccoourrrrrirnns GA B I 06/01/2015.... | ... ....21,351,898 0 ...125,317 ..125,317 0
00-1102384.. . [ROCHESTER.......ccoooviriiiriinniscsssessssnenenas MN..oovniies s 10/12/2018.... | ... e ....10,163,370 | . 0 cevnneennn 167,643 | ..l 167,643 | L ol 0
00-1102385........ooovvvvrririenns LASVEGAS........oooriiricsrisissiscss s NV i 09/01/2015.... 5,441,627 P O O 0 237,986 | ..oovviin 37,986 | ..o | e 0
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Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
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Loan Number City Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal

00-1102387.... 07/01/2015.... 3,266,916 0 .16,918 0
00-1102388.... 09/18/2015.... 3,696,973 0 .25,719 0
00-1102391.... 09/09/2015.... | covooeverveirricnns | e, 29,840,931 (V1 RTINS PPN 140,741 0
00-1102392 ... | SACRAMENTO .107/07/2015.... 2,425,430 0 ..26,065 0
00-1102394.... ... |ANN ARBOR 07/3112015.... | covoeiiricens [ e, 32,047,337 0 | o | e 237,201 0
00-1102397.... .. [DRAPER........ccovnriiriiriiinns 07/30/2015... | covooveriieinns [ e 10,397,853 0 ..68,166 0
00-1102408.... ... |AUSTIN 09/10/2015.... 5,749,072 0 ..30,227 0
00-1102409.... .| SAN BERNARDINO.........ccovrimrrivmriverirerisrinnniinnisenrennnnes | CAuriiiiiiniies [ v 11/13/2015.... 6,382,291 0 ..32,709 0
00-1102423 ... |MOORE..... . .| 11/18/2015.... 9,823,590 0 .45211 0
00-1102436.... oo [FARMINGTON HILLS.....ccoooiiiiiriciiiniicsieisnicssicsiis M i 03/07/2016.... | ccvooeverririicnns [ e 17,171,029 0 .82,715 0
00-1102439.... 1 [CONYERS.......ocviiriirernrrereniseeseniessnsenenessessnensnes | GAuciinivisenes | cvvreeens 10/15/2015.... | .... 11,604,025 0 0
00-1102460.... v [BROOKFIELD.......coooeviiiirinrininnienienissisniessisssiiennens | Whiiiiiiiii | e, 12/03/2015.... | .... 0 0
00-1102461.... .| MIDDLETOWN.. NY .o [ 11/24/2015.... 6,476,091 0 0
00-1102462 ... | TEMPE..... AZ .1 03/28/2016.... | .... 13,263,922 0 0
00-1102465.... ... |SAN DIEGO... CA.ovvvennes [ v 05/03/2016.... 6,325,223 0 ..28,693 0
00-1102468.... wo [PITTSBURGH. ..o PA oo 12/17/2015.... 3,836,926 0 19,472 0
00-1102475.... ... |SANTACLARA.........cceoevnianee CA.oivvceeis [ i 12/0972015.... | oo | i 13,734,055 0 .67,976 0
00-1102482.... oo [BOCARATON......oooiiriinissinessssssssesis FLooorireriies [ v 01/12/2016.... | oo | s 33,000,000 (U ORUSOR 12,506,760 0
00-1102487.... MALDEN.......oiriccnississiinscnessississssssnsesnins | MA s 10/12/2018.... 3,204,897 0 ..33,176 0
00-1102491 MERIDIAN.......coovevimriniininninciinnienisnissisnieesisssnennnne | Do | e 02/01/2016.... 9,319,074 0 ..64,056 0
00-1102512.... v [LAKESIDE..........ooniiiriiniicinniiniisniseisciisnisssssisssinnnns | CAuiiiciices | e, 11/01/2016.... 8,418,542 0 ..34,993 0
00-1102519.... we [ROCKVILLE........coooiiiiiiniinnicciinnicciisnicsnissiessisssnsneinns | MDuccccci | e 02/24/2016.... 2,979,549 0 .21,227 0
00-1102529.... oo [FARMINGTON HILLS........ooovvviiinninnninnrinnnisnninsneiisnnes | M [ 11/30/2016.... 9,340,616 0 ..53,593 0
00-1102530.... .| COLUMBUS. 8. [07/07/2016.... | oo [ i, 18,340,315 (V1 IR R 186,268 0
00-1102531 COLUMBUS 8. [07/07/2016.... | covevvricens [ e, 16,047,775 0 0
00-1102532.... ... | COLUMBUS ..5... [07/07/2016.... | .... 11,462,697 0 0
00-1102535.... v [ CINCINNAT L cccooeneieriesineensesensssssssiseenssneseeseens | OHeveiiicineis | e, 09/30/2016.... | .... 24,510,358 0 0
00-1102542.... o [MAUMEE.........ooinncicnnnissiinsscssnsssisnsensns | OHceciiciin | e, 07/2512016.... | .... 13,562,604 0 ..66,327 0
00-1102546.... . [CERRITOS.......ooviiririinrcniiniisnsnsnsicssissiissssisssenns | CAuiicciiiees | e, 05/02/2016.... | .... 11,696,078 0 .84,472 0
00-1102558.... v |FULLERTON....coviririeninnienienisniseninsiesienesnssensennes | CAuiiiieiiiiens | v 06/30/2016.... | cevooererrirrrinns [ e 22,338,511 (V1 PO NTONN PPN 120,463 0
00-1102561 ... |ANAHEIM.. .1 06/30/2016.... 6,858,733 0 ..36,986 0
00-1102563.... o [COSTAMESA.......cooociiriiininnisnicssenieniisnisniessinnins | CAuciiiiiiics | o, 06/30/2016.... | ccvooeverririinns [ e, 14,527,177 0 ..78,339 0
00-1102565.... o [COSTAMESA........coonvrriincsriinisnisniiscisnisnsssienns | CAuiiiciiies | e, 06/30/2016.... | covooeverrerriinns [ e, 21,862,210 (V[ R 117,894 0
00-1102566.... ... |LAGUNAHILLS 06/30/2016.... 9,335,497 0 ..50,343 0
00-1102573.... ... | LAS VEGAS 12/01/2016.... 9,266,691 0 ..63,061 0
00-1102587 ... | DALLAS .1 09/30/2016.... | .... 10,370,981 0 .51,872 0
00-1102590.... ... |CHARLOTTE 06/06/2016.... 7,990,786 0 ..55,464 0
00-1102598.... ... INOVATO. 07/12/2016.... | oovvvceriirei | s 14,542,168 0 ..74,045 0
00-1102601.... ... | RICHMOND 06/30/2016.... 2,677,905 0 .18,730 0
00-1102602.... ... |CHANDLER..... 06/24/2016.... 8,449,334 0 ..59,853 0
00-1102605 ... |CHARLOTTESVILLE .1 03/08/2017.... 5,035,839 0 12,272 0
00-1102606.... .| CHARLOTTE 07/12/2016.... 7,839,790 0 .40,499 0
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00-1102620.. .. |PORTLAND........ (O] U IR 08/25/2016.... 7,917,551 0 ..38,840 0
00-1102621.. [ COLUMBUS.......cooiicss s OH..ovvvvvvie [ 10/12/2018.... 2,472,136 0 ..28,626 0
00-1102622..........covverrirrrines CHARLOTTE. ...t NC.ovvvviees [ 12/09/2016.... | oo | e 23,186,202 (V1 OO OPRTONS PPN 231,998 0
00-1102624.. .. | INDIANAPOLIS NG | e 12/20/2016.... | ..o | i 15,919,965 (U ORI ISP 109,305 0
00-1102625.. .| CHATTANOOGA... L1\ TSSO IO 10/14/2016.... 8,113,089 0 .79,822 0
00-1102627 HIGHLANDS RANCH............. COuvvrvee [ 02/06/2017.... 7,947,045 0 ..52,440 0
00-1102638.. . [MARIETTA ..o GA B IR 08/08/2016.... 8,939,539 0 ..64,998 0
00-1102639.. | GAINESVILLE. ..o [C7. WO RO 08/08/2016.... | covooverrerrrrinns [ e 11,950,753 0 ..86,892 0
00-1102640 WAKE FOREST.......cc.cccoummiinrinnnas |\ (ORI R 08/08/2016.... 8,845,439 0 .64,313 0
00-1102642.. [ DURHAM.....coooiciniinincnisrisniccsisniscsienissienssissiensnes | NCuisiiiciies | s 10/25/2016.... 8,608,461 0 .48,704 0
00-1102645.. .| BEAVERTON . B - 10/27/2016.... 8,691,575 0 ..39,002 0
00-1102661 BURBANK........coooiiiiisrinniisnicniiesssisnicssissisesssinnienns | G | e 12007/2016.... | oo | e 20,000,000 0 ..65,046 0
00-1102663.. .. | STREAMWOOD........cccorurirrrirrianns [ EOSPOORPORTORN IPPO 1/07/2016.... | oo | e 19,970,000 0 ..93,251 0
00-1102664.. .| CAROL STREAM......cooevrmrimimmrirreieesesisseiseesssssenssesesseeons I | e 11/07/2016.... 6,230,000 0 ..28,337 0
00-1102671 CHICAGO........ccoovvimmriinnriinnrii /SOOI PP 10/11/2016.... 7,194,354 0 ..38,196 0
00-1102677.. .. | ISSAQUAH WA o | e 11/23/2016.... | ... ....10,567,438 0 ..56,202 0
00-1102679.. .. |ANN ARBOR.. Ml i 12/09/2016.... | ... - ....18,331,132 0 ..90,943 0
00-1102680.........comvvrrinrienes AUSTIN. e L%, GO 12/19/2016... | oo | v 34,372,493 (U O O 174,535 0
00-1102681.. .. | VANCOUVER.......... WA | e 06/16/2017.... | ... ....14,705,528 0 ..99,691 0
00-1102689.. .| MACON .. |GA B I 02/06/2017..... | ... e ...10,917,324 0 .49,613 0
00-1102690.. I WAYZATA. s | MN | 01/05/2017.... 6,867,689 0 .47,084 0
00-1102691.. .. |ROCKVILLE. o . .| 04/03/2017.... 6,732,304 0 .43,825 0
00-1102702.. .| PALM BEACH GARDENS..........ccoooviiimriirriieniiisseisneins FL I I 04/1172017 .. | o | s 15,123,074 0 ..94,697 0
00-1102705.. 10/12/2018.... 3,682,830 0 ..29,321 0
00-1102709.. .103/10/2017.... 8,227,216 0 ..40,489 0
00-1102710.. 03/10/2017.... 3,083,475 0 .15,075 0
00-1102711.. 09/01/2017.... 5,670,794 0 ..26,616 0
00-1102713.. .| 04/17/2017..... 1,693,980 0 8,339 0
00-1102714.. 09/01/2017.... 6,355,200 0 29,829 | oo 29,829 0
00-1102721.. 06/01/2017.... | covoveveriirrienns [ e, 13,310,805 (V1 PO NTONN PPN 119,180 119,180 0
00-1102723.. .| 04/26/2017.... 3,731,840 0 .44,813 .44.813 0
00-1102727.. 05/2212017... | covocvriinicnns [ e, 16,870,630 (V0 ORISR 151,988 151,988 0
00-1102731.. 06/01/2017.... 7,693,328 0 ....139,302 ....139,302 0
00-1102740.. . 08/16/2017.... | covovveeririinns [ e, 14,000,794 0 ..102,790 | ... 102,790 | ol 0
00-1102758.........ovvverrirrrines WOOD DALE.......... I | v 09/01/2017.... 4,434,098 0 234,204 | i 34,204 | .o | i 0
00-1102759.. w [MOBILE......oooiccisieccss s ] S R 08/08/2017.... | covooverrirreinns [ e 13,278,452 0 ..80,862 0
00-1102771.. .. |RANCHO DOMINGEZ........ CA.ovvvenies [ 10/12/2018.... 4,834,859 0 ..31,892 0
00-1102772......ovevrvrrinrrinns NORTHBROOK.........cccooomriianriinnnes /OSSR S 08/10/2017.... | oo | e 15,314,326 (V[ [ 141,059 0
00-1102782..  [LAS VEGAS.......oovierneeinrnneinernsrinsenseinseesensessssnsssnennnee | NVt | e, 09/14/2017.... 5,834,880 0 ..36,415 0
00-1102805.. .. |SUN PRAIRIE A Wi | s 11/15/2017.... 5,316,914 | . 0 ..46,928 0
00-1102811....cooeiriicien L UTeiee [ 01/08/2018.... 5,885,159 P O O 0 ..35,246 0
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00-1102825.. . FLororiieriins [ v 12/05/2017.... 8,802,822 0 ..56,024 ..55,024 0
00-1102831.. | PHOENIX .o LAV I 02/1212018.... | covoeveriiriiinns [ e, 19,542,786 (U O RINN P 155,558 155,558 0
00-1102836.........ocvverrvrrines WHITTIER ... CA.ovvvennes [ v 1211812017 . [ oo | e 21,512,583 | oo | e | i | e (V1 RTINS PPN 135,956 0
00-1102845.. JLASVEGAS.......oicnesssssss s NVens [ 02/28/2018.... 4,527,436 0 .58,714 0
00-1102864.. CA.oovvcvies [ v 05/09/2018.... | covooeverriiriicnns [ e 19,831,414 0 ..85,624 0
00-1102869 | 06/22/2018.... 6,645,604 | .......orvieiiniiniins e [ | 0 .54,410 0
00-1102872.. . /OSSR DR 04/13/2018.... 4,911,911 0 ..38,514 . 0
00-1102878.. | SALT LAKE CITY ..o UTeiens [ 05/31/2018..... | covooeverrirrriienns [ e, 10,530,778 0 ..86,008 | ... ..86,008 0
00-1102879.......ccocvrirririenes MARLTON......ooiiiniiiirinissisiiecsssssse s N s 06/26/2018.... | coooovverririinns [ e, 24,762,163 | ..oy | e [ | e (0 IR 144709 | ..o 144,709 | oo [ e 0
00-1102882.. .. |HILLAIR FORCE BASE..... UTeiei [ 07/06/2018.... 4,965,853 0 ..25,980 0
00-1102887.. .| COLORADO SPRINGS (610U IR 06/29/2018.... | covooverriieinns [ e, 14,893,313 0 ..64,893 0
00-1102888..........cocoerrvcrrenee WARMINSTER.................. PA oo [ 06/25/2018.... | cooooeverriiriiinns [ e, 10,853,176 | oo [ | et | s 0 ..89,348 0
00-1102892.. | SALT LAKE CITY..oviiiiirinieiinrieiesissisiissiiesseseseseens UTeens [ 06/26/2018.... | ... ....19,844,598 0 ..94,581 0
00-1102893..........cccccceuveennee [ INDIANAPOLIS........ooovoiininicnicniscsnisniissisniinnnens | N | s 08/14/2018.... | ... ....19,899,740 (U OO ISV 101,420 0
00-1102907.........oouvveerrverene [WESTERVILLE ... | OHlccccciii | s 09/07/2018.... 16,190,946 | ..ooucieeiiciiriiieni [ | et | s 0 .89,410 0
00-1102911.. | TAMPA s |l | 09/05/2018.... | ... ....24,933,072 0 ...101,319 ...101,319 0
00-1102914.. | PATCHOGUE.........c.osviinicniicniiersricnscsnicsississeessiennees | NY e [ 10/112/2018.... | ... ....29,944,301 0 ....168,305 ....168,305 0
00-1102927........covvvvrrinrinns SANTAANA......ooviiriiinriinnissssssnsssnsssnsssnssssnssnsnes | CAuiiiicniins [, 02/0172019.... [ oo | e | e | s | s | e 0 ..13,531 0
00-1102936..........ccvvveervemnins [ SENECA oot | SCiiiniiines | v, 12/21/2018.... | ... ....10,000,000 0 ..34,057 0
00-1102942.. L [NEW YORK......ooiviriiinninnivciienneissnssnissisensnnneenns | NY v | s 12112/2018.... | ... ....10,000,000 0 ..26,243 0
00-9000144.. o [ROCK HILL...coovverieeerrineierisneseesneeissessenisssssnsenseee | SChivineinins | cevneeens 08/01/2002.... | ... .128,016 0 7,598 0
03-0307129.. .. | AMHERST.. .| 06/27/1995.... .359,627 0 ..53,488 0
03-0310231.. [ STPAUL...ivercrsrinciveresinenissessisesnnsniensennnees | MNiiin | s 08/27/1997.... 1,037,612 0 .59,123 0
03-0310337.. o [HOUSTON......oviriniirinnisniissisicsisneississsssssines | T unrinniiinnins | ceveeees 09/30/1997.... 2,477,316 (V1 OO OTTINN PR 321,326 0
03-0310442.. .. |HOUSTON .1 09/30/1997.. .145,128 0 .18,824 0
03-0310520.. | OAKDALE..........oosvvimrieriecisssissssnsissssssssssnssssssssssesssssennes | MNsciesiens [ 12/01/1997.... | ... 437,586 0 .23,415 0
03-0311838.. [ SEATTLE .o | WA | 04/07/1999.... 46,960 0 .35,112 0
03-4000027.. . |NAUGATUCK .1 09/10/1996.... 1,464,510 . 0 119,494 0
99-0000034.. o [HOUSTON.....cooviriiniiisnisniissisnicnsssississsssssisesssssssnsssnss | I usneinniionnnes | covnnees 02/06/2015.... 2,620,289 (226,535) (226,535) ....132,106 0
0299999. Total - Mortgages With Partial Repayments.. 5,354,901,511 . .0 (226,535) (277,745) 0 63,294,820 0 0
0599999. Total Mortgage: 5,619,273,546 .(56,178) | .. 0 (226,535) (282,713) 0] ... 227,661,886 .227,610,926 (50,961) (50,961)
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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 - R 2,316,726 ..12,716,589
GSO Capital Opportunities Fund IIl LP Wilmington.... .| GSO Capital Partners LP............cccovererineneeerenisierennes 06/03/2016.... 2 |- 8,399,980
Guggenheim Private Debt Fund 2.0-1, LLC . Wilmington.... . | Guggenheim PDF 2.0........c.cccvuririnierieieinereeeees 06/03/2016.... 2 |- ....5,918,850
ICG SDP Fund 3B . | Grand Duchy. LUX.. | Intermediate Capital Managers Limited . 03/22/2018.... 2 |- ..10,281,157
Owl Rock First Lien Insurance Fund, LP. . New York NY.... | Owl Rock Capital Advisors LLC...........ccccrvvrrrrirrrnrenee 03/28/2019.... | .covrerned 2 | e 7,766,403 | - 2,400,000
TCW Direct Lending VII, LLC....... Los Angeles CA....| TCW Asset Management 05/14/2018.... 3 |- ....7,160,334
Vista Credit Opportunities Fund Il - B, L.P.... e San Francisco..........ocvveereeereenes CA.... | Vista Credit Opportunities Managment . . 06/01/2016.... 2 |- ....1,346,159
Vista Credit Opportunities Fund Il, L.P....... et Wilmington..........ccocoveoviirisiennen, DE.... | Vista Credit Opportunities Managment .. .. 05/10/2017.... 2 | i | e 303,934 | | e 957,908
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOME = UNGFIlIAEED. ..o oot ssassensensaees O 7,766,403 | ..o 7,750,534 | 0 | 49,180,977
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Blackstone Infrastructure Partners, L.P............ccccoovirieeieeiieeceecee e NEW YOrK......oovvevereecieeieeerecns NY.... | Blackstone Group. 03/14/2019.... | .covveene KT I 3,374,991 | - B I 12,625,009
Catalyst Fund V, L.P.............. Toronto CAN. [Catalyst Group, LLC........corerrimreeereireinieeneireseeeseeseeeeeeneens 08/12/2015.... 31- . 6,690,003
Clearlake Capital Partners V... sssssssesessns Santa MoniCa. ..o CA.... | Clearlake Capital GIOUP. ..ot ssessssnes | sessesessnssnes 12/05/2017.... 3| - s [ eeneen 323,805 [ | e 2,113,774
Dyal Capital Partners 1l New York NY.... [NB Dyal Associates I, LP.........cccccoeriieerinieersciniecirenns 09/30/2016.... 3] e 82,731 [ | e 13,122,424
GTCR XII, P New York NY....| GTCR Investment XII, LLC........ccccouvrurmrvmrrrrerinrirncnnns 05/04/2018.... 3] - . 3,929,500
ICG Europe VIl.............. St Helier. ... JEY.. | Intermediate Capital Managers Limited . 08/24/2018.... 2 | = e | e 199,997 [ | s 7,590,707
Landmark Equity Partners XVI, LP..........ccerrencneereeseee e eeeseeeenes Wilmington.........ccoevvvrreneninenne DE.... [Landmark Partners..........cocoeeeureenimreeereeneeeeeneeseneeeerenns 12/06/2018.... 31- 7,498,292
Peppertree Capital Fund VI, LP. WIlmINGton.......c.cveeeevnrcicis DE.... | Peppertree Capital 05/05/2016.... 3 |- 564,000
Siris Partners IV, L.P................ New York NY.... | Siris Capital Group, LLC........ccocvveeireinieereiseeceicens 03/15/2019.... | cvervvrenns K T [P 762,903 | - e . 4,237,097
Yukon Capital Partners Ill, LP....... Minneapoli MN... | Yukon Partners..............cccooeuercuereeececrerceeecceienea 07/18/2017.... 2| 5 et | e 3,245,947 | ..o | e 12,343,685
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated SO PO OO O PO PO PP POPPTRPPPPRPRURTON O 4,137,894 | .o 5,877,021 | oo (U 70,714,492
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
AEW Core Property Trust (U.S.), INC......ccovuuiriiriiiieeirireiescessese s Baltimore..........ocevveierniiciieiens MD... [ AEW Core Property TrUSt..........couveerrrernreneeeninnicesenienns 02/21/2019.... | covoevverires | e 15,000,000 | - I ST S | e 0.170
Almanac Realty Securities VIII, L.P. Dover. . | Aimanac Realty Partners 12/21/2018.... 5 e | e 280,606 | i | e 19,719,080 | ........... 1.000
Bell Institutional Fund VI, LLC Dover. .| Bell Fund VI Manager, LLC.. . 06/15/2017.... - 5,065,155 2170
Boston Capital Intermediate Term Income Fund LLC .| Boston . | Boston Capital Holdings Limited Partnership SOOI 11/01/2011.... -
CIM Fund VIII, L.P. . ... | Los Angeles.. .| CIM Fund VIII, GP, LLC... 12/31/2014.... -
Crow Holdings Realty Partners VII, LP e Wilmington.... .| Crow Holdings Capital Partners, LLC...........c.cccccuiriiiiniinriiniiniciesssienecssisiins | s 05/01/2015.... - .
Crow Holdings Realty Partners VIII, LP . Dover. . | Crow Holdings Capital Partners, LLC... | ... | 09/24/2018.... - 5,479,754
Crow Holdings Retail Fund, L.P... Dover. . | Crow Holdings Capital Partners, LLC . | 04/01/2015.... - 36,293 . 1,276,952
Dermody Properties Industrial Fund I, LP.. e .| Dermody GP II, LLC 12/27/2018.... S s | o 1,453,258 | ..o | v 12,577,903
Georgia Housing Tax Credit Fund LLC...........ccoeevvirieirienens Atlanta .| Georgia Equity INVESEOrS, LLC.........oveirieceiricierieieie st neesnen 12/29/2017.... - ...320
Harrison Street Real Estate Partners VI, L.P Dover. . | Harrison Street.. 08/09/2017.... - ...720,000
Harrison Street Real Estate Partners VII, L.P Dover . | Harrison Street.. 03/12/2019.... | oo | e 759,781 | - . 9,240,219
Helios Devco LLC . ... | Washington... .| Sol Systems LLC 05/23/2018.... - 80,616 ..12,486,817
Helios Infraco LLC.... Washingto .| Sol Systems LLC 12/22/2017.... - 8,131,801
Mill No 1 LLC........... Baltimore . | Mount Vernon Mill/Terra Nova LLC..........c.cccvvvrunnnee 04/18/2013.... -
Nationwide Sol 1 LLC...... Washington .| Sol Systems LLC 07/2112016.... - 0
PCCP Credit IX, LP.....coovvrerereircrinrinnes Dover. | PCCP Credit IX GP, LLC......ouvircermeiiieriesieereise et sssssssssesseseseenns 03/28/2017.... - 24,810,000
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
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
PCCP Equity VIII, LP.......coovrrrcrinnes Dover. S PCCP, L. 09/18/2018.... | e 1,576,020 ..11,046,263
Stuyvestant Hall Master Tenant LLC... . .... | Delaware.. . | Stuyvesant Hall Holdings Inc 04/03/2012.... - 1,440
US Government Building Open-End Feeder 1, LP.. . San Antonio.. . | USAA Equity AdVISOrS.......ccovvevmrerene 03/01/2019.... | ovevverrvrens | e 6,120,000 | - 2,880,000
US Office Development Program, L.P...........ccuceiinieiieseseissies e A ODP GP, LLC... et 12/02/2014.... - ..11,198,569
US Regional Logistics Program, L.P .|USRLP GP, LLC.. 10/18/2016.... - ..10,610,068
Walton Street Real Estate FUNd VI LP.........cccovviiueieiecieiceeeceeeee e . . | Walton Street Capital, LLC.........oeuoiereeirercreses et sseenees 05/18/2016.... - 31,955 ....6,407 467
Waterton Residential Property Venture XIlI, L.P . vee | DOVET vt DE.... | Waterton Venture XIll GP, LLC.............cccovovvrrrrirererennns 11/03/2017.... - 872,285 9,647,747
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated eeeteeietieeeeaeietee | eeeeiersesieseeiesiessessesecsesiesesesiesesiesissesiesierastererntinia ....21,879,781 LA1,601,787 | 0 | 156,094,295
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
NLIC REO Holdings, LLC Columbus .. | OH... | Nationwide Life Insurance Company. e —————— 04/12/2018.... - 75,000 | .ovovvererirerierininererienies | = e | e 100.000
NW REI(NLIC), LLC ...ttt ColUMbUS. ... OH... | Nationwide Life Insurance Company. s 05/02/20186.... © s | s 6,042,328 | oo | T s | s 100.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. OO PO OO PP PP PP PO OO OT PP PPPPPRRTORRYRTON 0] 6,117,328 | oo 0 | o 0. XXX.......
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.........coiicieiceneeissssisess i 10/30/2014.... | 1,594,964 |................ . 3,025,753 | ......... 49.990
Nationwide Affordable Housing Fund 54 - Red Stone Equity Fund - 49 LLC. Cleveland C RESP MM LLC....coiiciiisiesie st 11/24/2015.... S s | 712,902 | .o . 393,818 | ........ 49.990
Nationwide Affordable Housing Fund 55 RBC Tax Credit Fund 95 LLC. . | Cleveland.. . | RBC Tax Credit IV LLC 02/12/2016.... | s 429,456 18,422,918 | ......... 49.990
Nationwide Affordable Housing Fund X Apollo Tax Credit Fund XXXII LP. ... | Columbus.. . | Nationwide Life Insurance Co R 11/24/2003.... - ..329 | ... | 99.990
Ohio Equity Fund for Housing Limited Partnership XXVI. Columbus . | Ohio Equity Fund GP XXVILLC................ 07/22/2016.... LTSS IFPSTORR 1,074,502 | oo | e 3,679,565 | ........... 4.820
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - UNGffiltEa. ... i it oehs st bbb 0. 3,812,153 | oo {0 25,522,054 |....... XXX.......
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated
| American Tax Credit Fund 2018-C LLG........ocoorocrsscsmssescsec [ Columbus .. | OH... [ Nationwide Life Insurance Company. R | [101312018.... ] 1,000 | - o R 0.010
3499999. Total - Non-Guaranteed Federal Low Income Housing TaX Credit = AffIlIAEEG. .. .....iuiiiiiiiiiiriins ceiriissississssssss s ens sttt es | oebses s e bbbt 1,000 (R 0 | oo 0.... XXX.......
Non-Guaranteed State Low Income Housing Tax Credit - Affiliated
[ American Tax Credit Fund 2018-A LLC [ Columbus .. | OH... [ Nationwide Life Insurance Company. R | [03/1412015... | - Rl I 3,156,136
3899999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Affiliated .. 0 7,154 ....3,156,136
4499999. Subtotal - Unaffiliated. ..........coosriiirniiieiisisisisssrsssissnies ...33,784,078 [ oo 29,041,495 301,511,817
4599999. Subtotal = AFfIIBEA. ........oiveirieerieciisisi i 1,000 6,124,482 ....3,156,136
4699999. Totals ....33,785,078 ..35,165,977 ....304,667,953
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
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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) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

Alcentra European DLF Investor Feeder LP (fka:

Clareant) St. Helier. .. | JEY | Distribution... .| 11/13/2014 | 03/15/2019 - - - 0]- ...684,486 | ........ 684,486

GSO Capital Opportunities Fund Il LP............c.cccco.ne. Wilmington.. . | DE.. | Distribution... . | 06/03/2016 |03/27/2019 - - - 0] - cernnnn 289,813 | i 289,813

Guggenheim Private Debt Fund 2.0-l, LLC.................. Wilmington........ccccovevieene DE.. | Distribution 06/03/2016 |03/21/2019 - - - 0 [ - v [ v 2,006,667 | ... 2,006,667

ICG SDP Fund 3B Grand Duchy.. .. | LUX | Distribution... ..|03/22/2018 | 02/19/2019 - - - 0] - 62,375 ...62,375

Newstone Capital Partners IIl, LP . | DE.. | Distribution... .109/20/2016 |01/09/2019 - - - 0] - 32,357 | ..........32,357

TCW Direct Lending LLC........ovvorvercvrrrinrierirerieens DE.. | Distribution. 03/20/2015 | 02/05/2019 - - - (V18 TN S 1,832,657 | ..... 1,832,657

TCW Direct Lending VII, LLC Los Angeles.... .. | CA.. | Distribution... .| 05/14/2018 | 02/19/2019 - - - (V18 IR 1,157,538 | ... 1,157,538

Vista Credit Opportunities Fund Il - B, L.P. . | San Francisco. . | CA.. | Distribution... .| 06/01/2016 | 01/25/2019 | ............ 64,706 - - - 0f- 64,706 | .......... 64,706

Vista Credit Opportunities Fund Il, L.P.......cccooviviininens Wilmington. ... DE.. | Distribution.........coovveieveisiisinisssissiienies 05/10/2017 | 02/25/2019 | ............ 76,180 | oo - - - (V1 I [ 76,180 | ..ot 76,180
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated..............cocooioiieiieiiiiisieicecseise s | evees 6,206,779 | ...coovvennnnnd (U (O] 0 0 0 0 6,206,779 | ... 6,206,779
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Clearlake Capital Partners V............cccooveernieicnininns Santa Monica................... CA.. | Distribution..........ccooreeeernieiereeieenes 12/05/2017 |02/04/2019 | ............35,650 | ..cccoovrrrrirrnnee - - - 0f-

Dyal Capital Partners IV...........ccccoeuvevneriirinriiniins New York.... .. |NY.. | Distribution... ..|06/11/2018 | 03/08/2019 . - - - 0]-

ICG Europe Vll............ St Helier. .| JEY | Distribution... .| 08/24/2018 | 03/14/2019 | ... 15,206 - - - 0| = oo | v 15,208 | e 15,044

Landmark Equity Partners XVI, LP.......c.ccoocovviniirnnnens Wilmington.......cooveeeen. DE.. | DiStribUtON. ... 12/06/2018 | 03/29/2019 | .......... 199,214 | v, - - - (U1 IR [P 199,214 | ... 199,214
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. ..o | e 425397 | i (| I [ I 0 0 0 0 | o 425397 | ........ 425,235
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated

Eagle Captive Reinsurance, LLC.........cccccooiveiriiinnens |Columbus ......................... |OH. |Distribution ............................................... 08/11/2015 | 03/31/2019 |....190,000,000 | .....ccccorirernrene - - - 0]- ....190,000,000 |..190,000,000 | .....oveervenrrnns [ | e 0 - s
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated. ..o .1....190,000,000 | ...covoovrrrencd (| I (U 0 0 0 0 |....190,000,000 |..190,000,000 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

Bell Institutional Fund VI, LLC........cccoovviriveriireirinine Dover DE.. | Distribution... .. 106/15/2017 {01/31/2019 - - - 0]-

Boston Capital Intermediate Term Income Fund LLC... | Boston. MA. | Distributio .. [11/01/2011 | 02/14/2019 - - - 0f-

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

CCP NI Master Tenant LLC.........cccocovuvervrirernineirennne Santa Monica..........c.ccc.... CA.. | Distribution... .. 107/31/2015 |02/15/2019 - - - 0]-

Centerline High Yield CMBS Fund Il, LLC. .| Irving TX.. | Distributio .| 06/28/2004 | 01/10/2019 - - - 0]-

CIM Fund VIII, L.P. Los Angeles CA.. | Distribution... .| 12/31/2014 | 03/28/2019 - - - 0]-

Crow Holdings Realty Partners VII, LP . | Wilmington.. .. | DE.. | Distribution... .. 105/01/2015 |03/27/2019 - - - 0]-

Harrison Street Real Estate Partners VI, L.P. . | Dover.. .. | DE.. | Distributiol ..108/09/2017 |03/08/2019 - - - 0]-

Nationwide Sol 1 LLC . | Washington. .| DC.. | Distribution... ..|07/21/2016 | 02/01/2019 | .......... - - - 0] - -

Nationwide Sol 2 LLC... Washington.........ccccvunneee DC.. | Distribution... .. 107/19/2017 {02/01/2019 | .....evv. 49,708 - 0 [ = e [ v 49,708 | .......... 49,708

PCCP Credit IX, LP.. Dover. DE.. | Distributiol .| 03/28/2017 | 03/25/2019 1,171,179 - 0] - 1171179 | ... 1,171,179

Pretium Residential Real Estate Fund II, L.P............... New YorK.......cooovererrenns NY.. | Distribution... .. [ 09/01/2016 |02/13/2019 | .......... 125,493 - 0 [ - e | v 125493 | ........ 125,493

STRATA FUND 18 LESSEE LLC. . | Chapel Hill.. ..|NC.. | Distribution... .| 07/25/2014 | 01/28/2019 61,170 - 0]- 61,170

Strata Fund 25 Lessee LLC . | Chapel Hill.. .|NC.. | Distribution... .. | 06/30/2015 | 01/28/2019 | ... 74,094 - (V1 ISR R 74,094 | ... .

SunE DGS Master Tenant LLC.........cccovvvvernvirerneirinns DE.. | Distribution............ccoervieriniirerninierenns 12/30/2013 | 03/21/2019 | ............ 24,036 - 0f- 24,036 | .......... 24,036 | .o [ | () T

US Office Development Program, L.P................. DE.. | Distribution... .| 12/02/2014 | 02/25/2019 | .......... 922,742 - (V1 IR IO 922,742 | ....... 922,742

US Regional Logistics Program, L.P DE.. | Distribution... . [10/18/2016 ] 03/22/2019 | ....... 1,600,000 - (U Y PN 1,600,000 | ..... 1,600,000 .
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.............coiiiiiiiiiicscssssscvsssees | e 5,469,263 0 0 0. 5,469,263 | ..... 5,469,325 0 62 62 0
4499999. Subtotal - Unaffiliated .....12,101,439 0 0 0]... 12,101,439 [....12,101,339 | ..cccconen. (162) 62 (100) 0
4599999. Subtotal - Affiliated ....190,000,000 . 0 0 0 |....190,000,000 |..190,000,000 0 0 0 0
4899999, TOMAIS........vvrveeeeieeetieeei ettt eerneriniris ...202,101,439 | ..o ()] (O] 0 0 0 0 |...202,101,439 |..202,101,339 | .............. (162) 62 (100) 0
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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 NE 5.625% 0..rocrsersmsrsesrsmsrmesressce [0 [ 03/26/2019....... [ Direct. ..o | ) 655,000 | .o 4,884 [4FE.on
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 570,983 | ..o 655,000 [ .ooovovreeiiieeceeeeee 4844 | ... XXX
Bonds - U.S. Political Subdivisions of States
30382A B 9 | Fairfax Cnty VA GO Ref Ser B 3.500% 10......ccouuiirimeirniinriienisnisienisensnsssesenssnessenas | ................ | 01/29/2019........ | Raymond James USA Ltd........ccoviiinniiiniscisinnis | 6,592,744 | .o 6,650,000 |........ 1FE
2499999, Total - Bonds - U.S. POItICAI SUDGIVISIONS Of STALES.............c.evveeeereeeeiseeeieeeeetseetesevevsvese avoetesessessesasesesesesstesessassesaseaesesesesas s esaseseeeseseassessassssesesseesasestassasassasssnesesanssssssanasssssasesasasssssnsanassessasesesasasesnsenasnasns auivsereies 6,592,744 | ..o 6,650,000 |............... 0 XXXK.ovovvovinn
Bonds - U.S. Special e and Special A
31394B  FS 8 |FNMAREMIC Ser 2004-79 Cl ZD 5.500% 11 .. | 03/01/2019........ Interest Capitalization............. 397,029 397,029 1
31418D  BF 8 | FNMA Pool #MA3637 3.500% 04/25/49.. .. | 03/28/2019. Citigroup. ..101,515,625 ..100,000,000 | ..o 272,222
594698 QS 4 |Michigan St Strategic Fd Rev Bds AMT-I-7 .. | 01/11/2019........ METll LYNCA....ocvviiieiciee e 13,819,367 ....13,742,000 89,228
594712 UF 6 |Michigan St Univ Rev TXbI REf SEr A 4......oiviiiiiiceeisseessseenssssssenes .. | 02/11/2019........ Citigroup. 17,462,582 ...17,367,000 |........
650035 8W 1 [New York St Urban Dev Corp Rev Txbl-St P .| 01/09/2019. Morgan Stanley & Co LLC 19,402,221 19,445,000
717893 L2 5 |Philadelphia PA Wtr & Wst Rev Txbl Ref S .. | 02/14/2019........ Loop Capital Markets LLC...........ccccouruniiicniiniiiciirerinnens 4,300,000 4,300,000
717893 L3 3 |Philadelphia PA Wtr & Wst Rev Txbl Ref S .. | 0212172019........ Loop Capital Markets LLC............cocurenrvnniinirirerierernennns 4757704 | oo 4,750,000
79766D MC 0 | San Francisco CA Cty & Cnty AMT SerA....... .| 01/11/2019. JP Morgan Securities LLC 6,951,000 ......7,000,000
88213A NV 3 |Texas A & M Univ Rev Txbl-Ser A 3.673% . .1 01/09/2019........ Morgan Stanley & Co LLC. 3,500,000 | .o 3,500,000
88213A  NX 9 |Texas A & M Univ Rev Txbl-Ser A 3.803%......ccuiuirmiimiriiniinrisnsnssissnesersnsssesenenns | conrsnnsaneenes 01/09/2019........ Morgan Stanley & Co LLC, 9,798,087 | ..o 9,798,087 |........
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENLS............iuuuiiuuiiiiitierisiiisisiisstiies | eesitissiissssssesssess s es kb ees e f kL f 808808 b0k 084 EE 8 kL 0L L8 b L0 E kb0 bbb e eLbb ek bbbkttt | ehstssnnisssis bt ies 181,903,615 | ..o, 180,299,116 | ..ocovvvinnnea. 361,450
Bonds - Industrial and Miscell;
000000 00 0 |Marcone Appliance Parts Inc Term Ln Nt 1 .| 01/02/2019........ Direct............. 384,557 | oo 389,691 |........ 3FE
13976M  AB 0 | Capital Auto Rec Asset LBASS Ser 2018-1 .1 01/01/2019........ Goldman Sachs & COMPANY..........cevvrerrrrrvrernrenenns 5,990,125 | covvvrvererrieerieeneines 6,001,883 |........ 1
00122@ AA 9 | AES Southland SrSec Nt 4.500% 02/29/4...........ccrevmiunremrirererierernriresisessieesesiees | seereresinsens 02/28/2019........ Direct............. TTAZTA | e 1,743,711 | ........ 2PL
018522 L* 1 |Allete Inc 1st Mtg Bd 4.080% 03/01/29 ..| 03/01/2019........ Us Bancorp Investments Inc 17,000,000 | oo 17,000,000 |........ 1Z
03523T BV 9 |Anheuser-Busch InBev Widwdinc Sr Nt 5.. . S .101/10/2019........ Bank of America BISD Dealer..................... 5,980,020 | ...cooevrrieeis 6,000,000 |........ 2FE.
037833 AR 1 |Apple Inc Sr Nt 2.850% 05/06/21.........covuueemirieieiiiiirerericienssiseesie s resisseenes | coseeesiessnes 02/28/2019........ Bank of America BISD Dealer..................... 10,030,200 | ..vorverrirerinieeeies 10,000,000 | oooerrerrerirereeseeerieieen 93,417 | 1FE i
038522  AQ 1 |Aramark Services Inc SrNt 5.000% 02/0 .. | 03/11/2019........ Various 4,389,250 | oooovieiieee 4,460,000 | ..o 24,597 | 3FE...oviriviiniins
04317@ BJ 6 |Arthur J Gallagher & Co Sr Nt Serll 4 .1 02/13/2019........ Bank of America BISD Dealer..................... 5,000,000 | ...oorevrreiereieeeienis 5,000,000 |........ 2
05595#  AA 4 | BSIP LDAC Issuer LLC Sr Sec Nt BrooKfiel...........coccovevevrriiiieeiercsescceisseseeenenes | eovevesisenanns 02/27/2019........ Bank of America BISD Dealer..................... 10,000,000 | oo 10,000,000 |........ 27
065403 BC 0 |BANK CMBS Ser 2019-BN17 CIA4 3.714% 0 .. 1 03/21/2019........ Morgan Stanley & Co LLC. 3,604,713 | oo 3,500,000 1FE...
065405 AE 2 |BANK CMBS Ser 2019-BN16 Cl A4 4.005% 0. .1 02/01/2019........ Wells Fargo Securities LLC...........cocovinrrmrniieineirerinineinns 19,259,766 | ..oovverrrireriericeericis 18,700,000 1FE...
08162V AE 8 |Benchmark Mtg Tr CMBS Ser 2019-B10 Cl Ad........cc.cocvmiueririinireiinnienieniseeinnes | coerrinenienes 03/29/2019........ ValIOUS....ovviiiiii s 13,729,975 | oo 13,300,000 1FE
08162V AG 3 |Benchmark Mtg Tr CMBS Ser 2019-B10 Cl AM .. 1 03/21/2019........ Deutsche Bank Capital. 1,235,974 1,200,000 1FE...
084659 AR 2 |Berkshire Hathaway Energy SrNt 4.450%..........cccoouviriririniiinniiniisciesienisniis .| 02/14/2019........ Tax Free Exchange. 19,993,600 ....20,000,000 1FE...
097023  CD 5 |Boeing Co SrNt 3.200% 03/01/29........ccoevmreririeirireeeeireresisrirereseseeesseessesesisernnes | coereesseesnes 02/13/2019........ Bank of America BISD Dealer..................... 740,743 | e 7,250,000 |........ 1FE
10062@ AA 0 |Boston Cap Int Term Inc Fd LLC Sr Nt 6 .| 01/16/2019........ Direct............. 30,084 30,084 |........ 5
101137 AU 1 |Boston Scientific Corp Sr Nt 4.700% 03...... .. | 02/21/2019........ VAIIOUS. .ot nsen 6,718,020 | ..vovierieieeiersenend 6,750,000
101137 AV 9 |Boston Scientific Corp Sr Nt  3.450% 03...... .. | 03/25/2019........ Jefferies & COMPANY INC.......c.ocueiriiirieeie s 5,103,450 | oo 5,000,000
101137 AW 7 |Boston Scientific Corp Sr Nt 3.750% 03...... .. | 03/07/2019. Various 10,493,045 10,500,000
101137 AX 5 |Boston Scientific Corp Sr Nt 4.000% 03...... .. | 03/25/2019........ Various 16,838,228 ....16,772,000
113804  AB 4 |Brooklyn Navy Yard Cogeneratio Sr Secure.. .. | 02/14/2019........ Barclays Capital Inc. 25,000,000 | ..o 25,000,000
12505F  AF 8 | Outfront Media Cap LLC/C Sr Nt 5.875%.... .| 03/13/2019. Goldman Sachs & Company 82,000 80,000
12596M  AA 4 | Credit Suisse Mortgage Trust RMBS Ser 20 .. | 02/27/2019........ Credit Suisse Securities LLC...... 9,998,626 | ....cooeriirrecee 10,000,000 | ......... 27,375 | 1FE
126408 HM 8 |CSX Corp SrNt 4.250% 03/15/29. .. | 0212172019........ JP Morgan Securities LLC 9,775,880 | cooovvvireririniienieniins 9,500,000 115,517 | 2FE...
14041N  FF 3 | Capital One Multi Asset ExecTr LBASS Ser.. .1 01/10/2019........ Goldman Sachs & Company.... 3,503,240 | ..o 3,535,000 .3,787 | 1FE...
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14312)  AQ 5 |Carlyle Global Mkt Strategies CLO Ser 20...........ccccouvurieniineiiiniieiieninsissisesiesins | cvenineiienes 01/30/2019........ Citigroup. 25,000,000 | ...cooouee 25,000,000 |........ 1FE
14312)  AS 1 |Carlyle Global Mkt Strategies CLO Ser 20 . e [ s 01/30/2019........ Citigroup. 10,000,000 | .eovovverirriernireees 10,000,000 |........ 1FE
000000 00 O |NFP Corp Nt 7.000% 01/24/24...........ccovvmiriiiririreintirirseisesie e .. | 02/14/2019........ Direct............. 2,737,022 | oo 2,792,880 |........ 4FE,
161571 HC 1 | Chase Issuance Tr LBASS Ser 2016-A2 CI A . .1 01/28/2019........ Goldman Sachs & Company............ccceeerineeererneens 3,975,234 | .o 4,000,000 | .oooveieinieiieeee s 2,588 [1FE.....coivivircirinne
18055#  BC 5 |Clarion Lion Prop HIds LP St Nt Ser AA........c.coiiniieieieereressiesissieesesisesenins 02/01/2019........ Bank of America BISD Dealer..................... 10,000,000 | .eovovverrrireririeeeeieis 10,000,000 |........ 1Z
21872#  AA 5 | Core Civic of Kansas LLC SrSecured Ni...........cccccvivevereiiiriecieisiceieieeiese e .| 02/15/2019........ JP Morgan Securities LLC 1,952,123 1,952,123 |........ 1PL
22945D  AG 8 | CSAIL Commercial Mtg Tr CMBS Ser 2019-C1 .. | 02/28/2019........ Credit Suisse Securities LLC...... 22,865,978 22,200,000 | ......... 12,496 [1FE....ccooviiveri
233851 DS 0 |Daimler Fin NALLC SrNt 3.650% 02/22/ .. | 02/19/2019........ Citigroup. 12,968,800 ....13,000,000 |........ 1FE
254687 CG 9 |Disney Walt Co SrNt 5.650% 08/15/2 .. | 03/20/2019. Tax Free Exchange.. 7,540,574 ..7,500,000 1FE
254687  CS 3 |Disney Walt Co SrNt 7.750% 01/20/24... .. | 03/20/2019........ Tax Free Exchange.. 5,113,091 | oo 5,000,000 |........ 1FE
254687 DC 7 |Disney Walt Co SrNt 3.700% 10/15/25... .. | 03/2012019........ Tax Free Exchange.. 5,990,130 | oo 6,000,000 |........ 1FE
254687 DN 3 |Disney Walt Co SrNt 7.300% 04/30/2 .. | 03/20/2019. Tax Free Exchange.. 5,278,967 .......5,000,000 1FE
254687 DY 9 |Disney Walt Co SrNt 6.200% 12/15/34... .. | 03/20/2019........ Tax Free Exchange.. 26,731,595 | oo 26,000,000 1FE
254687 EG 7 |Disney Walt Co SrNt 6.650% 11/15/37... .. | 03/20/2019........ Tax Free Exchange.. 4,049,927 | oo 3,100,000 1FE
254687  EN 2 |Disney Walt Co SrNt 6.900% 08/15/3 .. | 03/20/2019. Tax Free Exchange.. 2,670,177 .......2,000,000 1FE
254687 EQ 5 |Disney Walt Co SrNt 6.150% 02/15/41... .. | 03/20/2019........ Tax Free Exchange.. 29,948,119 | oo 29,000,000 1FE
25746U  CY 3 | Dominion Resources Inc Sr Nt 4.250% 06, .. | 03/11/2019........ Scotia Capital 12,341,640 212,000,000 | oo 144,500 | 2FE.....ccooivvvirvine
257460  CZ 0 | Dominion Resources Inc Sr Nt 4.600% 03 .| 03/11/2019........ Scotia Capital 4,998,350 5,000,000
26249G  AJ 9 |Dryden SrLn Fd CLO Ser 2014-33A Cl AR2 02/20/2019........ Goldman Sachs & Company............ccceevevvireninninees 9,000,000 | ..o 9,000,000
26249G AL 4 |Dryden SrLn Fd CLO Ser 2014-33A Cl BR2 . .. | 02/20/2019........ Goldman Sachs & Company...........ccceeeeereveernrerenns 7,956,449 7,956,449
26252)  AA 6 | Dryden Senior Loan Fund CLO Ser 2019-75A...... e .1 01/23/2019........ Jefferies & COMPANY INC.....vvuvvererriiriieisee s 30,000,000 ....30,000,000
26252)  AC 2 |Dryden Senior Loan Fund CLO Ser 2019-75A...... USSR IR 01/23/2019........ Jefferies & COMPANY INC.......c.vuevreiirieee e 5,000,000 | .o 5,000,000
29278N  AG 8 |Energy Transfer Partners Sr Nt 5.250%.. .. [ 01/09/2019........ Bank of America BISD Dealer..................... 25,409,305 ....25,300,000
316773  CX 6 |Fifth Third Bancorp SrNt 3.650% 01/25.. .1 01/23/2019........ Morgan Stanley & Co LLC. 34,934,900 ....35,000,000
34532P  AA 8 |Ford Credit Auto Owner Tr LBASS Ser 2019.........ccviuiirieniireiniiceeiscissiesissisenes. | oeveesnneenes 01/15/2019........ Bank of America BISD Dealer..................... 11,997,256 | ..o 12,000,000
35137L  AB 1 |Fox Corp SrNt 4.030% 01/25/24 .. | 01/15/2019........ Goldman Sachs & Company.... 10,000,000 | cooooeeuieeiierierieiene 10,000,000
361448  BE 2 | GATX Corp SrNt 4.700% 04/01/29. . .1 01/29/2019........ Bank of America BISD Dealer.. 3,993,440 | .ovevieeeeeeeia 4,000,000
38218D  AA 7 | Goodgreen Trust LBASS Ser2019-TA Cl A .......ciieiniencisseeississsisesssssssennns | sesversssnnens 01/22/2019........ Deutsche Bank Capital..........cc.cocrvrrrrrnns 5,998,178 | ..o 6,000,000
404119  BW 8 [HCAINC SrNt 5.875% 02/01/29........ovivmeirirniiriieiiiisieeesiseesissiereese s .. | 03/04/2019........ Various 2,803,500 | ..o 2,680,000
423452  AC 5 |Helmerich & Payne Sr Nt 4.650% 03/15/2 .1 03/22/2019........ Tax Free Exchange 17,817,320 | oo 17,500,000
446413 AL 0 |Huntington Ingalls Industries Sr Nt 3 03/13/2019........ Citigroup. 3,383,870 | .overerereieieeeieiisninnenn 3,500,000
476556  DC 6 |Jersey Central Pwr & Lt Co SrNt 4.300 .. | 02/05/2019........ Morgan Stanley & Co LLC. 9,589,010 | oo 9,450,000
48128Y AW 1 | JP Morgan Chase Comm Mtg Secs CMBS Ser 2... .1 02/15/2019........ JP Morgan Securities LLC 12,153,988 | oo 11,800,000 35,658 | 1FE
49327V 2B 9 | Key Bank NA Sub Bk Nt 3.900% 04/13/29.........ccovvrrreerririreriniirersnsreesisersesssienens | seevereeineenes 03/06/2019........ KeyCorp 9,217,625 | ..o 9,250,000 |........ 2FE.
513075 BM 2 |Lamar Media Corp SrNt 5.750% 02/01/26.........ccccoovvmiiiiriniiiniiiciieicisisricenis .. | 01/24/2019........ JP Morgan Securities LLC 2,194,438 | ..o 2,150,000 |........ 3FE
513272 AA 2 |Lamb Weston HLD Sr Nt 4.625% 11/01/24..........coccovvvnervmineiieinnrneseseseierieeens .. | 03/04/2019........ JP Morgan Securities LLC 613,050 | ..o 610,000 [ ..o 9,796 |[3FE.....cccccoiviviiinn
513272 AB 0 |Lamb Weston HLD Sr Nt 4.875% 11/01/26..........ocovierevmieeiirierirererincrerseenisenenis .. | 03/04/2019........ Various 3,601,125 | oo 3,580,000 59,088 | 3FE
53117C AT 9 |Liberty Property LP SrNt 4.375% 02/01.. .. | 01/22/2019. Various 11,707,763 11,715,000 2FE
532457 BT 4 |EliLily & Co SrNt 3.950% 03/15/49 .. | 03/25/2019........ Various 13,058,765 ...13,000,000 | ......... 23,865 | 1FE
532457 BV 9 |EliLilly & Co SrNt 3.375% 03/15/29........ccmviiiiiiniiniiiceiesisieeississiesississniians .. | 03/2972019........ VaMiOUS......ovvveiriiiiici s 39,768,997 ....39,600,000 ...36,891 [1FE...
539830 BH 1 |Lockheed Martin Corp SrNt 3.550% 01/1 .. | 01/07/2019. Morgan Stanley & Co LLC. 9,969,200 10,000,000 171,583
591894  CC 2 |Metropolitan Edison Company Nt 4.300%. .| 01/11/2019........ VaTOUS. ....cocvvrececieieeeteteree ettt 15,747,735 ....15,750,000
595620 AT 2 |MidAmerican Energy Co 1st Mtg Bd 3.650 .. | 01/07/2019........ Mizuho Securities USA Inc. 10,490,655 | ...coovvveierieieei 10,500,000 |........ 1FE
595620 AU 9 |MidAmerican Energy Co 1st Mtg Bd 4.250 .| 01/07/2019........ Mizuho Securities USA Inc. 9,442,050 | ..o 9,500,000 1FE
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615394  AK 9 |MOOG INC SrNt 5.250% 12/01/22........cccvviirirniniiirniinsissinersssserssiseeesssssseenes. | conseessnsnenes 03/18/2019........ Wells Fargo Securities LLC..........ccoceinirerinireineirerenineins 159,557 | oo 157,000 | oo 2,407 [3FE ..o
64132D  AA 6 | Neuberger Berman CLO Ltd CLO Ser 2019-32........ccccvuveerneererneeinirneererneensrneeeeenenns | veeeeeerennees 01/28/2019........ Wells Fargo Securities LLC..........cocovvrininerncrireeeiees 15,000,000 | oo 15,000,000 |........ 1FE
64132D  AC 2 | Neuberger Berman CLO Ltd CLO Ser 2019-32........ccccoervrniirvenirnins .. | 01/28/2019........ Wells Fargo Securities LLC...........ocovvnrrmrnircineircrinineines 8,500,000 | ..oceueerireireieriieenen 8,500,000 |........ 1FE
64830C 3 | New Residential Mtg Ln Tr RMBS Ser 2019- .| 01/09/2019........ JP Morgan Securities LLC 14,853,382 | oo 14,800,000 | oo 65,778 | 1FE. ..o
68267E  AA 2 | OneMain Direct Auto Rec Tr LBASS Ser 201.........ccvevvinrieriirrenrirereiineerersnisseennes | vereeesenenenes 03/12/2019........ Barclays Capital Inc. 14,997,428 | ..oovvererereees 15,000,000 |........ 1FE
69370C  AA 8 |PTC Inc SrNt 6.000% 05/15/24 .. | 03/19/2019........ VAIIOUS. .ot en 1,678,756 1,607,000 | ......... 26,827 |3FE
70432* 9 [Paychex New York LLC SrNt Ser A 4.070.......coouimrerninirersisreseeseeeiensnis .. 1 03/13/2019........ JP Morgan Securities LLC 20,000,000 ....20,000,000 |........ 1Z
713448  EE 4 |Pepsico Inc SrNt 7.290% 09/15/26 .. | 01/04/2019........ Tax Free EXchange.........cccocvvvmivvcierirerciniins 6,500,564 | .....oovuvriiierieieenend 6,500,000 | .oovvueerriiieieriee s 143,471 | 1FE i
717081  ES 8 |PfizerInc Nt 2.950% 03/15/24 .. | 03/04/2019. Barclays Capital Inc. 4,997,450 ..5,000,000 1FE
717081  ET 6 |Pfizer Inc Nt 3.450% 03/15/29 .. | 03/25/2019........ VAOUS....covvriieeieie e 11,221,380 ....11,000,000 13,800 [1FE ..o
717081  EV 1 |PfizerInc Nt 4.000% 03/15/49........ccccovvvvvrnrrnnn. .. | 03/04/2019........ JP Morgan Securities LLC 2,951,010 | cooevies 3,000,000 |........ 1FE
74042H  AC 1 |Preferred Term Sec Ltd LBASS XIX Nt CI B .. | 03/22/2019. Interest Capitalization... 1,407 1,407 4FE
827048 AU 3 |Silgan Holdings Inc Sr Nt 4.750% 03/15...... .. | 03/19/2019........ Barclays Capital Inc. 406,925 | ..o 410,000 325 |3FE
854502  AK 7 |Stanley Black & Decker Inc Sr Nt 3.400 .. | 02/27/2019........ Citigroup. 29,957,400 | ..oooovvinries 30,000,000 2FE.
858119  BH 2 | Steel Dynamics Inc SrNt 4.125% 09/15/. .| 01/16/2019. Bank of America BISD Dealer.. 5,449,365 <er5,836,000
87305Q CN 9 |TTX Co SrNt 4.600% 02/01/49........covrvmrvrriririririiisirinsireriesieeseissse e .. [ 01/11172019........ Various 25,089,309 | ..ooovviiniiee 25,000,000 1FE
87612B  BG 6 |Targa Resources Partners Sr Nt 5.000%. .| 03/04/2019........ JP Morgan Securities LLC 545,300 560,000 [ ..ovoveeeeeeeceeieeeeseeeeeeeeena 3,967 [3FE....coiorerienn
88579Y BG 5 [3M CoSrNt 3.375% 03/01/29. . .| 02/12/2019........ Morgan Stanley & Co LLC 14,994,750 15,000,000 |........ 1FE
89177B  AA 3 | Towd Point Mortgage Tr RMBS Ser 2019-1 C.......coovvvevvviniieinisieisissveisissiesens [ v 01/24/2019........ Bank of America BISD Dealer..................... 14,908,641 | oo 15,000,000 | covoerivirieiieno 46,875 | 1FE ..o
902494 BH 5 | Tyson Foods Inc SrNt 5.100% 09/23/48 .. 1 02/13/2019........ Morgan Stanley & Co LLC. 10,155,390 210,500,000 | oo 209,738 | 2FE......ccovvirerriin
902494  BK 8 | Tyson Foods Inc SrNt 4.350% 03/01/29 .| 02/13/2019........ Morgan Stanley & Co LLC 6,998,740 7,000,000 |........ 2FE.
90276F AW 4 |UBSCM 2018-C10 A4 CMBS Ser 2018-C10 Cl A........ovriririrererircererseiesienisenseinnes. | vereeeseninenes 03/20/2019........ Cantor Fitzgerald & Co 1,438,594 | oo 1,350,000 | ..o 3,397 [1FM.ccoiiciicine
90276Y  AE 3 |UBS Commercial Mtg Tr CMBS Ser 2019-C16 .| 03/27/2019........ UBS Financial SErvices INC..........ccccvveurvereerereeeeeceeeeseeeeveseeenenes 2,832,479 | oo 2,750,000 | cooovvrerereeeeeee e 4,131 [1FE.iiicieiene
907818  FB 9 | Union Pacific Corp St Nt 3.700% 03/01/........couvvmirerniiiiniieienisereisseieeseesieeiees .1 02/11/2019........ Morgan Stanley & Co LLC. 29,987,100 | ooovverrreeeeiee 30,000,000 |........ 2FE.
907818  FC 7 | Union Pacific Corp Sr Nt 4.300% 03/071/.......covvmimniiiriniineiirineierenireresiseiensssisseenes | coseeeninsnnes 02/11/2019........ JP Morgan Securities LLC 4,964,850 | ..o 5,000,000 |........ 2FE.
90931C  AA 6 | United Air Lines LBASS PTC Ser 2019-1 Cl......... e ..| 01/28/2019........ Citigroup Global Markets Inc 15,670,000 | oo 15,670,000 |........ 1FE
90931E  AA 2 |United Air Lines LBASS PTC Ser 2019-1 Cl......... s . 01/30/2019........ Citigroup Global Markets Inc 2,638,045 | ... 2,636,000 |........ 1FE
92338B AC 9 |Verde CLO Ltd CLO Ser2019-1ACIA 4.1 03/15/2019........ Goldman Sachs & COMPaNY..........cvuremerernernreenns 32,543,551 | oo 32,543,551 |........ 1Z
92338B  AE 5 |Verde CLO Ltd CLO Ser2019-1ACIB 4.6 .. | 03/15/2019........ Goldman Sachs & Company 10,000,000 10,000,000 |........ 1Z
92940P  AD 6 |Westrock Company Sr Nt 4.900% 03/15/29........cvruiririnireiirineirernieeesiesiseeenenes . 02/20/2019........ Tax Free Exchange. 499,755 . 500,000 2FE...iiieie
94106L  BE 8 |Waste Management InNC SrNt 3.150% 11/1....cvvrviivvireieisiseersesseesisssesesiesssnnn | coereessesines 01/08/2019........ Barclays Capital Inc. 14,313,000 | wovovrvririrerereenies 15,000,000 2FE e
95001W BB 3 | Wells Fargo Comm Mtg Tr CMBS Ser 2019-C4. .. | 02/21/2019........ Wells Fargo Securities LLC.. 15,758,342 | oo 15,300,000 1FE...
96145D  AH 8 | Westrock Co Sr Nt 4.000% 03/15/28, .| 02/20/2019........ Tax Free Exchange. 8,486,546 | ..o 8,500,000 .146,389
941053  AH 3 |Waste Connections Inc SrNt 4.250% 12/........ccccoeveneee A 02/22/2019........ Deutsche Bank Capital............ccocvererenee. 4,115,540 | oo 4,000,000 | ......... 39,194
000000 00 O |Digicel Group Two Ltd Sr Nt PIK 7.981% D... 02/28/2019........ Direct.... 25,833 79,000 2,392
000000 00 O |DTEK Finance PLC 1st Lien PIK 10.750% 1 . D... 02/21/2019........ Direct.... 324,113 | e 335,000
00105D  AF 2 | AES Gener SA Jr Sb Nt 7.125% 03/26/79......... s D... 03/18/2019........ Direct.... 844,561 845,000
225506  AA 0 |Credito Real Sab De CV Sr Nt 9.500% O: .|D. 01/31/2019. Direct.... 600,000 .600,000
25382D  AA 4 |Digicel Group Two Ltd 1st Lien 8.250%...... D... 01/14/2019........ Taxable Exchange 667,920 759,000
25382F  AA 9 |Digicel Group Two Ltd Sr Nt 7.981% 04/ 02/28/2019........ Direct............. 189,375 528,000
25382F  AA 9 |Digicel Group Two Ltd Sr Nt 7.981% 04/. 01/14/2019. Taxable Exchange 352,000 .800,000
25382F  AB 7 |Digicel Group Two Ltd SrNt 8.250% 09/. 01/14/2019........ Taxable Exchange 354,420 716,000
30052K  AA 7 |Evraz Plc Sr Nt 5.250% 04/02/24 03/26/2019........ Direct.... 300,000 300,000
31772D  AD 4 | QNB Finansbank AS / Turkey SrNt 6.875... 02/28/2019........ Direct.... 219,256 220,000
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377373  AH 8 | Glaxosmithkline Cap Inc Nt 3.375% 06/0 SO [0 03/21/2019........ VAIIOUS ..ottt . 18,764,622 | .oooooreicieecnne 18,950,000 |........ 1FE

44962L  AF 4 |IHS Markit Ltd Sr Nt 4.750% 08/01/28.................. e | D 03/26/2019........ Morgan Stanley & Co LLC 8,238,199 | ..oocvvreririeeins 7,900,000 | ......... 59,415 | 2FE

456873  AD 0 |Ingersoll-Rand Lux Finance Nt 3.800% 0. . . D.... 03/19/2019........ Citigroup. 6,493,565 ..6,500,000 |........ 2FE

45900T  AA 0 |Intl Airport Finance SA 1st Lien 12.000 . D.... 03/08/2019........ Direct............. 515,000 . 515,000 |........ 4FE

49989A  AC 3 |Koc Holdings AS SrNt 6.500% 03/11/25........cevemeemerrerinerieriesisseesseeissssesseseseens [0 03/06/2019........ Direct............. 442,303 | oo 445,000 | ........ 3FE

600814  AQ 0 |Millicom Intl Cellular SrNt 6.250% 03.........covevrmreriiereierineieseresseessssessssesenssens D.... 03/14/2019........ Direct.... 200,000 200,000 {........ 3FE
86964W  AC 6 |Suzano Austria GMBH Sr Nt 6.000% 01/15...... s D.... 01/29/2019........ Direct.... . 597,925 575,000 [ cooooverneerrierrerierieeieeieni 1,917 [ 2FE.ci
87124V C@ 6 |Sydney Airport Finance Co Pty STINE 4. B.... 02/05/2019........ MUFG Securities Inc . 21,702,000 21,702,000 2Z
90015W  AH 6 | Turkiye Garanti Bankasi Sr Nt 8.125% 0. D 03/21/2019. Direct.... . 648,031 .650,000 . 4FE

G1746# AB 2 | Cadent Finance plc SrNt 2.790% 03/19/........cceervmrrnerrerirecirennns B 03/19/2019........ RBC Capital Markets LLC...........cocuumreeerrineeeriseienieeiseenns . 19,902,000 19,902,000 |........ 1FE
G6655@ AA 4 | Northern Gas Networks Ltd Sr Nt Ser A.......ccovvvvernenneinnicinninns B 01/10/2019........ LIOyds SECUMHIES INC......vvuvveiriiciieiiese e . 17,845,800 ...17,845,800 | ........ 2

G6750*  AE 2 | The 1887 Co Ltd Sr Nt Ser E 2.960% 01/ B 01/10/2019. Barclays Capital Inc. . 15,296,400 15,296,400 2Z

G6750*  AF 9 | The 1887 Co Ltd Sr Nt Ser F 3.210% 01/.... B 01/10/2019........ Barclays Capital Inc. . 10,197,600 ....10,197,600 2z
G7334@ AL 7 |RRPF Engine Leasing Ltd. Sr Nt SerS 4 . 02/11/2019........ JP Morgan Securities LLC 6,000,000 6,000,000 1FE

N8505#  AA 2 | TenneT Holding Sr Nt Green Ser A 1.610.... .|B 01/24/2019. Natwest Securities..... . 22,608,000 22,608,000 12

Q3973# AC 9 | GPT Funds Management Ltd Sr Nt 4.400% . 02/07/2019........ Commonwealth Australia Sec LLC...... e .. 10,000,000 10,000,000 1Z

3899999. Total - Bonds - Industrial and Miscellaneous. s © e eheeleeEereeCeEiereerEeeierEeEeeeiesEersesiessersesiiesieriersesiierersecserierierisestiererseceerersersieriierereiesiieresiiisiersesieisieriieriesiecie  teiesieereessesserensaneensenrennensierennneenes | serensecesenneene s 1,238,979,026 | .ooovvvvviiirei 1,233,688,579 | ..o 2,024,074 |...cocee.ne XXX e

Bonds - Bank Loans

000000 00 O |OTG Management LLC Incremental DD Term L OSSPSR ISR 01/14/2019........ Direct............. 10,463 10,463 |........ 3FE

000000 00 O [Animal Supply Company New Term Ln Nt 1.......ccooviriiiresceeee e .. | 03/28/2019........ Interest Capitalization... 6,118 6,118 |........ 5

000000 00 O |Animal Supply Company New Term LN Nt 1......cccoviuirriinineeenessse s .. | 02/28/2019........ Tax Free Exchange. 2,999,383 | ..o 3,038,133 | ........ 5

000000 00 O |DecoPac Inc Term Ln Nt2 6.500% 09/29).........ccorvmermerrrnerrneereninsissesssssssensssesees | seessessseinnes 03/29/2019........ Tax Free EXChange..........oocvuveneenerenerncnnenns 174,304 | oo 176,950 |........ 3FE

000000 00 O |National Seating&Mobility Inc Delayed Dr. .. | 01/02/2019........ Direct............. 95,673 95,673 |........ 3FE

000000 00 O |MSHCInc TermLnNt5 6.746% 07/31/23.. .. | 02/28/2019........ Tax Free EXchange..........cocvvvencveiiniincnienes 15,704 16,018 |........ 3FE

000000 00 0 |First Watch Restaurants Delayed Draw Ter...........cccoverueiieinenrenineeseisseieessseseees | eveeseeeennes 03/25/2019........ Direct............. 247,766 | ..o 247,766 | ........ 3FE

000000 00 O |First Watch Restaurants Delayed Draw Ter. .. | 02/25/2019........ Tax Free Exchange.........cccccccvvuvvvninciiciiniinninns AT7,190 | oo 7,190 | 29 |3FE

000000 00 0 |Frontline Technologies Gr LL Delayed Dra e .| 02/15/2019........ Direct............. 179,261 . 179,261 |........ 3FE

000000 00 0 | MB2 Dental Solutions LLC Incremental Ter. et | e 01/18/2019........ Direct............. 531677 | oo 537,048 |........ 3FE

000000 00 O |Differential Brands Group Inc 1st Lien T......... s .| 01/29/2019........ Tax Free Exchange.........ccocvvviveeniencnienncens 9,808 10,000 |........ AFE

000000 00 0 |Foundation Risk Partners Corp Delayed Dr.......... e .| 02/12/2019........ Direct............. 372,852 | oo 376,618 |........ 2FE

000000 00 O |Harmony Foods Corp Term Ln Nt1 7.738%........ 02/04/2019........ Direct......c..... 1,693,226 | oo 1,714,659 | ........ 4FE

000000 00 0 |SecurAmerica LLC Term LnNt2 9.000% 1 ..| 03/22/2019........ Tax Free Exchange.........ccocevviveenenceinincens 2,331 2,404 | ... 2FE

000000 00 O |SecurAmerica LLC Delayed Draw Term Ln Nt .1 01/31/2019........ Direct............. 79,215 80,116 |........ 2FE

000000 00 O |Ultimus Group Midco LLC 1st Lien Term Ln 02/01/2019........ Y0 T R 577,206 |........ 3FE

000000 00 O |Ultimus Group Midco LLC Delayed Draw Ter.... .. | 02/01/2019........ 580,082 | ..o 580,062 |........ 4FE

000000 00 O |Bragg Live Food Products LLC Term Ln Nt .. | 03/11/2019........ Direct.... 2,156,687 | ..o 2,211,987 |........ 47

000000 00 O |Sunshine Sub LLC Delayed Draw Term Ln Nt .. | 03/18/2019........ Direct............. 1,319,820 | .oocevreeeierierineiieeieens 1,337,574 2FE

000000 00 O |Ankura Consulting Group LLC 1st Lien Ter .. | 03/26/2019. 14,351 14,621 3 |4FE

000000 00 O |Pathway Partners Vet Mgmt LLC New Term L...... .. | 02/05/2019, 4,394,275 | oo 4,438,062 3FE

000000 00 O |Pathway Partners Vet Mgmt LLC New Term L...... .. 1 03/29/2019........ Direct.... 232,203 | oo 233,252 3FE.

000000 00 0 |NMC Skincare Inter Hold LLC Delayed Draw .. | 02/01/2019. Direct.... 61,628 62,250 2FE

000000 00 O |HaiAcquistion Corp TermLnNt6 7.739 .| 02/07/2019........ Tax Free Exchange.........cccocevvirirninceininnins 14,674 15,000 8 |2FE

000000 00 O |Alcami Holdings LLC 1st Lien Term Ln Nt .. | 03/19/2019........ Tax Free Exchange.........ccccccoovvvvviniiiciininninns 3,655 3,750 4 |4FE

000000 00 O |Mac Lean-Fogg Company Delayed Draw Term........ .1 03/20/2019........ Direct.... 250,000 250,000 3FE
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Statement as of March 31, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation 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)
03525@ AA 6 | Animal Supply Company Term Ln Nt 1 9.9.....c.coiuiiiiiiniiniieisnicsesenins | e 02/28/2019........ Interest Capitalization........... B33 [ oo 633 |...... 5
04685Y  AK 5 |Athenahealth Inc Term Ln BNt 1 7.099%.........covvururminrineiiieinieesnieeesereenines | e 02/26/2019........ Direct........... 1,014,998 | oo 1,035,712
08579J  AY 8 |Berry Plastics Corp Term LN RNt 1 4.4, .| 01/30/2019........ Barclays Capital Inc 987,500 | .o 1,000,000
20049#  AA 5 |Command Alkon Inc 1st Lien Term Ln Nt 6 . .1 03/01/2019........ Tax Free Exchange.........cccocvevivinininicenennne. 14,836 15,000
22818R AW 6 | Crown Americas LLC Term Ln BNt 1 4.4 ..o 02/21/2019........ Citigroup 410,040 | oo 408,000
30282#  AB 8 |First Watch Restaurants Delayed Draw Ter. .| 01/25/2019........ Tax Free Exchange.. 205,175 | oo 205,175
31528#  AA 2 |Ferraro Fine Foods Corp TermLn Nt4 6 .| 02/14/2019........ Tax Free Exchange.. 3,881 3,951
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr... .| 03/29/2019........ Tax Free Exchange 439,967 | oo 444,139
36850@ AB 9 |Gehl Foods Inc LLC Term LnNt4 7.990%.. ..| 03/01/2019. Interest Capitalization........... 32,840 32,840
36874V AL 2 | Generac Power Systems Inc Term Ln B Nt 1.... .| 01117/2019......... JP Morgan Securities LLC 1,945,000 | ooovevceieeeeee e 2,000,000
41781@ AB 3 |Harvey Tool Co LLC Delayed Draw Term Ln..... .. | 01/02/2019........ Direct........... 1,167,978 | oo 1,179,775
55368 AD 2 |MSHC Inc Term Ln Nt 1 6.994% 07/31/23.. .. | 03/28/2019. Tax Free Exchange.. 15,709 16,018
67113@ AB 7 |OTG Management LLC Incremental DD Term L .. | 02/14/2019........ Tax Free Exchange.. 51,759 51,759
67113@ AB 7 |OTG Management LLC Incremental DD Term L .. | 01/10/2019........ Tax Free Exchange. 138,025 | ovovreieririeieririenie s 138,025
73744G  AJ 1 |Post Holdings Inc Term Ln BNt 1 4.483.. .. | 03/27/2019. Various 3,925,000 ..4,000,000
817260  AE 1 |Sensata Technologies New 15t Lien TEM L......covvvererieiierniinisissieissseeesississneenns .1 03/19/2019........ Morgan Stanley & Co LLC. 352,810 | o 350,842
928432 A@ 2 |Visual Edge Technology INC Delayed Draw...........cccoeuceeereerereenuneeeeneerennenseeensesssesseenes | sereeseeseerenns 01/10/2019........ Tax Free Exchange.........cccoevvverncrenecnnnnee 674,484 | ..o 680,157
000000 00 0 |Array Canada Inc Term LnNt1 7.738% 0 . A 01/23/2019........ UBS Financial SErvices INC..........ccccvvveveveeceierieeeeeeceeseseeennes 965,000 | .oovovrereeieeeeeeeee e 1,000,000
68371Y  AJ 2 |Open Text Corp Term Ln Nt 1 4.249% 051........ccocovrvunne A 03/12/2019........ Barclays Capital Inc. 5,705,375 | .o 5,700,000
8299999, TOtal = BONGS = BANK LONS. ... vttt stttk b h £ 16 e 1 eEEoEE e f£EE R f b £EE £ EE S E R £EE £ E 8L EEEE L E oL EE b £ E L E £ E £ E 4L £E b E L E £ £Ef S E L E bbbt sniees 34,490,522 ....34,894,207
8399997, TOtAl - BONMS = PaI 3.0tk fE ek E o0 E o0 E e E S8R E SRR LR E RSk E e fhsenE bttt | ebini et 1,462,536,890 1,456,186,902 ..2,391,931
8399999, TOAl - BOMMAS. ... eeeiieeistitsee s ees et ses s ee s f R f e E e E e o8 f R EE e R R E o fEeEfeEEoEE £ EE R LR f oL E R R EHEE £ EE oL EE o E R E LR EE L E R L E LR EE e R SR L E R L E e R LR eE LR LR R e E e R R E e fhfenE R enE e en bbbttt | eriene e 1,462,536,890 | .o 1,456,186,902 | ..o 2,391,931
Preferred Stocks - Industrial and Miscell:
984848 AL 5 | Yapi Ve Kredi Bankasi AS Jr Sub Pfrd Hyb.......cocviiiiiiiiiiciiscccs e | Do | 01/09/2019........ DIFBCE. . | enrenes e 250,000.000 250,000 | ..o | e P4z
8499999. Total - Preferred Stocks - INAUSEIAl @M MISCEIANEOUS..................ccuiviuiiiieieieiiictieeteceetecieiet evetaee ettt eete et ae et e st et eaet et s s aeteeseeetesesassesenseseses s st et s seaetes s ses et s s eeessnaesesansseessssssetesannssesensesetesnassenensnaesesans  eareees 250,000 XXX | 0
8999997, TOLAl - PrEFEITEA STOCKS = P 3..........ovoveeeeveeeeeeeeeeeeeeeetee oot seeneseese s aenessasevaseasns evessasasesasssessses e ses s etessaesstas e essee et eseaeastes e essaaes e e s ansesasen s aesssssssansssssesnasesanssssstenasssssesasesasssssssanasssssanessanessensane ovaeren 250,000 XXX 0
8999999, TOtAI - PrefrTEd SHOCKS. ... . reueietuetis sttt sttt ettt sttt s e SR e 1 eeEeeE et eEE R oL oEE 0 E L E 8L E L E L EE b EE R EE £ E SRR E LR nrees 250,000 XXX 0
Common Stocks - Industrial and Miscell
000000 00 O |Animal Supply Company Com... .| 02/22/2019........ DIFECL ..ttt | ceeneeennes 1,312.000 XXX | u
69120# 10 6 | Owl Rock Capital Corp Com .1 03/21/2019........ DIFECE. ettt e | fenrenni e 221,595.850 | .. 3,427,545 XXX ] |
9099999. Total - Common Stocks - INAUSHTIAl AN MISCEIBNEOUS. ... veuivuuiiieiesiiissisisstissers s eressesi st eestesssesssesssess et es kL0888t riias 3,427,545 XXX e 0 S ST
Common Stocks - Parent, iaries and Affiliates
63866# 10 7 |Nationwide Life & AnNUitY IS COM......iviiuiieiiniisierssisiss s snsseenes | ................ | 02/25/2019........ Capital CONEIDUHON. ... ... ensns | sonnisss st sennnses | sbseesesssssssnsssssnsssesensanes 150,000,000 XXX ] K
9199999. Total - Common Stocks - Parent, SUDSIAIAMES BN AFfIIAEES. ..o ettt cereriess et et s s8R0 £EE R EE S8 E e 0 E SR E e h bk e ehbeEensenbeee st m et n sttt ents | fensnntenssens s ent et 150,000,000 XXX 0 XXX e
Common Stocks - Mutual Funds
63868D 80 3 | Nationwide LOOMIS FUND -RB..........ccoiueiiniiiiiiriiieiniieisscessnesssnissienins | e 03/08/2019........ [ DITECE. ...ttt enesnies | eentenssesesnsinsiaes 1.230 25 XXX | L
63868D 87 8 | Nationwide Loomis Dynamic US Gr-Eagle............cccvvuriurirrinrieirinceneinise s 1| 03108/2019......c. | DIFBCL. ..ottt sttt nsenns | ersessesnssansessnennens 0.990 9 XXX | L
63868) 60 2 |Nationwide Var Ins Tr IShares Global Eq o [ 0172212019, | DIFECE. .ot | et 50,000.000 .500,000 XXX ] L
63868J 70 1 |Nationwide Var Ins Tr IShares Global Eq o [ 0172212019 | DIFECE. ..ottt | eererieni e 50,000.000 500,000 XXX | L
63868) 80 0 |Nationwide Var Ins Tr IShares Fixed Inc. [ 017221201900 | DIFECE. .ottt | eberiesi e 50,000.000 500,000 XXX | |
63868J 87 5 | Nationwide Var Ins Tr Govt Money Market. .| 03/29/2019. 106.060 106 XXX | |
63868) 88 3 | Nationwide Var Ins Tr | Shares Fixed Inc .| 01/22/2019........ DMBCR. sttt | ekttt s 50,000.000 500,000 XXX e |
9299999.  Total - COMMON SOCKS = IMULUBI FUNGS. ... cerevsiesisittseississse st esss s sss s ess et sns s ee1esssebeeseee o8 see s o088 E 0880840884088 E 084081088 E 08888 E 48 bbbttt anbaes 2,000,140 XXX 0
9799997. Total - Common Stocks - Part 3 ..155,427,685 XXX 0




6'¥030

Statement as of March 31, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

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

SCHEDULE D - PART 3

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)
9799999, TOLAl = COMMON SEOCKS..........ovueveiiieeieeiete ettt ettt ettt ss et seesse s eesssessessesessessesssssess | etsetssssssessessesassessesssssssessessesassassesssssesessessessesansessessessesessessesassessesessssassessesansessessessesessessesassessesssssesessessessnsessessessnsans | absesssssssessessesassessessessnsessessesansessesnssns | tevsessessssssossessessnsnsesses 155,427,685 XXX e 0
9899999. Total - Preferred and COMMON SOCKS. ... ittt ee s e ehsees e ees R e s oeE e E e 088108 E 8080 E 80 E bbb eesnerenes 155,677,685 XXX 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS............coiiiicieieiiieiiie ettt ettt e e tetee stsetetesseaeses s ses et s stetes s ses et s s etetesasseses s s ese s s s saetes e s et et s sesetesses et et s set et es e s et et s s et et s ses et et s se s b s sea et et naetebn et esenntetesanans  seebesnans ....1,618,214,575 XXX 2,391,931
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....1.




Statement as of March 31, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

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

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)

Bonds - U.S. Government

GNMA GNSF Pool #269993 9.500%

6030

362197 3A 1 |06/15/20 .| 03/01/2019. | Paydown . 54 54 56 Bl | e [ 0 B4 | oo | e | s (110 I 1 06/15/2020. [ 1.....ocvrnecns

455780 A# 3 |Indonesia (Republic of) AID Nt 9.020%.... |.. | 02/01/2019. | Redemption  100.0000 . 99,650 | .oorvrnees 99,650 | ...........d 97,159 | oo 99,547 | oovvverreeieees | e 103 103 | oo [ i 99,650 | cvvovvrrirreins [ e [ e 0 | e 4,494 108/01/2019. | 1..cvocernnens
Vendee Mtg Tr RMBS REMIC Ser 1995-3

911760 GT 7 |1Z .| 03/01/2019. | Paydown JSOTURTRTRI N 74,398 | .o 74,398 | oo 7115 | e T4T81 | s (383) (K1) IO ISP 74,398 | oo [ e [ e (VI IO 844 |09/15/2025. [ 1.....ccoovvvenee
Vendee Mtg Tr RMBS REMIC Ser 1998-2

911760 LQ 7 [Cl1 .. | 03/01/2019. | Paydown . 59,237 59,237 06/15/2028. | 1....cooovrvnnne

0599999. Total - Bonds - U.S. Government.... 233,339 233,339 XXX XXX

Bonds - All Other Government

G1981@ AA 0 |Cayman Islands (Govt of) Gtd SrNt 4.8... |Dl 03/01/2019. | Redemption  100.0000........ccccveee [ onrrrmrmseernsniinniinns | oveens 2,058,296 | ....... 2,058,296 | ....... 2,058,296 2,058,296 03/01/2019. | 1..ovvoerins

1099999. Total - Bonds - All Other GOVEMMENL...........iuuuiiiiiiiiiiiriitiiiiins oviiessenisssessessssssssess s sssssnss s ssesssnsssnsssensenseness | sesnes 2,058,296 | ....... 2,058,296 | ....... 2,058,296 2,058,296 XXX XXX

Bonds - U.S. Special Revenue and Special A t

3128MJ  4X 5 | FHLMC Pool #G08837 4.500% 09/15/48. |.. | 03/01/2019. | Paydown I (134,462) 3,924,572 | oo | v | 0 | s 33,063 | 09/15/2048.
FHLMC Giant Pool #G08473 3.500%

3128MJ Q3 7 |01/15/ .| 03/01/2019. | Paydown (1,770) 01/15/2042.

3128MJ T8 3 |FHLMC Pool #G08574 4.500% 02/15/44. | .. | 03/01/2019. | Paydown (9,057) 02/15/2044.
FHLMC REMIC Ser 113-C  8.500%

312903 HR 1 |05/15/21 .| 03/15/2019. | Paydown . 93 93 95 092 [ s [ 0 93 | e [ [ e (010 1 [05/15/2021. [ 1.vevrirneens
FHLMC REMIC Ser 1022-J 6.000%

312904 F7 5 |12/15/20 .| 03/01/2019. | Paydown . 3,408 | ..coovornne. 3,408 | ..coooonnnen. 3,364 | oo 3,396 | oo [ s 12 12 3408 | ..o | e | s (U1 IO 35 | 12/15/2020. | 1...covvvvnnen.
FHLMC REMIC Ser 1030 F  9.000%

312904 N2 7 |12/15/20 .| 03/01/2019. | Paydown . 441 441 466 | ..o AT | e | e (6) (6) A4 | e s | e (110 I 7 112/15/2020. | 1...cvvvirnes
FHLMC REMIC Ser 1077-E  9.000%

312905 YJ 5 |05/15/21 .| 03/01/2019. | Paydown . 2,217 2 P2/X Y [ ORI IUTORRIRN ISR (U1 I 32 | 05/15/2021. | 1..cerrcvrnnens
FHLMC REMIC Ser 1116-XA 8.400%

312906 E5 5 |08/15/2 .| 03/01/2019. | Paydown . 3,988 29 3,988 08/15/2021.
FHLMC REMIC Ser 1110-Z 8.500%

312906 LL 2 |07/15/21 .| 03/01/2019. | Paydown . 5,580 | oo 5580 | oo 5,802 | oo 5,620 | .o (40) (40) 5,580 | v | cerrnrrenienin | e (U I 77 | 07/15/2021. | 1.
FHLMC REMIC Ser 1437-HD  7.000%

312913 ZE 9 [12/15/2 .| 03/01/2019. | Paydown . 4,848 | ... 4848 | .............. 4973 | s 4,886 |...cooovverine (38) (38) A848 | oo [ e | 0 | e 58 | 12/15/2022. | 1...ccovvvrnnvn.
FHLMC REMIC Ser 1504 Z 7.000%

312915 UF 6 |05/15/23 .| 03/01/2019. | Paydown . 5,360 | covrrrrnns 5,360 | oo 5514 | oo 5,409 | .o (49) (49) 5,360 | ..vvurerrirenns | cereerireeninni | e 0 | e 66 | 05/15/2023. | 1....covvvrnnens
FHLMC REMIC Ser 2416 PV 6.000%

31339D SE 9 [02/15/3 .| 03/01/2019. | Paydown . 8,500 | ..ovvrrreens 8,500 | ..ovvrrreens 8,582 | oo 8,522 | .o (22) (22) 8,500 | ..vvererrerenns | cervreerrenrenins | eernerienineens (U1 I 84 102/15/2032. | 1...ceorevernens
FHLMC REMIC Ser 2367 ZK  6.000%

313396 JU 6 |10/15/3 .| 03/01/2019. | Paydown . 6,951 | covveiens 6,951 | covverrns 6,934 | .o 6,934 | oo [ s 17 17 8,951 | v | cevrerreeienins | s (U I 65 | 10/15/2031. | 1..cvvrcvrnneens
FHLMC REMIC Ser 1643-E  6.500%

313372 YE 4 |05/15/23 .| 03/01/2019. | Paydown . 3517 | e 3517 | e 3,590 | oo 3,538 | .o (21) (21) 3517 | e | e | s [V I 30 | 05/15/2023. | 1...covvvvveve
FHLMC REMIC Ser 1628-KZ 6.250%

313373 KF 4 |12/15/2 .. 1 03/01/2019. | Paydown . 38,940 38,940 | .o 40,910 | .oovvvinnee 39,495 | .o (555) ((15L5) [ 38,940 | .. | e | e (01 I 399 | 12/15/2023. [ 1...ocovvvrnnee
FHLMC REMIC Ser 1837-Z 6.500%

313376 M4 0 |04/15/26 .| 03/01/2019. | Paydown . 20,071 20,071 20,692 | oo 20,314 | .o (243) (PZ) ) IR ISP 20,071 | oo | e | e (V1 IO 222 | 04/15/2026. | 1........coceonee
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1’6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
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 | in B./A.C.V. Change in | 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)
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ ..103/01/2019. | Paydown 4,650 | .oviirnnn 4,650 | .o 4,826 | oo 4735 | s (85) (85) 4850 | oo e | e (V1 I 59 [11/20/2027. | 1..covvvrrrnc.
FHLMC Structured Ser FSPC T-9 A6
3133TC AU 2 |6.564 .| 03/01/2019. | Paydown 71 71 68 w1 e [ 0 T | s [ [ e (010 1 103/25/2029. [1....cvvvvnnen.
FHLMC REMIC Ser 2064 M 6.000%
3133TE LG 7 |06/15/28 .| 03/01/2019. | Paydown 4444 | 4444 | 4558 | oo 4509 | .o (65) (65) AA44 | s | e | (U1 I 24 1 06/15/2028. | 1....oovvvnnens
FHLMC REMIC Ser 2136-A  6.000%
3133TK 68 5 |0315/29 . .| 03/01/2019. | Paydown 2,101 | e 2,101 | s 1,970 | oo 2,082 | oo [ s 20 20 2,101 | o | e | e (U1 I 211 03/15/2029. | 1...ceocvrnnvns
31340y JX 8 (021520 .. | 02/15/2019. | Paydown 18 18 18 18 | s [ 0 18 [ e [ rreierienieens | e (1 I 02/15/2020. | 1..cvvonrirnns
31340Y X6 1 |01/15/21 .| 03/15/2019. | Paydown 2,804 | .o 2,804 | .o 2,667 | oo 2,776 | oo | s 28 28 2,804 | oo | e | e (U I 39 | 01/15/2021. | 1.
FNMA REMIC Ser 1990-72B  9.000%
31358E RK 0 |07/25/2 .| 03/01/2019. | Paydown 2,390 | oo 2,390 | oo 2,334 | o 2,371 | oo | e 20 20 2,390 [ v | e | e (V1 I 36 [07/25/2020. | 1...cvvvrerens
FNMA REMIC Ser 1991-56G  8.600%
31358G X4 4 |06/25/2 .| 03/01/2019. | Paydown 2,053 | oo 2,053 | .o 2,017 | oo 2,038 | oo | s 15 15 2,053 | v | e | v (1 I 29 [06/25/2021. | 1..coovvvrerecs
FNMA REMIC Ser 1991-73A  8.000%
31358H GT 6 |07/25/2 .| 03/01/2019. | Paydown 990 990 951 | o 979 | v | e 11 1 990 [ .ooerrrereirees | reeireirenienes | e 0 | e 13 | 07/25/2021. | 1...cvvrenne
FNMA REMIC Ser 1991-98J 8.000%
31358H H4 0 |08/25/2 .| 03/01/2019. | Paydown 3,743 | 3743 | 3,858 | oo 3,752 | oo (10) (10) 3743 | e | e | s (U1 I 46 |08/25/2021. [ 1....cccoverenee
FNMA REMIC Ser 1991-113 ZE  7.500%
31358 HU 8 [09/2 .. | 03/01/2019. | Paydown 483 483 A97 | s A85 | e | e (2) 2 A83 [ e [ s | e (V1 I 6 | 09/25/2021. | 1..cccvvrrrrnes
FNMA REMIC Ser G1992-42 Z 7.000%
31358M Q4 9 |07/25 .| 03/01/2019. | Paydown 7,895 | v 7,895 | v 7841 | oo 7,851 | oo | e 44 44 7,895 | v | ceveeerienienins | e (U I 95 | 07/25/2022. | 1...cocvenevnn
FNMA REMIC Ser 1992-124 PZ 7.000%
31358N 5B 4 [07/2 .| 03/01/2019. | Paydown 31,521 | oo 31,521 | oo 32,430 | v 31,701 | s (180) ((<10) [T 31,521 | o | e | e (V1 I 368 | 07/25/2022. [ 1.....vvvvernne
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .| 03/01/2019. | Paydown 20,158 20,158 | .ovres 18,366 | oovvvrernens 19,714 | oo | v 444 A44 | e | e 20,158 | oo [ e [ e 0 | 188 | 07/25/2023. | 1....coovvvrnc
FNMA REMIC Ser 1993-119GA 6.500%
31359B  ZK 6 |07/25 .| 03/01/2019. | Paydown 4537 | e 4537 | e AAT8 | oo 4509 | i | e 28 28 4537 | oo | e | e (11 I 50 | 07/25/2023. | 1...ccovernnens
FNMA REMIC Ser 1993-204ZA 6.500%
31359E  LJ 8 |10/25 .. | 03/01/2019. | Paydown 27,641 27,641 25,189 877 10/25/2023. | 1.
FNMA REMIC Ser 1993-225 Cl UB
313596 DE 3 |6.500% 1 .| 03/01/2019. | Paydown JESTUTRTORRORRII RN 10,605 | ..oocveneee 10,605 | ..ooovreveee 10,776 | oo 10,664 | ...oooovrvrrrins (59) (1:1¢) ) SRR IR 10,605 | oo | veveerreeienin | oo (VI IO 119 | 12/25/2023. | 1....cvvvvvvrne
FNMA REMIC Ser 1994-37L  6.500%
31359G P34 |03/25/2 .| 03/01/2019. | Paydown reveereeneseresienes | e 19,706 | ..ooevveeee 19,706 | ....ccveeee 20,010 | oo 19,714 | i | e (7) ([0 [T N 19,706 | oo | v | v 0 | 197 | 03/25/2024. | 1....ccoovvvvne
FNMA REMIC Ser 1996-45 CI K 7.000%
31359K  ZR 1 |09/ .| 03/01/2019. | Paydown 6,733 | oo 6,733 | oo 6,867 | .oovevriernan 6,759 | oo (26) (26) 6,733 [ oveeerierinnns | s | e (VI I 82 [09/25/2021. | 1..oovvrernen
FNMA REMIC Ser 1997-56 Z 7.000%
31359Q UN 2 |09/18/ .| 03/01/2019. | Paydown 5839 | .o 5839 | .o 5,941 | i 5,886 | .coovererieriiinns (47) (47) 5,839 [ i | e | e (1 I 68 [09/18/2027. | 1...cvvvrvnee.
FNMA REMIC Ser 1998-37 CI VZ 6.000%
31359T 6P 8 |06 .| 03/01/2019. | Paydown 33,626 (253) (253) 06/17/2028. | 1.
FNMA REMIC Ser 1998-54C 6.000%
313590 TL 9 |09/18/2 .| 03/01/2019. | Paydown 1,070 | oo 1,070 | oo 1,074 | v 1,070 | oo | s (1) (1) 1,070 [ oo | oveereriieninees | e (U 11 109/18/2028. | 1.......cvvvvvce
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FNMA REMIC Ser 1998-73 CI MZ
31359V BH 5 |6.300% 10 .| 03/01/2019. | Paydown 2,394 | 2,39% | 2,456 | .ooverieinn 2,430 | .o (36) (36) 2,394 | oo | e | s (1 I 25 [ 10/17/2038. | 1..covvvrenncs
FNMA REMIC Ser 1989-67D 9.000%
313602 3E 2 |10/25/1 .| 03/01/2019. | Paydown 514 514 512 [ s 51 | s 3 3 514 | o e [ s (010 8 110/25/2019. | 1..ccvviirnns
FNMA REMIC Ser 1989-62G  8.600%
313602 W4 2 |10/25/1 .| 03/01/2019. | Paydown 1574 | oo 1,574 | oo 1577 | i 1,566 | oo 7 7 1574 | e [ | e (U1 I 22 | 10/25/2019. | 1..cevcernnens
FNMA REMIC Ser 1990-35E  9.500%
313603 2H 4 |04/25/2 .| 03/01/2019. | Paydown 35 35 37 135 [ s [ e 0 35 | e [ e [ e (110 I 1| 04/25/2020. [ 1.....vvvneens
FNMA REMIC Ser 1989-86E 8.750%
313603 GW 6 |11/25/1 .| 03/01/2019. | Paydown 277 277 274 2 2 277 11/25/2019. | 1.
FNMA REMIC Ser 1989-90E 8.700%
313603 JJ 2 |12/25/1 .| 03/01/2019. | Paydown 937 937 988 | oo 937 | s | s (1) (1) 937 [ e e | e 0 | 13 | 12/25/2019. | 1...cvverrrne
FNMA REMIC Ser 1990-16E  9.000%
313603 YL 0 [03/25/2 .| 03/01/2019. | Paydown 1,870 | oo 1,870 | oo 1,89 | oo 1,862 | .o 8 8 1,870 | oo | cevvnrneiennns [ e (V1 I 26 [03/25/2020. | 1..ccvvvrennes
FNMA DUS Pool #380814 6.030%
31377M AP 6 |12/25/19 . [ 03/01/2019. [ PAYAOWN.......ccvvvrivnrirririeiiniieniins | cerieeirseisseiissisenes | veeiisee 12,092 | oo 12,002 | .o 12,978 | oo 12121 | (29) (72¢) | RN IR 12,002 | oo | e | e 0 | o 122 | 12/25/2019. | 1..cvvvcrennes
FNMA DUS Pool #381534 6.585%
31377M Y7 0 |04/25/24 . [ 03/01/2019. [ PAYAOWN.......ovvrrirrrircererineiinerie | vevereeersesissinenienes | avviee 1,335,426 | ....... 1,335,426 | ....... 1,477,315 | o 1,375,171 [ oo | e (39,745) | oo [ e (RIS 2253 I IS 1,335,426 [ ...evoeereiiens [ rveenerieninens | e 0. 21,707 | 04/25/2024. | 1......vvvnecn.
FHLMC REMIC Ser 3803 CICP  4.000%
3137A7 208|011 . [ 03/01/2019. [ PAYAOWN.......cvvmrirrirrireirerinnins | cerierieeensesssssisenes | eeereeens 918,407 | .......... 918,407 ...15,183 ...15,183 L1807 [ e [ | cveeneriennnenn0 [ s 5,503 | 01/15/2040. | 1.
FNMA DUS Pool #461459 5.450%
31381H TQ 9 [11/25/23 . [03/01/2019. [ PAYAOWN.......cvvmrierrirrerrernrinnine | cerierireeesneeissinenes | eeereeens 162,224 | .......... 162,224 | .......... 166,964 | ....cooovvveee 163,152 | coovvevrrierrnns (928) (1) O RN 162,224 | oo | oo [ e 0| e 1,476 | 11/25/2023. [ 1.......ovvvenee
FNMA DUS Pool #461460 5.350%
31381H TR 7 |09/25/23 .. 1 03/01/2019. | PaYAOWN.......vvvvircrierirriririeninens [ everienireeesnsinnines | s 48,125 (252) (V573 ) IO ISR 48,125 09/25/2023. | 1.
31381L  NY 9 | FNMA Pool #464007 6.650% 01/25/28.... | .. | 03/01/2019. | Paydown 6,655 (796) (796) 6,655 01/25/2028. | 1.
31381L TV 9 |FNMA Pool #464164 5.920% 01/25/35.... | .. | 03/01/2019. | Paydown 8,696 (800) (800) 8,696 01/25/2035. | 1.
FNMA DUS Pool #465197 4.270%
31381M X2 6 |05/25/20 .1 03/01/2019. | PAYAOWN.......vvvvvrerierircireiisiisens [ eeerseniseisnesinsines | eereresnenns 40,965 | ............ 40,965 | ........... 43,948 (380) (1G1210) 1 ISR ISV 40,965 05/25/2020. | 1..ccvvnvrennes
3138IN K9 3 |FNMA Pool #465720 4.030% 10/25/20.... |.. | 03/01/2019. | PAYAOWN..........cvvcmrremrrverirerirniiinns | o | eeveerinens 45464 | ........... 45464 | ... 47,990 (400) (400) | covvvrvenrieris [ e 45,464 10/25/2020. [ 1.....ovvvneee.
3138IN V3 4 |FNMA Pool #466034 6.210% 12/25/29.... | .. | 03/01/2019. | Paydown 21,592 21,592 24,628 (2,079) (2,079) ....21,592 12/25/2029. 1.
3138IN WH 2 | FNMA Pool #466048 3.680% 09/25/20.... | .. | 03/01/2019. | Paydown 37,892 | oo 37,892 | .o 39,100 (157) (157) . ....37,892 09/25/2020. | 1.
3138IN  XT 5 |FNMA Pool #466090 3.280% 10/25/20.... |.. | 03/01/2019. | PAYAOWN........ccvveemrrerirnerirererncenne | corvereerieniesinsens | seveeriens 73,335 | oo 73,335 | v 73,335 | oo 73,335 [ e | v (1 ORI ISP 73,335 10/25/2020. | 1
31381P  KS 6 |FNMA Pool #466605 6.340% 01/25/29.... |.. | 03/01/2019. | Paydown (1,275) ....12,006 01/25/2029. | 1.
31381T KS 8 |FNMA Pool #470205 6.740% 07/25/29.... |.. | 03/01/2019. | Paydown (1,994) 07/25/2029. | 1.
31384V QL 9 |FNMA Pool #535159 7.000% 02/25/30.... | .. | 03/01/2019. | Paydown 120 02/25/2030. | 1
3138A9 CV 4 |FNMA Pool #AH7283 4.000% 03/25/41... |.. | 03/01/2019. | Paydown (831) 03/25/2041. | 1.
3138AB YQ 6 |FNMA Pool #AH9718 4.000% 04/25/41... | .. | 03/01/2019. | Paydown 34,961 34,961 35,304 | ...... 35,267 (306) 04/25/2041. | 1.
3138AC AR 8 |FNMA Pool #AH9915 3.500% 04/25/41... | .. | 03/01/2019. | Paydown 31,400 | oo 31,400 | oo 31,768 | oo 31,727 (326) 04/25/2041. 1
3138AP  JX 7 |FNMA Pool #AI9277 4.000% 08/25/41..... .| 03/01/2019. | Paydown (142) 08/25/2041. | 1.
3138EG N4 2 |FNMA Pool #AL0410 4.405% 06/25/21.... | .. | 03/01/2019. | Paydown (2,558) 06/25/2021. | 1.
3138EK  TC 9 |FNMA Pool #AL3246 3.500% 10/25/42.... | .. | 03/01/2019. | PaydOWN.........ccoemeverrummnicnnireirens [ e | e 760,236 | .......... 760,236 | .......... 765,712 (4,951) 10/25/2042. 1.
3138EL  GL 1 |FNMA Pool #AL3802 3.000% 02/25/28.... | .. | 03/01/2019. | Paydown 97,243 97,243 99,583 ..98,990 (1,746) 02/25/2028. | 1.
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3138L2 PT 8 | FNMA Pool #AM2233 7.250% 01/25/31... | .. | 03/01/2019. | Paydown 4,317 (846) A317 | e e | e (U1 I 60 | 01/25/2031. | 1..veorcvrnnens
3138L2 TX 5 |FNMA Pool #AM2365 7.190% 02/25/31... | .. | 03/01/2019. | Paydown 7,423 (1,474) 7,423 02/25/2031. | 1.
3138L2 UF 2 |FNMA Pool #AM2381 7.700% 01/25/31... | .. | 03/01/2019. | Paydown 2,798 (623) 2,798 01/25/2031. | 1.
3138LU  XW 0 |FNMA Pool #A04292 3.000% 07/25/42... | .. | 03/01/2019. | Paydown e | 49,981 (1,808) 07/25/2042. | 1.
3138M0  JU 5 | FNMA Pool #A08374 3.000% 07/25/42... | .. | 03/01/2019. | Paydown ..44,642 (1,591) 07/25/2042. | 1.
3138M6 QU 4 | FNMA Pool #AP3166 3.000% 08/25/42.... | .. | 03/01/2019. | Paydown ..15,188 (548) 08/25/2042. | 1.
3138MJ  HZ 5 | FNMA Pool #AQ2947 2.500% 11/25/27... | .. | 03/01/2019. | Paydown v 14,252 | TA252 ) 73,986 ..74,028 224 11/25/2027. (1.
3138MR ML 2 |FNMA Pool #AQ9362 2.500% 01/25/28... |.. | 03/01/2019. | Paydown reverneeeennerenienes | e 1,109,205 | ....... 1,109,205 | ....... 1,101,579 1,103,172 6,033 . 01/25/2028. | 1.
3138W9 GS 3 | FNMA Pool #AS0208 3.500% 08/25/43.... | .. | 03/01/2019. | Paydown revrreenesnesens | o 1,196,634 | ......1,196,634 | ....... 1,185,883 | ... 1,186,521 | oo | e 10,113 | [, 10,113 |, . 08/25/2043. | 1.
3138W9 GU 8 |FNMA Pool # AS0210 3.500% 08/25/43... | .. | 03/01/2019. | Paydown s | s 476,528 | .........476,528 | ......... 478,464 | ... 478,254 (1,726) 08/25/2043. | 1
3138WD FK 2 |FNMA Pool #AS3769 4.000% 11/25/39.... .. | 03/01/2019. | Paydown JESTRURTUIN RO 419,369 ....448,888 ....447,500 (28,131) . 11/25/2039. [ 1.
3138WF LC 8 |FNMA Pool #AS5722 3.500% 09/01/45.... | .. | 03/01/2019. | Paydown . 1,286,026 1,328,827 | ..o 1,327,045 | oo | e (31,019) | [ (41,019) | oovveverins . 09/01/2045. | 1.
3138WQ AY 8 |FNMA Pool #AT2722 3.000% 05/25/43.... | .. | 03/01/2019. | Paydown 55,558 54,004 | ...ooovovirnnes 54,120 1,438 05/25/2043. | 1
3138WQ B8 4 |FNMA Pool #AT2762 2.500% 05/25/28.... | .. | 03/01/2019. | Paydown et | s 128,390 127,347 838 05/25/2028. | 1.
3138WW BK 4 |FNMA Pool #AT8141 3.000% 08/25/43.... | .. | 03/01/2019. | Paydown 69,586 | ............69,586 | ...........67,371 | ... ..67,553 2,032 08/25/2043. | 1.
3138X0  Z3 5 |FNMA Pool #AU1661 2.500% 07/25/28... | .. | 03/01/2019. | Paydown JESTSTUI RO 312,425 | ......... 312,425 | ......... 309,887 | .o 310,406 2,020 07/25/2028. | 1
3138X2 LF 9 |FNMA Pool #AU3025 3.000% 08/25/43... |.. | 03/01/2019. | Paydown 202,953 202,953 ....196,492 ....196,942 6,010 08/25/2043. | 1.
3138X3  AQ 5 |FNMA Pool #AU3614 3.000% 07/25/43... | .. | 03/01/2019. | Paydown JESTURTUIN R 199,493 | ......... 199,493 | .........193,142 ...193,713 5,780 . . 07/25/2043. | 1.
3138X6  KE 4 |FNMA Pool #AU6592 3.500% 01/25/44... | .. | 03/01/2019. | Paydown 20,393 20,393 20,684 (V244 ) T 20,393 01/25/2044. |1
3138X9 SH 3 |FNMA Pool #AU9519 3.500% 10/25/43... |.. | 03/01/2019. | Paydown vt | e 180,450 180,450 184,331 (3,657) [ .ooverrereeirenes | cerrerirennne 180,450 10/25/2043. | 1.
3138XH D5 7 |FNMA Pool #AV5523 4.500% 01/25/44.... .. | 03/01/2019. | Paydown 7,638 | .o 7,638 | ........8,190 (531) 7,638 01/25/2044. | 1.
3138XJ 3K 1 |FNMA Pool #AV7101 3.500% 03/25/44.... | .. | 03/01/2019. | Paydown 36,022 36,022 36,268 (231) | coverrerieres [ e 36,022 03/25/2044. |1
3138XJ  3Y 1 |FNMA Pool #AV7114 4.500% 03/25/44....|.. | 03/01/2019. | Paydown ST N 70,992 ..70,992 ..76,250 ..76,043 (0L X D TRTIN IO 70,992 03/25/2044. | 1.
3138XK 3B 8 | FNMA Pool #AV7993 4.500% 02/25/44.... | .. | 03/01/2019. | Paydown 7,506 | ............7,506 | ..............8,049 | ... ...8,010 (504) 7,506 02/25/2044. | 1.
3138XU VB 5 | FNMA Pool #AW5109 4.000% 08/25/44... | .. | 03/01/2019. | Paydown [ESTTRTUIN RO 370,496 | .......... 370,496 | .......... 393,102 | oo 392,429 [PAIRCKX) IR IS 370,496 08/25/2044. (1
3138Y6 3L 6 |FNMA Pool #AX5302 4.000% 01/25/42.... | .. | 03/01/2019. | Paydown et | s 730,300 | .......... 730,300 1780,508 | oo 778,190 | i | e (47,890) [ o [ i (47,890) | ..o ..730,300 01/25/2042. | 1.
3138Y8 F6 2 |FNMA Pool #AX6488 4.000% 11/25/44....|.. | 03/01/2019. | Paydown 534,132 | oo 534,132 ...571,354 (36,000) 11/25/2044. 1.
FNMA REMIC Ser 2002-21 CI PE  6.500%
31392C PT 5 |04 .| 03/01/2019. | Paydown 4,939 | .o 4,939 | .o 5,083 | oo 5,044 | oo (105) (105) 4,939 | i [ | e (V1 I 57 [ 04/25/2032. | 1..ccvvvrenec.
FNMA REMIC Ser 2002-79 CI CB
31392E  5J 5 |5.500% 11 .| 03/01/2019. | Paydown 66,547 | ..o 66,547 | ........... 65,539 | .ovrvrriin 66,166 | .....coverrcrrnns . 381 K< I R IR 66,547 | ..o [ e [ e (V1 IO 590 |11/25/2022. [ 1.....ccovvvenee
FNMA REMIC Tr Ser 2003 W3 Cl 2A5
31392) YQ 6 |5.356 .| 03/01/2019. | Paydown JSOTURTRTRI N 15,183 | oo 15,183 | .o 15,439 | oo 15,317 | v (134) (134) | oo | e 15,183 | oo | vevverienirnenis | e 0 | e 145 | 06/25/2042. | 1......ovvvvne
FHLMC REMIC Ser 2478 JF  6.000%
31392T WT 0 |08/15/2 .. | 03/01/2019. | Paydown 4976 | .o 4976 | oo 5,183 | oo 5,015 | oo (39) (39) A.976 | oo | e | e (U I 51 108/15/2022. | 1...ccovvvvnnen.
FHLMC REMIC Ser 2516 CIEH 5.500%
31392W  G9 5 [101 .| 03/01/2019. | Paydown 68,571 | coovoeene 68,571 | covvornnd 69,257 | .ovvvrcrir 68,570 | ..ovvvirrcrirs . 1 I ST I 88,571 | oo [ e [ e (VI IO 627 |10/15/2022. [ 1.....covvvenee
FNMA REMIC Ser 2003-28 CI TC  5.500%
31393A FD 4 |04 .| 03/01/2019. | Paydown JRTSTRSRRT IS 77,687 | oo 77,687 | oo 82,348 | oo 78,169 | .ovverirriins (482) (482) | cvvvvvvneieerres | i TT,687 | oo | e | e (V1 I 706 | 04/25/2023. [ 1...ccovvvvvnnes
FNMA REMIC Ser 2003-30 CI BC
31393A ZB 6 |5.500% 04 .| 03/01/2019. | Paydown 99,130 | ovvrvrrne 99,130 | .......... 104,953 | oo 99,642 | ..o (512) (512) [ ovvvererreiisens | e 99,130 | cvvereererrveirns | rervernnreiiene | e (V1 I 903 | 04/25/2023. [ 1.....ovvvvcvnnes
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FNMA REMIC Ser 2003-51 CI QH
313938 3W 3 |5.500% 06 .| 03/01/2019. | Paydown 230,794 230,794 | .......... 237,717 | v 233,483 | . . (2,689) (P2G1Te) RN IO 230,794 | oo | v | s (1 I 1,841 1 06/25/2033. [ 1.....vvvvcrnnes
FNMA REMIC Ser 2003-55 CI CD
31393C PD 9 [5.000% 06 .| 03/01/2019. | Paydown FSOTUSTRTURI N 10,442 | oo 10,442 | oo 10,333 | oo 10,391 [ v | e 51 X [ [N ISV 10,442 | oo | e | v, (U I 86 | 06/25/2023. | 1.....ovvvvneen.
FNMA REMIC Ser 2003-55 CI HY
31393C QH 9 [5.000% 06 .| 03/01/2019. | Paydown FEOTURTRTRI Y 45418 | ............ 45418 | ............ 46,490 | ..ooovvrrrns 45486 | ....cooovrvernnns (68) ((67:) ) SRS IV A5,418 | e [ s | e (110 IO 398 |06/25/2023. [ 1.....ccoovvvenee
FNMA REMIC Ser 2003-W10 Cl 1A4
313930 TX 9 [4.505% .| 03/01/2019. | Paydown 57,353 | v 57,353 | ovrrenns 57,350 | coovvrerirnnes 57,195 [ oo | e 157 LS TN IS 57,353 | oo [ e [ e (V1R I 450 | 06/25/2043. | 1....c.cvvvvne
FNMA REMIC Ser 2003-W12 Cl 1A8
31393E LF 4 |4.550% .| 03/01/2019. | Paydown vt | e 160,543 | .......... 160,543 | .......... 155,562 | ..ovvvvrenne 159,595 | ...vvvovrirrrins . 948 948 | oo | e 160,543 | oo | e [ e 0 | e 1,267 |06/25/2043. [ 1.......covvenee
FHLMC REMIC Ser 2528 CIKM 5.500%
31393F 4B 9 |111 .| 03/01/2019. | Paydown reveerennesenenienes | e 18,534 | .cccveneee 18,534 | .oocevennee 18,860 | .ovvrvernnene 18,578 | .o (44) (A4) [ v | e 18,534 | oo | e | e, 0 | e 174 | 1111512022 | 1....cvovrvnne
FHLMC REMIC Ser 2532 CIPH 5.500%
31393F PA 8 |1211 .| 03/01/2019. | Paydown JRSTUTIUPI RPN 103,125 | .......e. 103,125 | .oovveee 105,993 | .ooverienne 104,404 | ooovverierines | e (1,279) (1,279) [ v | e 103,125 | oo | e | v 0| e 1,140 [12/15/2032. [1....ccoorvvrenes
FHLMC REMIC Ser 2556 CI TC 5.500%
31393 6E 3 |01 .| 03/01/2019. | Paydown 21,872 21,872 22,911 | e 21,995 | .o (123) (123) | coevreenerieres | e 21,872 | oo [ e [ v 0 | o 192 | 01/15/2023. | 1...ccvvvvvnne
FHLMC REMIC Ser 2587 CIKG 5.000%
31393N  AH 2 [03/1 .. | 03/01/2019. | Paydown 50,056 | ..ovvrnees 50,056 | ..oovvenees 51,432 | oo 50,693 | ..ovverrerirnns (637) ({7 I IS 50,056 | cveooverreerreins [ e [ e (V1R I 372 | 03/15/2033. [ 1.....cvvvrenee
FHLMC REMIC Ser 2595 CI GC  5.500%
31393P DY 7 |04/ .| 03/01/2019. | Paydown JEOTURTRTRRI Y 43,269 | ... 43,269 | ..o 45,405 | ..o 43,532 | oo (263) (PZ5) 1 I IS 43,269 [ ..o [ s | e (V1 IR 388 | 04/15/2023. [ 1.....ccovvvenee
FHLMC REMIC Ser 2603 CIC 5.500%
31393P RF 3 |04/15 .| 03/01/2019. | Paydown 27,210 27,210 28,796 | ...... 27,433 | oo (223) (V2] | I IS 27,210 | oo [ e [ e (V1 IO 247 | 04/15/2023. [ 1.....covvvenee
FNMA REMIC Ser 2003-92 CI MB
31393T CC 8 |5.000% 09 .| 03/01/2019. | Paydown 33,293 33,293 31,875 | o 32,911 | s . 382 <72 RN I 33,293 | oo [ e [ e (VI IO 280 |09/25/2023. [ 1.......cvvveuee
FNMA REMIC Ser 2003-120 Cl JD
313930 HG 1 [5.000% 1 .| 03/01/2019. | Paydown FSOTUSTRTRRI Y 48,429 | ............ 48,429 | ............ 48,338 | .ooovriirns 48,281 | oo | e 148 148 | oo | i 48,429 | .o e | e (10 IO 406 | 12/25/2023. | 1...ccoovvvvrnc
FNMA REMIC Ser 2003-117 CI MD
313930 QG 1 |5.000% 1 .| 03/01/2019. | Paydown 2,384 12/25/2023.
FHLMC REMIC Ser 2627 CIMW  5.000%
31393V 4V 0 |06/1 .| 03/01/2019. | Paydown 38,168 | ..oovvrnees 38,168 | ..ccovvnees 38,651 | oo 38,183 | oo (15) (R1) ) ST I 38,168 | ..o [ e [ e (V10 IO 319 | 06/15/2023. [ 1.....ccovvvenee
FNMA REMIC Ser 2004-51 CI KW
31393y  4J 1 |5.500% 07 .| 03/01/2019. | Paydown 36,247 36,247 36,088 | ...... 36,108 [ .oocvrrerirririens | e 138 138 | oo [ e 36,247 | oo [ e [ e (VI I 332 | 07/25/2024. | 1.......covvvenee
FNMA REMIC Ser 2004-W10 Cl A5
31394A LU 8 |5.500% 0 .. | 02/01/2019. | Paydown 283,251 283,251 | .......... 288,595 | ..coccovrenee 282,754 | oo | s 497 A97 [ e | e 283,251 | v | e | s 0| e 1,997 |08/25/2034. [ 1.........cc...c.
FNMA REMIC Ser 2004-65 Cl ZA 4.500%
31394A PF 7 |08 .| 03/01/2019. | Paydown 288,634 288,634 | ........275,188 | ...e00er0sn280,607 | oo | v 8,027 8,027 | ovveeveeveereees | eeereenerni288,634 | e | e | evieerieniiennd0 | s 1,975 | 08/25/2034.
31394A XM 3 |FNMA Gtd Grantor Tr Ser2004-T4 CIA9 4.|.. | 03/01/2019. | Paydown JEOTURTRRTURRII Y 40,032 | ... 40,032 (160) (160) | cvvvreeveermerenes [ ervvrerneneeen0,082 | oo | e | v | s 297 |08/25/2034.
FNMA REMIC Ser 2005-6 CI MB  5.000%
31394B 6M 1 |02/ .| 03/01/2019. | Paydown v | e 126,447 | ......... 126,447 288 288 02/25/2025.
FNMA REMIC Ser 2004-78 CI Z 5.500%
31394B DH 4 |11/ .| 03/01/2019. | Paydown RSN SR 345,071 | ..oooee 345,071 (2,223) (2,223) 11/25/2034.
FNMA REMIC Ser 2005-53 CI MJ  5.500%
31394D E4 8 |06 .| 03/01/2019. | Paydown JRSSUTRIUPIN RPN 119,103 | .......... 119,103 | oo 122,602 | .oovverrenne 120,141 | oo | i (1,038) (1,038) | oo | e 119,103 | oo | oo | v 0| e 1,032 | 06/25/2035. | 1.......coeevenee
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Statement as of March 31, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

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

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
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 | in B./A.C.V. Change in | 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)
FNMA REMIC Ser 2005-W2 CI A8
31394D JW 1 |5.410% 05 .| 03/01/2019. | Paydown 268,349 268,349 | .......... 266,643 | ...oovrrnne 267,031 | .o | e 1,318 1,318 | v | e 268,349 | ..o | v | s (1 I 2,146 | 05/25/2035. [ 1......cc0evvrne
FNMA REMIC Ser 2005-43 CI GC
31394D VB 3 [5.500% 05 .| 03/01/2019. | Paydown 83,927 | oo 83,927 | oo 88,333 | oo 85,484 | ..o | e (1,557) (1,557) [ overveeneieeien | cevieeirnniind 83,927 | oo [ [ v 0 | e 771 | 05/25/2035. [ 1......cooeveeee
FNMA REMIC Ser 2005-83 CI LB 5.500%
31394F H7 3 |10 . [ 03/01/2019. [ PAYAOWN.......cvvnrvvcrirrircirnrinnins | cerierieeisneesssisnnes | eeereeens 436,461 | .......... 436,461 | .......... 428,834 | .............. 434,009 | .oooovvercins | e 2,451 2451 | oo | e 436,467 | ..o | e | e 0 | e 4,101 | 10/25/2035. | 1...ccovvvrnnenn
FHLMC REMIC Ser 2657 CIDT 5.000%
31394G S8 7 |08/ .| 03/01/2019. | Paydown 26,838 26,838 24821 | oo 26,404 | .oooociien | s 434 A34 [ e | e 26,838 | ..o [ e [ e (V1 IO 218 | 08/15/2023. [ 1.....ccovvvenee
FHLMC REMIC Ser 2664 CI AY 5.000%
31394H 4w 8 [08/1 .| 03/01/2019. | Paydown 66,969 | ............ 66,969 | ........... 62,093 | ..o 65,864 | ... | e 1,105 1,105 [ o | e 66,969 | ...oovvrcvrris [ e [ e (VI IO 568 | 08/15/2023. [ 1.......cvvvenee
FHLMC REMIC Ser 2672 CI XB 5.500%
31394H Zz 7 |09 .| 03/01/2019. | Paydown 20,101 20,101 20,653 | oo 20,283 | oo (183) (183) | cvvevvveerieries [ e 20,101 | oo [ e [ e 0 | e 184 | 09/15/2023. | 1....cvvvvvvrne
FHLMC REMIC Ser 2673 CI QL 5.500%
31394 KW 6 |09/1 .| 03/01/2019. | Paydown 225,003 225,003 | .......... 230,255 | oovivinne 225,633 | .o (631) (B31) | ovveererrereies | e 225,003 | .o [ e | e 0 | e 1,960 |09/15/2023. [ 1.......ccocvenee
FHLMC REMIC Ser 2676 CIKY 5.000%
31394 MS 3 |09 . [ 03/01/2019. [ PAYAOWN.......cvvnrivrirrirciiniisiins | cevieriseineessssinenes | eeereeeens 149,474 | .......... 149474 | .......... 141,449 | .o 147,702 | oo | v 1,772 LY 4472 IS I 149,474 | oo e | e 0| e 1,243 [09/15/2023. [ 1.......ovvvenee
FHLMC REMIC Ser 2697 CILG 4.500%
31394 YA 9 [101 .| 03/01/2019. | Paydown 63,845 | ............ 63,845 | ............ 57,081 | .ooovvrerrnnad 62,432 | ..o | e 1,413 TA13 [ | e 63,845 | ..o [ e [ e (1R I 476 | 10/15/2023. | 1...cvvevvrne
FHLMC REMIC Ser 2701 CIAC 5.000%
31394L N5 7 |11 .| 03/01/2019. | Paydown 82,787 | ovvvens 82,787 | oo 77,095 | oo 81,518 | .o | e 1,269 1,269 [ .o | e 82,787 | coooeververveins [ e [ e (VI IO 680 | 11/15/2023. [ 1.....cooevenee
FHLMC REMIC Ser 2720 CI PC  5.000%
31394M  YB 0 |1211 . [ 03/01/2019. [ PAYAOWN........ocvvvrivrrircerreinrirenins | veverererseeissiserienes | e 42,885 | ........... 42,885 | ........... 39,924 | i 42,020 | ..o 866 866 | ..o | s 42,885 | ..o [ e | e (V10 IO 382 | 12/15/2023. [ 1.....covvvenee
FHLMC REMIC Ser 2005-112 CI NE
31394U ZS 4 |6.000% .| 03/01/2019. | Paydown 329,123 329,123 | .......... 348,356 | .....ccoounu 335,146 | oo | e (6,024) (6,024) [ ..o | e 329,123 | oo v | e 0| e 2,834 | 12/25/2035. | 1.....vvvvnee.
FHLMC REMIC Ser 2811 CIDT 5.000%
31394Y XS 8 |06/ .| 03/01/2019. | Paydown 23,679 23,679 23,428 | ...... 23,588 | .o | e 91 (S I OO OO 23,679 | oo [ e [ e 0 | 199 | 06/15/2024. | 1....oovvvvnc
FNMA REMIC Ser 2006-24 CI Z 5.500%
31395B R3 9 |04/ . [ 03/01/2019. [ PaYdOWN........coovvvrricrierincinnrinns | eevnerineeirseissinnnes | e 1,267,815 | 101,267,815 | .......1,293,953 | ........... 1,280,477 | oo | e (12,662) B (12,662) | ..o | ervrrerne 1,267,815 | e | e | o0 [ 11,788 | 04/25/2036.
FNMA REMIC Ser 2006-43 CI KD
31395D J4 2 |6.000% 06 . [ 03/01/2019. [ PAYAOWN......oovvrrirrricireeisrinniins | ceveesernensssisesienes | veerseennsd 47,628 | ............ 47,628 | ............ 50,039 | .oovvreirnne 48411 | (783) (U£:5) ) I IS AT,628 | ..o [ v | e (U IO 629 | 06/25/2036. | 1.......cocvvnee
FHLMC REMIC Ser 2868 CI AV 5.000%
313956 M4 1 |08/1 . [ 03/01/2019. [ PaYAOWN......oovorrivrerircerieisrineiins | vevereeerseesssssesinenes | vveinseinns 75,010 | v 75,010 | v 75,022 | oo 74,900 [ oo | e 110 [V [N IS 75,010 | oo [ e [ e (VI IO 633 | 08/15/2024. [ 1........cocvenee
FHLMC REMIC Ser 2892 CIAD 5.000%
313950 MG 8 |11/ .| 03/01/2019. | Paydown 20,325 20,325 20,312 | cevrceirne 20,292 | oo | e 33 33 | s [ s 20,325 | oo [ [ e 0 | i 169 | 11/15/2024. | 1....coovvvnne
FHLMC REMIC Ser 2904 CI PE  5.500%
31395K HE 6 |1211 .| 03/01/2019. | Paydown 213,516 213516 | .......... 221,723 | oo 216,761 | oo | e (3,246) (3,248) | ..o | e 213516 | v | cereenineninnins | e 0| e 2,526 | 12/15/2034. | 1...coovvrnncn.
FHLMC REMIC Ser 2903 CIBD 4.500%
31395K NS 8 |1211 .| 03/01/2019. | Paydown 239,385 239,385 | .......... 243200 | ..o 239,231 | oo | e 154 154 | oo | v 239,385 | v | v | e 0| e 1,738 [ 12/15/2019. [ 1...oovverrenes
FHLMC REMIC Ser 2939 CIDK 5.500%
31395M 5N 5 |02/1 . [ 03/01/2019. [ PAYAOWN......oovvrrirrircireriseineiis | cevieeersensssiseisenes | veerseennsd 49,795 | ..o 49,795 | ... 51,063 | coovvrerirnnes 50,149 | .o (354) (G157 TN ISP 49,795 | oo [ rveeneererieens | e (I I 463 | 02/15/2030. | 1....coovvvrne
FHLMC REMIC Ser 2982 CI PE  5.500%
313950 QH 7 |05/1 .| 03/01/2019. | Paydown 208,412 208412 | .......... 202,778 | oo 206,170 | ..o | e 2,242 2,242 | oo | e 208,412 | oo | e | e 0 | e 2,147 | 05/15/2035. | 1...cooncvrnnvns
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FHLMC REMIC Ser 3025 CI ZC 5.000%
31395X MD 4 |08/1 ..103/01/2019. | Paydown SRR 189,842 | .......... 189,842 | .......... 187,995 | .ovvviinne 188,608 | ...covvvrevervees | e 1,234 1,234 | oo | v 189,842 | oo [ v | e (1 I 1,585 | 08/15/2035. [ 1.....ovvvernnee
FHLMC REMIC Ser 3019 CI ZQ 5.000%
31395X WS 0 |06/1 .| 03/01/2019. | Paydown revereenennenenes | o 2,243,894 | ....... 2,243,894 | ....... 2,225,642 | ... 2,231,689 | ..o | v 12,204 | oo | e 12,204 2,243,894 | ..o [ | e 0 | 19,307 | 06/15/2035. | 1.......cvvvne
FHLMC REMIC Ser 3068 CI Z 5.500%
31396F G3 1 |11/15 .| 03/01/2019. | Paydown 223,889 223,889 | .......... 228,508 | ..ccoovvvnee 226,408 | ...ocovvvvrrrnns . (2,520) (P25 7.20) | IR ISV 223,889 | ..o | cereneeeninnins | e 0| e 2,039 | 11/15/2035. | 1..ccoocernnens
FHLMC REMIC Ser 3143 CIB 5.500%
31396 UF 0 |04/15 .| 03/01/2019. | Paydown JESTUUIN RO 101,454 | ......... 101,454 | .ocovnnees 98,569 | ..covoverrne 100,466 | ..ooovverreres | e 988 988 | oo | e 101,454 | oo e [ v (V1 I 929 | 04/15/2026. [ 1........cocvvnee
FHLMC REMIC Ser 3174 CIDG 6.000%
31396T KH 5 |06/1 .| 03/01/2019. | Paydown 95,201 95,201 | ..ooouce. 100,199 | coovvvirrnnnnd 97,040 | ..ovvrircnens | e (1,839) (1,839) [ oovevneeeerienes | e 95,201 | oo [ e [ e (VI IO 595 | 06/15/2036. | 1........cvveuee
FHLMC REMIC Ser 3174 CI PZ 5.000%
31396T QY 2 |011 .| 03/01/2019. | Paydown 327,654 327,654 | .......... 325944 | ............. 326,391 | .o | s 1,263 1,263 | v | e 327,854 | ..o s | e 0| e 2,690 | 01/15/2036. | 1.....cvvvvevee
FNMA REMIC Ser 2007-74 CI ZE 5.500%
31396W Q7 4 (08 .| 03/01/2019. | Paydown 265,492 265492 | .......... 270,622 | .coovvvene 267,645 | ..covvevirrninns . (2,153) (2,153) [ evvvveeerneins | v 265,492 | ..o | v | s 0| e 2,162 | 08/25/2037. | 1...cvovvrnncns
FNMA REMIC Ser 2007-77 CI PE  6.000%
31396X FY 5 |08 .| 03/01/2019. | Paydown 266,495 266,495 | .......... 273,324 | o 267,693 | .o | e (1,197) (1,197) [ oo | v 266,495 | ..o | e | s 0| e 2,615 | 08/25/2037. | 1..cvoncvrnncn.
FNMA REMIC Ser 2007-77 CI DC
31396X HW 7 |6.000% 08 .. | 03/01/2019. | Paydown 250,373 250,373 | .......... 258,275 | oo 253,005 | ..ovvvirrerinns . (2,632) (2,632) [ .oovernereineens | e 250,373 | oo | cereneeeninnens | s 0| e 2,596 | 08/25/2037. | 1...ccorcvrnnens
FNMA REMIC Ser 2008-29 Cl ZA 4.500%
31396Y F7 2 |04 .| 03/01/2019. | Paydown JESTUUIN RO 195,465 | .......... 195,465 | .......... 185,624 | ..ooovvrenne 189,721 | oo | e 5,744 5744 | oo | e 195,465 | .oooovvveeerns | e [ e 0 | e 1,409 |04/25/2038. [ 1........cocoonee
FHLMC REMIC Ser 3209 CI TZ 5.000%
31397A  6C 2 |08/1 .| 03/01/2019. | Paydown 56,682 56,682 55,734 | ...... 56,103 | ..oovvrrrerircenne . 579 LY £ OO I 56,682 | ...ovvrrceirris [ e [ e (VIR IO 445 | 08/15/2036. | 1.......cvvvvnee
FHLMC REMIC Ser 3203 CILX 6.500%
31397A QF 3 |08/1 .| 03/01/2019. | Paydown reveerennesenenienes | e 18,436 | ..ococrennee 18,436 | ..ooocveenee 19,565 | oo 18,938 | ..o (502) ((10724 ) IO IS 18,436 | .ovoeveerreiees | e | v (VI IO 213 | 08/15/2036. | 1.......covvevee
FHLMC REMIC Ser 3230 CINE  5.500%
31397B PV 7 |101 .| 03/01/2019. | Paydown 95,092 | .oovernees 95,092 | ... 97,113 | s 95,792 | .ovvvvrrrciins (700) (£0[0) ] TSN IS 95,092 | ..o [ e [ e 0 | 765 | 10/15/2036. | 1........cvevenee
FHLMC REMIC Ser 3290 CI PE  5.500%
31397F Qv 7 |03/1 .| 03/01/2019. | Paydown 284,855 284,855 (2,446) (2,446) 03/15/2037.
FHLMC REMIC Ser 3287 CIGD 5.500%
31397G  5Y 2 |03/ .| 03/01/2019. | Paydown JESTURTUIN R 19172 | v 119,172 | oo 122,821 | oo 120,462 | oo [ v (1,290) (R072210) | IR ISV 19,172 | oo e | e 0 | e 1,221 [ 03/15/2037. [ 1....vvvcrenes
FHLMC REMIC Ser 3345 CI N 6.000%
31397 RP 1 |07/ .| 03/01/2019. | Paydown 558,431 558,431 | .......... 570,647 | oo 561,276 | ..oovvrrcrerririens | verereens (2,845) (2,845) [ ..o | e 558,431 | .vvurvrerieens | cervneeeniinins | eereerienieens 0 | e 5,070 | 07/15/2037. | 1..cvorcvernvns
FHLMC REMIC Ser 3354 CI PH 5.500%
31397K AN 1 |08/1 .| 03/01/2019. | Paydown vt | e 423,770 | ..coovenn 423,770 | ..oeen 441,780 | oo 428,955 | ... | i (5,185) (5,185) [ .oovevrveerirnies | e 423,770 | oo | e | s 0| e 3,421 | 08/15/2037. | 1...cvocvrrevn
FNMA REMIC Ser 2008-84 CIL 6.000%
31397M TV 9 |09/ .| 03/01/2019. | Paydown 233,704 233,704 | .......... 244,805 | ... 237,332 | oo | v (3,628) (3,628) [ ..vvurvvererieis | i 233,704 | oo | v | e 0| e 1,253 |09/25/2038. [ 1........coc0ouu.
FHLMC REMIC Ser 3473 CICH 5.500%
31397W QB 4 071 .| 03/01/2019. | Paydown 285,024 285,024 | .......... 293,358 | ..coovrrrne 288,615 | ..o | e (3,591) (3,597) [ oovererveieins | e 285,024 | ..o | e | s 0| e 2,307 | 07/15/2038. | 1...coovvrnnvns
FNMA REMIC Ser 2009-77 CI PX 5.000%
31398F EF 4 |10 .. | 03/01/2019. | Paydown 85,956 | ..oovvrnees 85,956 | ... 88,213 | oo 86,344 | ...ooovivrcrins (388) (1G1215) ) TN ISP 85,956 | ..vouvvrncereins [ e [ e (VI IO 717 [ 10/25/2039. [ 1....vvvvnenee
FHLMC REMIC Ser 3561 CI PE  5.000%
31398) LB 7 |08/1 .| 03/01/2019. | Paydown 394,586 394,586 | .......... 407,040 | .coovvvernee. 398,228 | ..o | e (3,642) (3,642) | ..o | e 394,586 | ..vvorererirnns | e | e 0 | e 3,155 | 08/15/2039. | 1...convvrrevns
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FHLMC REMIC Ser 3585 CI UB  4.500%
31398K 6C 9 |101 .| 03/01/2019. | Paydown 238,844 238,844 | ........ 232,051 | oo 235,518 | .vvvervrverenn | e 3,325 3,325 | oo | s 238,844 | ..o | s | s (1 I 1,887 | 10/15/2039. [ 1.....ovvvernnes
FHLMC REMIC Ser 3591 CIBL 4.500%
31398K KA 7 |101 . [ 03/01/2019. [ PAYAOWN.......cvvnvvriirrirciriniiniies | cevierieeisseesssinnies | eeereneens 305,299 | .......... 305,299 | .......... 298,811 | oo 302,483 | ..o | i 2,816 2,816 | oo | s 305,299 | .o | e | e 0| e 2,570 | 10/15/2039. | 1...ccovvrnncns
FNMA REMIC Ser 2010-114 CI BY
31398N  MH 4 [4.000% 1 . [ 03/01/2019. [ PAYAOWN.......cvvnrivrirrircirsrinnins | cevreeieeisseesssisnies | eeereeens 361,856 | .......... 361,856 | .......... 368,188 | ..cocovvrrne 363,306 | ..ovvrnrrrrriiens | e (1,450) (1,450) [ oo | e 361,856 | ..vvvecercerees | cerereereninens 10/25/2040. [ 1...coovvvvneen.
31405E 6P 5 |FNMA Pool #787578 6.000% 07/25/35.... |.. | 03/01/2019. | Paydown 2,563 ...2,621 (50) 2,563 07/25/2035.
31406 Y8 0 |FNMA Pool #811735 4.000% 03/25/20.... |.. | 03/01/2019. | Paydown revernennn 10,254 . 106 03/25/2020.
314007 XW 0 | FNMA Pool #BM3392 4.000% 01/25/48... | .. | 03/01/2019. | Paydown..........cccoeevumeemmicnnicnerinens [ eoveriinriinnicseiivcnires | eeenen 815,357 | .00 .815,357 | e 832,620 | ..ooovnnee 832,499 | .o | s (17,142) | v [ s (17,142) | ocvoereirens 01/25/2048.
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48... | .. | 03/01/2019. | Paydown ....501,302 ) (9,825) 05/25/2048.
3140Q9 N2 5 |FNMA Pool #CA2208 4.500% 08/25/48... | .. | 03/01/2019. | Paydown L TT7,.211 ) (29,555) 08/25/2048.
31411D FZ 7 |FNMA Pool #904784 4.572% 12/25/36.... | .. | 03/01/2019. | Paydown 37,297 37,297 37,460 | oo 37,435 ) (138) 12/25/2036.
31412P  GX 3 |FNMA Pool #930914 4.000% 04/25/39.... |.. | 03/01/2019. | PAYAOWN.........cvvmrerrrenerierieriieens | eeresersensenisseesnnns | oererenes 188,543 502 04/25/2039.
314120  Z4 5 |FNMA Pool #935563 4.000% 09/25/39.... |.. | 03/01/2019. | Paydown 51,150 (447) 09/25/2039.
31414U 2A 5 |FNMA Pool #976969 6.000% 02/25/38.... |.. | 03/01/2019. | PAYAOWN.........cevecmrremirmerirerirneirnns | covvvrrnerisenieneneens | eevveriens 18,042 73 02/25/2038.
314140 XN 3 |FNMA Pool #976885 6.000% 04/25/38.... | .. | 03/01/2019. | Paydown 3,363 . (15) 04/25/2038.
31416H ZM 0 |FNMA Pool #AA0747 4.000% 03/25/39.... | .. | 03/01/2019. | Paydown 95,978 95,978 94,625 | ... 94,717 1,261 | o | v 95,978 03/25/2039.
31417C  5A 9 |FNMA Pool #AB6240 3.500% 09/25/42.... | .. | 03/01/2019. | PAYAOWN........cvvrumrerrerirneirirriiniinns | cerrerieeerseesseisenes | eeereeens 144,012 | ..ccooenee 144,012 | ..ooeee. 145981 | oo 145,808 (1,796) [ oo | e 144,012 09/25/2042.
31417G D6 0 |FNMA Pool #AB9124 2.500% 04/25/28.... | .. | 03/01/2019. | Paydown 99,134 .99,134 ..99,342 (209) ...99,134 04/25/2028.
31417G  FN 1 |FNMA Pool #AB9172 2.500% 04/25/28.... | .. | 03/01/2019. | PaydOWN.........evererereerrrinirirerirens [ corerereeiesinerinenies | cevnerines 197,050 197,050 | ... 196,443 607 . ..197,050 04/25/2028.
31418A  JV 1 |FNMA Pool #MA1175 3.000% 08/25/42... .. | 03/01/2019. | Paydown..........ccvvvemiiniiiiciieriiiis | oriisnieeiiiesienienns | o 135314 | ......... 135314 | .......... 140,811 | oo 140,251 ) (4,937) [ overceeei | e 135,314 08/25/2042.
314188 AP 1 |FNMA Pool #MA1813 4.500% 03/25/44... | .. | 03/01/2019. | PAydOWN..........ccourrvemmrinirierieriniens | orveserierienisnneenns | vevirenes 109,251 | ..covonee 109,251 ... 117,155 ...116,839 ) (7,588) . 03/25/2044.
314188 B6 2 |FNMA Pool #MA1860 4.500% 04/25/44... |.. | 03/01/2019. | PAYAOWN.........cvmmrerrrenerierierirneens | eeeesersensenisseesnnns | oevinenes 345552 | .......... 345,552 ....370,658 ....369,621 ) (24,069) ..345,552 .0 | .. 1,678 | 04/25/2044.
31418C 3E 2 |FNMA Pool #MA3496 4.500% 10/25/48... | .. | 03/01/2019. | PaydOWN.........ccovcemricmirverireriiniinns | e | s 4,168,808 | ....... 4,168,808 | ....... 4,310,645 | ........... 4,310,593 | oo | e (141,785) | oo [ v (141,785) | covovorvvieriees | i 4,168,808 | ... | cerererineinenns [ e 0 | 36,933 | 10/25/2048.
31418C XN 9 |FNMA Pool #MA3384 4.000% 06/25/48... | .. | 03/01/2019. | Paydown )] R PR (18,457) | ..vevvvrcernens 06/25/2048.
31419A DT 1 |FNMA Pool #AE0113 4.000% 07/25/40.... | .. | 03/01/2019. | Paydown .78,134 .78,134 ) (105) 07/25/2040.
31419E X5 3 |FNMA Pool #AE4299 4.000% 09/25/40.... | .. | 03/01/2019. | Paydown 37,420 37,420 .37,741 ) (321) 09/25/2040.
31419F SN 7 |FNMA Pool #AE5024 4.000% 12/25/40.... | .. | 03/01/2019. | Paydown 88,769 ..88,738 31 12/25/2040.
31419L  EY 5 |FNMA Pool #AE9150 4.000% 12/25/40.... | .. | 03/01/2019. | PaydOown.........cccomevenrimmiicniineiiiens [ e | s 115,749 121,397 (5,648) 12/25/2040.
64908Q AA 9 |New Valley Generation V Tenn PTC 4.929) .. | 01/15/2019. | Redemption ~ 100.0000...........ccov. | vorererveemrimerineiinns | covneienns 581,515 | .....c.... 581,515 | .......... 583,107 | oo 581,775 | .ovvereveerins (260) (PZ510) ) ISR IR 581,515 | cveerereeiieens | cereeeineniinnins | e 0. 14,331 | 01/15/2021. | 1FE............
Southaven Cmbd Cycle Gen Sec Nt
841215 AA 4 [3.846% . 102/15/2019. | Redemption  100.0000.........cocveee | corernrersmmesmessnennnes | seves 1,025,758 | ....... 1,025,758 | ....... 1,035,332 1,032,894 [ | e (7,136) (7,136) 21,025,758 | e [ | o0 | 19,725 | 08/15/2033. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......c.oiiiiiiriiiiiiiiniiiiieniesisssssssiessissensenesssssssissnns | ooeed 40,716,733 | ..... 40,716,733 | .....41,551,350 1,349,502 | .0 | o (632,784) | ..ovvvvvnnan [V (632,784) | ...oovvrvrnnnnd 0 40,716,733 | .0 [ 0 | 345,701 XXX XXX
Bonds - Industrial and Miscellaneous
000759 CV 0 |American Business Fin Svcs Inc RMBS Ser| .. | 03/01/2019. | Paydown 26,611 97,549 84,586 | ..oovvererns 84586 | ..ooverrirrirens | e [V RPUPSPORON ISPPRORT 84,586 | ....covvrrrerins [ s (57,975) | ........ (57,975) | cvoorrenes 578 |09/15/2033. | 4FM...........
000759 CV 0 |American Business Fin Svcs Inc RMBS Ser| .. | 01/09/2019. [ PAYAOWN.........cvvverevinriirirerireiiniinns | everersesssseessnsisnses | eeenesersssssssennnes | seversenens 17,892 | v 15,514 | oo 15,514 | oo v (V1 ST ISP 15,514 | oovevvvivnns [ c0nd(15,514) | i (15,514) | oo 09/15/2033. | 5FM...........
00111@ AA 2 |AES Hawaii Inc Sr Sec Nt 6.870% 06/30/. | .. [ 03/31/2019. | Redemption  100.0000 355,200 355,200 | .......... 346,067 | ..coovrrrne 352,957 | .ovvevrrnerrenns | s 2,243 2,243 | o | e 355,200 | ..ovvonrerrrirens | creerenineiienns | verrreenernnnn0 [ 6,101 | 06/30/2022. | 5........c.on.....
00206R CY 6 |AT&T IncSrNt 5.200% 03/15/20.. .| 03/127/2019. 102.3746... 9,725,585 | ....... 9,500,000 | ....... 9,503,585 19,501,190 (226) (226) 9,500,964 vevreenr(964) | 489,052 | 03/15/2020. | 2FE..
00206R DA 7 |AT&T Inc SrNt 5.000% 03/01/21.. .| 03/127/2019. 104.5477... 13,591,207 | ..... 13,000,000 | .....13,834,172 3,382,902 | .coovvrverrerrne | erererne(39,905) | v | e (RISST01) PRI IS 13,342,997 | .o ..(342,997) | ......(342,997) | .....963,151 | 03/01/2021. | 2FE...
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00248P AP 1 |AVoce CLO Ltd CLO Ser 2014-1A CI A1R | .. | 01/15/2019. | Paydown RO PV 1,644,449 | ... 1,644,449 | ...... 1,644,449 | ... 1,644,449 | ..o | e (1 RN IS 1,644,449 | ..o [ | e 0. 15,113 | 07/15/2026. | 1FE............
00253C HH 3 |65 .| 03/01/2019. | Paydown 60,857 | ............ 60,857 | ............ 61,570 | oo 61,546 | ..coovvvrririris (689) ((C1S1S) NN 60,857 | oo | e | e (VI I 655 | 04/25/2031. [ 1FM...........
Aames Mtg Tr RMBS Ser 2001-4 CI M1
00253C HK 6 |7.1 .| 01/01/2019. | Paydown 25,303 25872 | oo 25,978 | oo | e 0 | o | eeereeerenin 25,978 | .ooovverineinns [ s (25,978) | ........ (25,978) | ..oovvnnee 151 | 01/25/2032. | 4FM...........
Aames Mtg Tr RMBS Ser 2002-1 CI M1
00253C HS 9 |52 .| 03/01/2019. | Paydown reveneeseissrnenienes | s | e 13,959 | oo 4,802 | oo 4,802 | oo | e 0 4,802 | oo [ s (4,802) | .......... (G072 ) — 184 | 06/25/2032. | 1FM...........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AB 4 |CI .. | 03/25/2019. | Paydown 460 460 306 | oo 317 [ s | e 142 142 AB0 [ oo | s | e (1 I 2 | 01/25/2037. | 1FM...........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AC 2 |CI .. | 03/25/2019. | Paydown JESTURTRTORORRII RN 15,504 | ...ccoouue. 15,504 | ...cocvvenee 10,371 | v 10,734 [ oo | s 4,770 ATT0 | oo | s 15,504 | ..ooooveevee | e | e (U I 69 | 01/25/2037. | 1FM...........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AD 0 |CI .. | 03/25/2019. | Paydown s | e 16,538 | ..coovvnee 16,538 | ..cccvveene 11,123 | s 11123 | | s 5414 5414 | s | e, 16,538 | vvvveerienins | cevverienineni | v (1 I 75 | 01/25/2037. | 1FM...........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AE 8 |Cl .. | 03/25/2019. | Paydown revereeneessrenenns | e 15,504 | ............ 15,504 | ....ccoouue. 10,509 | oo 10,862 [ ..o | s 4,642 4,642 01/25/2037. [ 1FM...........
00764M BD 8 |Aegis ABS Trust RMBS Ser 2004-1 CI M1. | .. | 02/25/2019. | Paydown 51,043 51,043 51,043 0 04/25/2034. | 1FM...........
00764M BT 3 | Aegis ABS Trust RMBS Ser 2004-2 CI M1. |.. | 03/25/2019. | Paydown et | e 412,763 | .......... 412,763 26,192 26,192 06/25/2034. [ 1FM...........
00802# AA 4 |Aerostar Airport Sr Nt 5.750% 03/22/35... | .. | 03/22/2019. | Redemption ~ 100.0000 324,070 324,070 0 03/22/2035. | 3FE............
02146P  AF 2 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2019. | Paydown JESTURTUIN R 560,647 | ......... 560,647 | ..........545,342 | .............545342 | oo | 015,305 | [ s 15,305 | .ovvererrerirnns . 08/25/2036. | 1FM...........
02147B  AA 3 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2019. | Paydown 55,969 54,452 0 04/25/2037. | 5FM...........
02147 AE 8 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2019. | Paydown 93,571 85,267 | oorerrn64,997 | 84,997 | s [ 0 02/25/2047. | 1FM...........
02147L AN 3 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2019. | Paydown 51,664 .51,978 . 0 05/25/2036. | 1FM...........
02148 AJ 6 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2019. | Paydown JEVTURTRTORUIORPOOR RO 42,769 | ..........48,951 | .........41,464 0 01/25/2037. | 1FM...........
02149H AW 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2019. | Paydown JESTSURTUIN ERP 154,903 | .......... 179,528 | ..cooonee 152,591 0 03/25/2037. | 3FM...........
American Airlines Inc LBASS EETC Ser
023761 AA 7 |201 .| 02/15/2019. | Redemption  100.0000 [ESTTRTRTUIN RO 415,625 | .......... 415,625 | .......... 415,625 | ..ovvevne 415,625 | oo | e (0 ORI DT 415,625 | ..o | e | s 0 | e 7,585 | 02/15/2029. | 1FE............
American Airlines Inc LBASS EETC Ser
02376T AC 2 |201 .| 01/15/2019. | Redemption  100.0000 reveeeeressrenienes | e 2,126,288 | ....... 2,126,288 | ....... 2,161,726 | ........... 2,135,570 | covevvvverrerires [ v (9,282) (9,282) 2,126,288 | ....oovvevrvrines | cerrerinernenis | e 0. 59,536 | 07/15/2020. | 3FE............
American Airlines Inc LBASS EETC Ser
023772 AB 2 |201 .| 01/15/2019. | Redemption  100.0000 JRTRRR 740,749 | .......... 740,749 ....7103,675 ...7118,271 22,478 22,478 WTA0,749 | e e | e [ 14,815 | 07/15/2025. | 1FE....
023770 AB 0 |American Airlines Inc LBASS PTC Ser 2013 .. | 01/15/2019. | Redemption ~ 100.0000 revreenenenens | o 1,090,514 | ....... 1,090,514 | ....... 1,090,514 | ........... 1,000,514 | ..o | e (VI RO IS 1,000,514 | oo | v | e 0. 26,990 |01/15/2023. | 2FE............
American Home Mtg Inv Tr RMBS Ser
02660T BQ 5 |2004-3 .| 03/01/2019. | Paydown FSOTURTRTRI Y 40,685 | ........... 40,685 | ............ 40,195 | oo 40,352 | .ovvveeiriiees | e 333 K I U IR 40,685 [ ...ooeeieeiiees [ s | e (1 IO 465 | 10/25/2034. | 1FM...........
American Home Mtg Inv Tr RMBS Ser
02660T ER 0 |2005-2 .. | 03/01/2019. | Paydown 69,665 | ........... 69,665 | ............ 69,330 | .ovvrrerirnn 69,370 | ..o . 295 295 | s | s 69,665 | ...oovvrrcerieis [ e [ e (VI I 389 |09/25/2035. | 1FM...........
American Home Mtg Inv Tr RMBS Ser
02660T GB 3 |2005-3 .| 03/01/2019. | Paydown 25,203 25,203 25,203 | ...... 25,203 | cooevierieriens | e 0 | v | eevrerereeinns 25,203 | oo [ e [ e (VI IO 149 | 09/25/2035. | 3FM...........
American Home Mtg Inv Tr RMBS Ser
026935 AR 7 |2007-3 .. | 03/25/2019. | Paydown 0 . ...11,248 09/25/2027. | 1FM...........
Ameriquest Mtg Sec Inc RMBS Ser 2003-5
030728 FY 6 |C .| 03/01/2019. | Paydown JSOTURTRTRURI Y 45,657 | oo 45,657 | .ooovnnn 45,655 | ..oovociirns 45,593 | cooiierniinns | e 64 B4 | oo | s A5,657 [ .o e | e (VI IO 303 |04/25/2033. | 1FM...........
Ameriquest Mtg Sec Inc RMBS Ser 2003-5
030728 Fz 3 |C .| 03/01/2019. | Paydown revrneeneeiesenenenes | s | s 75,675 | covvernes 39,229 | oo 39,229 | .o | e 0 | oo | eeerreineni 39,229 | ..o | s (39,229) | ........ (39,229) | ...oovvvne 493 | 04/25/2033. | 1FM...........
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031162 AZ 3 |Amgen Inc SrNt 5.700% 02/01/19........... 1+ 02/01/2019. | MAEUIY. .....ocvvveerreieniierierineen [ e | e 31,500,000 | ..... 31,500,000 | .....32,256,707 | ......... 31,508,101 | ..ovvvrcrreririens | cevereens (8,101) (8,107) [ .ooerrereeirerns | e 31,500,000 | ..oovvuerererrrnns | everrerieeiinens | e 0. 897,750 |02/01/2019. | 2FE............
Amresco Resdtl Sec Mtg Loan RMBS Ser
03215P BN 8 |199 .| 03/01/2019. | Paydown 3,097 | v 3,097 | e 3,082 | oo 3,083 | oo [ s 14 14 3,007 | oo | cevreerrrenienin | e (U1 I 35 | 03/25/2027. | 1FM...........
032511 BF 3 |Anadarko Petroleum Corp Sr Nt 6.950% 0] .. | 03/29/2019. | Call ~ 100.8490........ccccvrerererernene | correimerinneieeiieninns | e 10,372,320 | ..... 10,285,000 | .....11,624,734 | ......... 10,366,031 | oo | e (42,947) | ovvoevreeens [ e (42,947) | oo | v 10,323,084 | ..ooovvvvriinens | e (38,084) | ........ (38,084) | .....293,842 | 06/15/2019. | 2FE............
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls TrCTL 6.3. |.. [ 03/15/2019. | Redemption  100.0000 34,548 34,548 34779 | o 34,624 | ..o, (76) (U4 SO IR 34,548 | ... [ e [ e (VI IO 366 | 02/15/2025. [ 1.......cvvvenee
Anchorage Park Svc GSA Fin Tr CTL Ser
03335# AA 4|20 .. | 03/15/2019. | Redemption  100.0000 286,142 286,142 | .......... 292,311 (1,515) (1,515) 286,142 | ..o | e | o0 | 2,878 | 07/15/2023.
035242 AP 1 |Anheuser-Busch Inbev Fin SrNt 3.650%. |..|02/11/2019.|Call ~ 93.9930 . 23,498,250 | .....25,000,000 | .....24,958,250 428 .24,969,476 ..30,524 | .(1,020,153) | 02/01/2026.
037833 BS 8 |Apple Inc SrNt 2.250% 02/23/21............. .. | 02/28/2019. | Bank of America BISD Dealer......... | covrerveveverneverinns | e 9,922,700 | ..... 10,000,000 | ....... 9,992,900 241 9,997,100 (74,400) | ..... 119,375 | 02/23/2021.
Argent Securities Inc RMBS Ser 2003-WD
040104 BW Oo|C _ |.|03/01/2019. | Paydown 5,350 | coovrrrens 5,350 | covrirnens 5,348 | oo SAT4 | oo (124) (124) 5,350 | veuererrerenns | cereerereeninnins | eeeeeeieeineens (11 I 50 | 10/25/2033. | 1FM...........
040104 PB 1 |C . [ 03/25/2019. [ PAYAOWN.......cvvurierrirrirriinrinnins | cerierireresneeinsinnies | everneens 326,857 | ......... 326,857 | .......... 278,351 | oo 309,623 | ..o | i 17,234 | oo | s 17,234 | v | e 326,857 | ..o | v | e 0| e 1,647 |11/25/2035. | 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G AL 6 |19 .| 03/21/2019. | Paydown 50,368 | ..o 50,368 | oo | e [ e | s 50,368 50,368 | ..evvrrverininins | e 50,368 | ..ooverrirreins [ e [ e (I IO 492 | 06/21/2029. | 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G AS 1|20 . [ 03/01/2019. [ PAYAOWN.......cocvvvrvvrririreiiseieniins | cevieeisseisssissisenes | eeirisees 18,094 | ...cccooeee. 18,094 | ..ccovvneee 18,801 | coovvrcerns 18,300 | ..oovovrerirns (206) (PZ015) 1 ISR ISV 18,004 | oo | e | e (V1 IO 309 |03/21/2029. | 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G MC 3 |20 . | 03/25/2019. | Paydown 281,049 281,049 | ......... 262,956 | .....cocovnee 267,021 | oo | e 12 A R R 14,027 [ oo | e 281,049 | ..o | e | s 0| e 1,401 | 10/25/2034. | 1FM...........
Asset Backed Funding Cert RMBS Ser
04542B CW 0 |2003- . [ 03/01/2019. [ PAYAOWN.......oovorrivrrircerreisrineris | vevereeerseesssisesienes | veevseinne 18,969 | ..ovcvennee 18,969 | ..ovvvennee 18,968 | ..o 18,932 [ .o | e 37 K A I I 18,989 | ..vouvererrienns | vereerrreeienin | cevverieeieeens (1 IO 135 | 10/25/2032. | 1FM...........
Asset Backed Funding Cert RMBS Ser
04542B MU 3 |2005- .. 1 03/01/2019. | PaYAOWN.......vvvvircrirerirrirniieninens [ everierireeinsinnines | cererereees 18,816 | .ocvcveneee 18,816 | .oovcreenee 17,975 | oo 18,446 | ...ocovvvvrrinns 369 369 | | s 18,816 | oo | v | v 0 | 160 | 06/25/2035. | 1FM...........
049560 AJ 4 |Atmos Energy Corp SrNt 8.500% 03/15/1] .. | 03/15/2019. | MALUIItY.......c.covermeerrremerirerierinenns [ e | o 20,000,000 | ... 20,000,000 | .....19,988,460 | ......... 19,999,635 | ..evuvererrrris | i 365 365 20,000,000 | .ooovrmerererernns | ererrerieeiinens | e 0. 850,000 |03/15/2019. | 1FE............
BJs Wholesale Club Inc CTL (HG Bowie
05549@ AA 3 |Rea .| 03/15/2019. | Redemption ~ 100.0000 31,468 31,468 31772 | v 31,549 | .o (81) (L1 )| ST IR 31,468 | oo [ e [ e (VI IO 547 |05/15/2022. | 5GlI.............
BJs Wholesale Club Inc CTL (HG Bowie
05549@ AA 3 |Rea .1 02/15/2019. | Redemption ~ 100.0000 31,287 31,287 31,589 | .o 31,367 | oo (80) (£:10) | SRR IR 31,287 | oo [ e [ e (VI IO 362 |05/15/2022. | 5Z..............
BJs Wholesale Club Inc CTL (HG Bowie
05549@ AA 3 |Rea .1 01/15/2019. | Redemption  100.0000. 31,107 31,107 31,407 | o 31,187 | i (80) (£10) 1 R ISP 31,107 | e | v | e (01 I 180 |05/15/2022.|5Gl.............
BMW Vehicle Lease Trust LBASS Ser
05586C AA 2 [2018-1 . 103/20/2019. | PaydOWN........coueerrrrerriersnineirenns [ v | s 14,428,480 | ..... 14,428,480 | .....14,428,480 | ........ 14,428,480 | ..oovvveiriciinns | e 0 [ | e 14,428,480 | ..o [ | v 0. 60,203 | 10/21/2019. [ 1FE............
Banc of America Funding Corp RMBS Ser
05946X DL 4 |20 .| 03/01/2019. | Paydown 35,653 | ovrernns 35,653 | ovrernns 35,910 | covvererirnnes 35,693 | oo (40) (1) RIS ISP 35,653 | coourereereeins [ e [ e (10 IO 426 | 10/25/2033. | 1FM...........
Banc of America Funding Corp RMBS Ser
05946X Y7 2 |20 .| 03/01/2019. | Paydown 0 ....26,821 01/25/2036.
05948K RM 3 |Bank of America Alt Loan Tr RMBS Ser 200| .. | 03/01/2019. | Paydown 624 .107,251 06/25/2019.
05948K XQ 7 |Bank of America Alt Loan Tr RMBS Ser 200| .. | 03/01/2019. | Paydown 0 03/25/2035.
05948K XS 3 |Bank of America Alt Loan Tr RMBS Ser 200| .. | 03/01/2019. | Paydown 0 03/25/2035.
05948K ZH 5 |Bank of America Alt Loan Tr RMBS Ser 200| .. | 03/01/2019. | Paydown 0 05/25/2035.
Banc of America Funding Corp RMBS Ser
05952D AB 4 |20 . 1 03/20/2019. | Paydown 57,272 | oo 57,272 | oo 53,571 | e 53,571 | oo | e 3,701 3701 [ | e 57,272 | o | e | e (01 I 292 | 02/20/2047. | 1FM...........
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05952H AJ 8 |Bank of America Mtg Securities RMBS Ser | .. | 03/01/2019. [ PAYdOWN..........ccvuerierirneenrriiniinns | cerrerieeerseesssinenes | ceerneeens 126,558 | .......... 186,222 | .......... 183,867 | .ovvvrvrenne 183,841 | .o 2 Y2 RN [PV 183,843 | oo | o (57,285) | ........ (57,285) 03/25/2037.
05952H BR 9 |Bank of America Mtg Securities RMBS Ser | .. | 03/01/2019. | Paydown 5,306 | ..oovvrrne. 8,616 | ..covvvnee. 7757 | oo 7,757 0 A £Y A TS IO (2,451) 2,451)| ... 01/25/2037.
05952H BR 9 |Bank of America Mtg Securities RMBS Ser | .. | 01/15/2019. | Paydown 0 01/25/2037.
06051G EX 3 |Bank of America Corp Nt 2.600% 01/15/1 | .. | 01/15/2019. | MatUFity.........ccoovueverrinriiniicnniiciins [ e | v 8,000,000 | ....... 8,000,000 | ....... 7,998,640 | ........... 7,999,988 12 8,000,000 01/15/2019.
073249 BU 7 |Bayview Fin Acquisition Tr RMBS Ser 2004| .. | 03/28/2019. | PYAOWN..........cvvrerereerrrinerneriiens [ eorneerneeiiseiseriiesins | evvnevnes 168,459 | .......... 168,459 | .......... 168,459 | ..ovvvvvienne 168,459 | ooocvevrreres [ e (1 RO DT 168,459 | oo | e [ v (V1R I 990 |02/28/2044. | 1FM...........
Bear Stearns Comm Mtg Sec CMBS Ser
07383F Y2 8 |2004- . [ 03/01/2019. [ PAYAOWN.......ocvvmrirrirrireernriniinns | eerieriseenseessssinenes | eeereeens 757,119 | ..., 757,119 1,041 WTBTM9 [ [ | vvevernenenn0 [ 6,534 | 11/11/2041. | 1FM...........
Bear Stearns ABS Inc RMBS Ser 2003-
07384Y MB 9 |AC5C .. 1 03/01/2019. | PaYAOWN.......vonvircrirerirceririeninens [ everierirseesseinsines | cererereees 11,489 | oo 11,489 | e 11,525 (503) (503) 11489 | e | e |0 | s 99 | 10/25/2033. | 1FM...........
084659 AQ 4 |Berkshire Hathaway Energy Sr Nt 4.450%|.. | 02/14/2019. | Tax Free Exchange 0 19,993,600 | ovvuevneerernns [ eererineineniens [ e | s 491,972 | 01/15/2049. | 1FE..
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AB 9 |Le . 102/15/2019. | Redemption ~ 100.0000..........ccoeue | cerrrerermreremrnrinenes | eeereeens 131,715 | e 131,715 | e 119,878 | oo 128,762 | coooveeevreriiens | v 2,953 2,953 | oo | e 131,715 | e | e | cenerinniinend0 | s 4,123 | 02/15/2023. | 1..cooncvrnnens
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AC 7 |Le ..101/15/2019. | Redemption  100.0000...........cew. [ worvereremrmmnerirerires | ceverens 191,902 | ..covenee 191,902 ....191,902 ....191,902 0 2191,902 [ e [ | 0 [ s 5,738 | 01/15/2024.
12189P AL 6 |Burlington Northern Santa Fe ABS PTC Nt.|.. | 01/15/2019. | Redemption ~ 100.0000...........cccco. | corvruenmiiomninniiieiinns | coniiine 136,832 | .......... 136,832 ....146,919 ...137,591 (759) (759) 2136,832 [ i | 0 [ s 4,066 | 01/15/2021.
C-BASS Tr RMBS Ser 2003-CB6 Cl AF6
12489W HD 9 |4.6 . [02/01/2019. [ PAYAOWN.......oovvrrivrerircererineinniis | cevireeersensssissisenes | veeviseinns 10,738 | oo 10,738 | oo 10,738 | oo O I IR (1 ORI ISP 10,738 | oo | wevverineeienin | eeveeerenieeens (U1 I 48 [12/25/2033. [ 1FM...........
C-BASS Tr RMBS Ser 2003-CB6 Cl M1
12489W HE 7 |3.53 . [02/25/2019. [ PAYAOWN.......oovorrivrrirrerreisrirerins | verireeerseeissssesienes | veeinseinns 14,910 | covvrennee 14,910 | oo 14,966 | oo 14,939 | .o, (28) (P22 [N IR 14,910 | oo | e | e (U I 32 | 12/25/2033. | 1FM...........
C-BASS Tr RMBS Ser 2005-CB6 Cl A4
12489W NP 5 |3.66 .| 03/01/2019. | Paydown 57,212 57,212 57,366 | ..ooovrerrrines 57,231 | oo (19) (19) [ e | e 57,212 | oo [ [ e (VI IO 238 | 07/25/2035. | 1FM...........
CDC Mortgage Capital Trust RMBS Ser
12506Y BE 8 [2003 . 1 03/25/2019. | Paydown 35,159 35,159 23,554 | ...... 23,554 | oo | v 11,604 | oo [ e 11,604 | oo | e 35,159 | o | v | e (01 I 267 | 10/25/2033. | 1FM...........
Countrywide Home Loans RMBS Ser
12544A BM 6 |2006-20 .| 03/01/2019. | Paydown 24,183 26,988 26,857 | ... 26,864 | ..o | e (V1 STTORRORION ISR 26,864 | ...oovvvrrrins | s (2,681) | ovvvees [PXIH0 ) — 230 |02/25/2037. | 5FM...........
CIT Group Home Eq Loan Tr RMBS Ser
12558M BL 5 |2003- .| 03/01/2019. | Paydown 3,034 2 3,034 10/20/2032.
12566Q AA 1 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 03/01/2019. | Paydown 58,587 (0 SOOI ISP TUIAT | [ s (12,560) | ........(12,560) | ... 01/25/2037.
12566U AN 4 |Citimortgage Alternative Ln Tr RMBS Ser.. .. | 03/01/2019. [ PAydOWN........cccceereerrriniinerienins | veverneersssissisneninenes | vvevseenndd 41,622 0 (5,271) | v (5,271) | .. 02/25/2037.
12596M  AA 4 | Credit Suisse Mortgage Trust RMBS Ser 20) .. | 03/01/2019. | Paydown 69,128 10 07/25/2058.
12644* AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage 7. .. | 03/15/2019.|Redemption ~ 100.0000...........ccoo. | vorrermrmmmrverirerirne | wovvrrene 109,627 109,627 0 12/15/2026.
12644@ AX 3 |CTL Cap TrCTL Lowes 7.070% 08/15/21 |.. | 02/15/2019. | Redemption ~ 100.0000 221,254 221,254 | .......... 221,254 | ..o 221,254 | oo | e (1 PO PV 221,254 | oo | e | s 0 08/14/2021. | 1..cvvverennes
CTL Cap Tr CTL Ser 2002-34 Cl A
12644@ BQ 7 |Walgreen .| 03/15/2019. | Redemption ~ 100.0000 34754 | oo 34,754 | oo 34,484 | oo 34,678 | .o | cerirneerieni 76 (< T T 34754 | oo [ e [ e (VI I 390 |07/15/2022. | 2......ccvvvenee
CTL Cap Tr CTL Walgreens 6.620%
12644@ BS 3 |01/15/ .1 03/15/2019. | Redemption  100.0000..........ccoeue | cererreremrrrrnerirenes | orerreenns 75773 | oo VENAET - 76,251 | oo 75911 | oo (137) ({17 [T IS 75,773 | oo [ e [ e (VI IO 838 |01/15/2023. | 2........cvenue
CTL Cap Tr CTL Ser 2004-9 Kohls
12644@ BX 2 (5330% .| 03/15/2019. | Redemption  100.0000 33,196 33,196 33,196 | ...... 33,196 0 01/15/2025.
12644@ CC 7 |County .| 03/05/2019. | Redemption ~ 100.0000..........ccoeu | corrrerermreremrneinenns | ceerreeens 704,889 | ......... 704,889 | .......... 704,889 | ..coovivrnee 704,889 0 04/05/2025.
CTL Cap Tr CTLSer 2006-5 Cl A1 2
12644@ CH 6 |Oklahom .1 03/15/2019. | Redemption ~ 100.0000..........ccoee | corererermrererrnernenes | eeerenens 490,298 | .......... 490,298 | .......... 490,298 | ....ocooonv 490,298 | ..o | e (0 U DS 490,298 | ..o | e | e 0 | e 4,919 | 10/15/2023. | 1...coocvrneens
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CTL Cap Tr CTL Ser 2007-3 Alaska OCS
12644@ CM 5 |6 .| 03/15/2019. | Redemption  100.0000 et | s 152,966 | .......... 152,966 | .......... 152,966 | ....oooovvveee 152,966 | ..ovvvevririiinns | crrverierrieienines (VI TR ISP 152,966 | .vvovvvvrvrveins [ v | e (1 I 1,635 [03/15/2023. [ 1.......coeveuue
CVS Caremark CTL Wells Fargo Bk NW
12665 AA 9 |7.8 .1 03/10/2019. | Redemption  100.0000 61,644 | .......... 61,644 | ......... 61,644 | ..o 61,644 | ..o | e [0 SOOI ISR 61,644 | ..o [ e [ e 0 | o 810 | 10/10/2031. | 2.....cvonvenee
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 .1 03/10/2019. | Redemption ~ 100.0000.........cceuw. [ worerrrererneereniinninns | eoerereens 74,337 | v 74,337 | v 86,858 | ..covvrrrnes 82,543 | .o | e (8,206) (8,208) | ..uvveveereinreres | eevrreirerins TA337 | oo [ e [ e (VI IO 749 |12/10/2028. | 2FE............
CVS Health Corp LBASS PTC Nt 6.943%
126650 BQ 2 |01 .| 03/10/2019. | Redemption  100.0000 [ESTUTUIN RO 490,791 | ..oovenn 490,791 | ..vevennn 455,885 | .....co.ouc. 469,310 | oo | i 21,481 21,481 | oo | e 490,791 | v | cerrneerenineins | eeveerienieens 0| e 5,690 | 01/10/2030. | 2FE............
CVS Health Corp LBASS PTC Nt  7.507%
126650 BS 8 |01 ..103/10/2019. | Redemption  100.0000 vt | e 134,723 | .......... 134,723 (9,605) WABAT23 [ e [ | 0 [ 1,689 | 01/10/2032. | 2FE....
CVS Health Corp ABS PTC Nt 4.704%
12665U AA 2 |01/1 .1 03/10/2019. | Redemption  100.0000 vt | e 41,103 | oo 41,103 | oo 41,103 | s 41,103 [ oo | e [V PRSPPI ISP 41,103 [ e e | e (VIR IO 323 | 01/10/2036. | 2FE............
CWABS Inc RMBS Ser 2003-5 CI MF1
126671 R4 0 [5.403 .| 03/01/2019. | Paydown 39,216 | v 39,216 | oo 39,216 | s 39,164 | .ovveirieiieis | e 52 Y2 RN ISV 39,216 | oo [ e [ e (V1 IO 360 |01/25/2034. [ 1FM...........
CWARBS Inc RMBS Ser 2004-9 Cl AF6
126673 GA 4 |4.603 .| 03/01/2019. | Paydown 2,850 | i 2,850 | oo 2,850 6 2,850 [ .o | e | e (1 I 25 | 12/25/2034. | 1FM...........
12667F 4S 1 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2019. | Paydown 53,504 57,639 55,501 [V EORPOPPOROPIO ISP 55,501 04/25/2035. | 2FM...........
12667F 4S 1 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 01/15/2019. | Paydown 0 04/25/2035. | 3FM...........
12667F 5L 5 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2019. | Paydown 97,078 | .......... 103,733 | e 66,648 0 04/25/2035. | 1FM...........
12667F 5L 5 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2019. | Paydown [ESTTUSRRUIN RO 145,617 | wovevenee 155,599 | .......... 154,136 0 .(8,519) | ... 04/25/2035. | 3FM...........
12667F MX 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2019. | Paydown 24,029 24,029 22,895 724 08/25/2034. [ 1FM...........
12667F PG 4 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2019. | Paydown 28,291 28,291 28,619 (83) 09/25/2034. | 1FM...........
12667F TA 3 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2019. | Paydown 1 1 1 0 1 08/25/2034. | 1FM...........
12667G D2 6 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2019. | Paydown reveereenessnenienns | o 76,030 | ..oovvrnees 82,701 | oo 75,662 | ... 75,662 |... e . (V1 TR ISP 75,662 08/25/2035. | 4FM...........
12667G D3 4 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2019. | Paydown [ESTTRRSUIN RO 142,816 | .......... 155,347 | .cooveeee 139,581 | .ovvvviinne 139,581 | oo [ e (0 ORI DT 139,581 08/25/2035. | 4FM...........
12667G FD 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2019. | Paydown 269,455 269,455 271,181 ....269,639 (184) (184) 05/25/2035. | 1FM...........
12667G H7 1 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 02/01/2019. | Paydown 96,684 | .......... 133,119 ...123,142 0 07/25/2035. | 4FM...........
CWABS Inc RMBS Ser 2006-H CI 2A1B
126686 AC 8 [2.63 .| 03/15/2019. | Paydown et | s 108,932 | .......... 108,932 37,7112 11/15/2036. [ 1FM...........
CWMBS Inc RMBS Ser 2005-85CB CI 2A3
12668B EH 2 |5. .| 03/01/2019. | Paydown 325970 | .......... 436,599 | .......... 387,864 | .....ccoo.uc 387,864 | ..o | e LU ORI IV 387,864 | .o | e (61,894) | ........ (61,894) | ......... 3,861 | 02/25/2036. | 1FM...........
CWMBS Inc RMBS Ser 2006-4CB Cl 2A6
12668B QA 4 |55 .| 03/01/2019. | Paydown 24,897 24,897 22,726 | ...... 22,726 | .oovvvevinriiens | e 0 | e | eeereeeenen 22,726 | .o | e 2471 | v 2,171 | o, 162 | 04/25/2036. | 1FM...........
CWMBS Inc RMBS Ser 2006-6CB Cl 1A4
12668B RZ 8 |5.5 .. | 03/01/2019. | Paydown 60,634 | ............ 69,310 | ..coovvvnd 59,489 | ..o 59,489 | ..o | e (1 ORI ISP 59,489 | ..vvevrrnernes | s 1,145 | e 1,145 | . 655 | 05/25/2036. | 1FM...........
CWHL Inc RMBS Ser 2005-27 Cl 1A3
126694 NS 3 [5.500 .| 03/01/2019. | Paydown JESTURTRTORORRII RN 11,578 | oo 11,578 | oo 11,268 | oo 1419 [ e | v 159 LS N IS 11,578 | v | e | oo (VI IO 119 | 12/25/2035. | 3FM...........
Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 .| 03/01/2019. | Paydown 5,104 5,118 5,037 0 08/25/2035. | 4FM...........
Countrywide Home Loans RMBS Ser
12669G TD 3 |20056C .| 03/01/2019. | Paydown 222,478 222,478 ....213,646 8,833 04/25/2035.
12702 AA 4 |CVS Lease-Bkd PTC Ser 2017 Priv PI Tr... | .. | 03/10/2019. | Redemption ~ 100.0000. [ESTTURTSRUIN IR 133,263 | .......... 133,263 ....133,263 0 10/10/2039.
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134429 AT 6 |Campbell Soup Co SrNt 4.500% 02/15/19) .. | 02/15/2019. | MALUTILY........covuvrvrerrrcrireriserrisniinens [ ervrernensenieseneenns | eereees 3,190,000 3,190,000 3,189,200 800 3,190,000 02/15/2019.
13974L  AD 0 |Capital Auto Rec Asset Tr LBASS Ser 2015| .. | 03/20/2019. | PaydOwN..........corvermrrreererninnirnnins | eoversniseerennsinnennes | oees 12,116,752 12,116,752 2,103,092 | .o | e 13,080 | s | e 13,660 | .o 12,116,752 07/20/2020.
13976M AB 0 |Capital Auto Rec Asset LBASS Ser 2018-1 | .. | 03/20/2019. | Paydown 2,394,237 2,394,237 2,389,547 4,690 2,394,237 10/20/2020.
14040H BE 4 |Capital One Financial Corp Sr Nt 2.450.... | .. |03/25/2019. | Call ~ 100.0000.........ccouvemrrrrerns | wrrrerreririrereerirerinns | oo 1,500,000 1,500,000 cevvenen.. 1,600,476 (RZLS) ) N I 1,500,126 04/24/2019.
14155% AB 6 |Cardinals Ballpark LLC SrNt 5.770% 09.. | .. [ 03/30/2019. | Redemption  100.0000 526,654 526,654 | ..........528,140 | .............. 527,557 ([0) ) IO RN 526,654 09/30/2027. | 2....cvoevvrnes
CarMax Auto Owner Trust LBASS Ser
14315E  AA 8 |2018-4 .| 03/15/2019. [ PAYOWN. ....vorerririrrirereniscirerinnes | vevierrsniersssseiennns | v 17,899,586 17,899,586 17,899,586 | ....coverivvrerer | v 0 17,899,586 11/15/2019. | 1FE............
144141 CZ 9 |Carolina Pwr &Lt Co 1st Mtg Bd 5.300%. |.. | 01/15/2019. [ MALUFItY........covvrverrereernrinirireriiens | cevreriseesseeinsinenes | eonnd 21,000,000 21,000,000 21,001,437 | .oovvvverrerriens | vevereens (1,437) (1,437) 21,000,000 01/15/2019. | 1FE............
Carrington Mtg Loan Tr RMBS Ser 2005-
144531 CL 2 |OPT . [03/25/2019. [ PAYAOWN.......cvvmrivrrirrircirnrinniine | cerierireeesneeissinnnes | evereeens 797,936 | .......... 797,936 | ..........675,253 | ....cccoounee T4 | i | v 86,494 86,494 | ..o | e 797,936 05/25/2035. | 1FM...........
C-BASS Tr RMBS Ser 2006-SL1 Cl A2
14983A AB 5 |3.86 . | 03/25/2019. | Paydown 85,853 85,853 | ..o 16,227 | i 16,227 | .o 69,626 69,626 | ... | s 85,853 09/25/2036. | 1FM...........
Centex Home Equity Loan Tr RMBS Ser
152314 DP 2 [2001 .| 03/01/2019. | Paydown 38,191 | v 38,191 | 038,188 | i 38,115 | e | e 76 (T T 38,191 07/25/2032. | 4FM...........
Centex Home Equity Loan Tr RMBS Ser
152314 DQ 0 |2001 . [ 03/01/2019. [ PAYAOWN.......cocvvvrvvrririreiiseieniins | cevieeisseisssissisenes | eeirisees 12,256 | cooocrennee 12,256 | .o 12,255 | i, 12,231 [ oo | e 25 25 | e | s 12,256 07/25/2032. | 2FM...........
Centex Home Equity Loan Tr RMBS Ser
152314 DS 6 |2001 . [ 03/01/2019. [ PAYAOWN......ocvvrrivrrirrirerisrineiine | vevirerisseesssissssenes [ eovesesneessssssssnens | oevenseenns 71,204 | .o 56,756 | oo (2,445) | ........ 59,202 | ..vvvrerirerireens 59,202 | ovvorveerierins | e 56,756 07/25/2032. | 1FM...........
Centex Home Equity Loan Tr RMBS Ser
152314 EM 8 |2002 .. 1 03/01/2019. | PAYAOWN.......cvvvererereerrrisirierirens [ eorveerneeissiseninenins | eeveris 116,019 | ......... 116,019 0 ....83,432 01/25/2032.
17275R  AE 2 |Cisco Sys Inc SrNt 4.950% 02/15/19....... .. | 02/15/2019. | Maturity 6,255,000 6,255,000 8,609 .36,255,000 02/15/2019.
172973  P6 0 |Citicorp Mtg Secs Inc RMBS Ser 2005-1 CI | .. [ 03/01/2019. [ PAYdOWN..........cvvuuevirererierriniins | cerierireserneesssinenes | ceerneeens 181,866 | .......... 181,866 111 . 181,866 02/25/2035.
172973 W5 4 |Citicorp Mtg Secs Inc RMBS Ser 2005-4 Cl | .. | 03/01/2019. | Paydown 28,663 28,663 1,017 [ | e 28,663 07/25/2035.
17305  GA 7 |Citibank Cr Card Issuance Tr LBASS Ser 2 |.. | 01/17/2019. [ PAYAOWN.........overvvernrirvrirniiinirnns | evrersniseiresnsinsees | oevnes 5,755,000 5,755,000 2,782 5,755,000 01/19/2021.
17306U CE 6 |Citifinancial Mtg Sec Inc RMBS Ser 2004-.. | .. | 03/01/2019. | Paydown 5,538 | cocoorvrnne. 5,538 6 5,538 04/25/2034.
173076 FN 3 |R .| 03/01/2019. | Paydown 25,088 25,088 765 ....25,088 05/25/2034.
17307G  H3 5 |Citigroup Mtg Loan Trust RMBS Ser 2005-8| .. | 03/01/2019. | Paydown 395,724 395,724 6,115 . ..395,724 09/25/2035.
18976G  AQ 9 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 03/01/2019. | Paydown 215,238 267,277 (0 ORI PV 234,628 06/25/2037.
207597 EE 1 |Connecticut Lt & Pwr Co 1st Mtg Bd 5.5... .. | 02/01/2019. [ MALUIItY........ccevrrvrernrrerenrsiirerienes [ orereriniirisninerinnns | veene 14,000,000 14,000,000 14,003,256 | ....cccovrvrvcres | weverinn (3,256) (3,256) 14,000,000 02/01/2019.
Cointmortgage Home Eq Loan Tr RMBS
21075W  BF 1 |Ser1 .| 03/01/2019. | Paydown 638 638 | ovrierreenB38 | i 399 238 2 240 638 08/15/2025.
Cointmortgage Home Eq Loan Tr RMBS
21075W  BF 1 [Ser1 .| 02/01/2019. | Paydown 69 69 .43 26 69 08/15/2025.
210805 CT 2 |Continental Airlines Inc LBASS PTC Ser 1. | .. | 03/15/2019. | Redemption ~ 100.0000..........cccer. | vorrrerrmrnvererimninneres | wovererinns 47,606 | ...couce 47,606 | ...........46,495 | ...occoenn 47534 | .. T2 | v [ e 47,606 03/15/2020.
210805 DH 7 |Continental Airlines Inc LBASS EETC Ser.. | .. | 01/09/2019. | Paydown (20)]... 20 12/15/2022.
212168 AA 6 |Continental Wind Sr Nt 6.000% 02/28/33. | .. | 02/28/2019. | Redemption  100.0000..........ccrev. | overerrrrerrererrrmrnrirns | orereras 844,651 | .......... 844,651 | .........844,651 | ............. 844,651 | ..o | e 0 [ | v 844,651 02/28/2033.
22357@ AA 9 |Cox Tower Il PTC CTL 5.409% 01/02/40. |.. | 03/02/2019. | Redemption ~ 100.0000 58,790 58,790 58,790 0 ....58,790 01/02/2040.
22410@ AA 4 |Cox Enterprises Inc CTL 5.720% 06/30/2. | .. | 03/31/2019. | Redemption ~ 100.0000.........ccccees | covrrerrrmrmrnemrsmrernenns | ceereenns 372,275 | .......... 372,275 | .......372,275 | v 372,275 0 .372,275 06/30/2027.
CS First Boston Mtg Sec Corp RMBS Ser
22541Q 3y 6 |20 . [ 03/01/2019. [ PAYAOWN.......ocvvmrirrirrireirerisnins | cevierieeensessssisenes | eeereeens 156,282 | ....c...c. 156,282 | .........159,993 | ..cccovvvnnne LT £ A I N (1,295) (1,295) [ .ooverneerrineens | e 156,282 12/25/2033. [ 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225418 TQ 1|20 .1 03/01/2019. [ PAYAOWN.......cvvmrirrrirrircersriniinne | cerierireeessessssisenes | eeereeens 142,498 | .......... 142,498 | ... 144,257 | ..cccovvvenne 142,512 | oo (14) (14) [ oo | e 142,498 08/25/2034. | 1FM...........
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CS First Boston Mtg Sec Corp RMBS Ser
22541S ZB 7 |20 ..103/01/2019. | Paydown 26,705 26,705 27,460 | ..covvernnee 27,080 | .ovverireriirinne (375) (K)o 26,705 | o | v | e (01 I 267 | 09/25/2034. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 2G 2 |20 .| 03/01/2019. | Paydown 2,656 | cooorirnnens 2,656 | .ooovirnnens 2,579 | oo 2,643 | oo [ s 0 2,644 | oo | s 12 | v 12 [ 24 | 08/25/2025. | 3FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 5Q 7 |20 .| 03/01/2019. | Paydown JSOTURTRTRI N 12,281 | v 12,281 | v 11,375 | oo 11,375 | s . 906 101 ORI IO 12,281 | oo | e | e (1 IO 116 | 10/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 AX 6 |20 .| 03/01/2019. | Paydown 63,808 | ..o 63,808 | ... 64,388 | ..o 63,829 | ..o (21) (VA ) SN IR 63,808 | ...orvreereins [ e [ e (VI IR 834 |02/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 EV 6 |20 .| 03/01/2019. | Paydown 1,200 ....76,196 03/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 FD 5 |20 .| 03/01/2019. | Paydown 1911 | o 1911 | 1,958 | oo 1,919 | e [ s (8) (8) 91 [ e [ | v 0 | 18 | 02/25/2025. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 FG 8 |20 ..103/01/2019. | Paydown e | e 46,829 | ............ 46,829 | ............ A7,758 | oo 46,816 | ..o | v, 13 13 [ | e 48,829 [ .o | e [ e (0[N I 279 | 02/25/2020. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 UA 4 |20 .| 03/01/2019. | Paydown 85,958 | .ocvvrnen 85,958 | .....coo.u 85,783 | .ovvvvciins 85,717 | oo . 241 2% O B 85,958 | ..o [ e [ e (V1 IO 986 |07/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 UL 0 |20 .. | 03/01/2019. | Paydown 236,460 236,460 | .......... 232,470 | .o 234,083 | ..o | s 2,377 2,377 | oo | e 236,460 | ..o | e | s 0| e 2,345 | 07/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 XJ 2|20 .| 03/01/2019. | Paydown 23,804 23,804 23,343 ..23,494 310 07/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 XW 3 |20 .| 03/01/2019. | Paydown vt | e 188,876 | .......... 188,876 | .......... 186,892 | ..ocvovrenne 186,892 | ..oouvevrcrrcrinns | v 1,984 1,984 | oo | e 188,876 | oo | oo [ e 0| e 1,400 |07/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
2254W0 GX 7 (20 .| 03/01/2019. | Paydown reveerennesenenienes | e 10,995 | .occvvenene 10,995 | ..oovcreenee 10,923 | oo 10,940 [ .o | e 55 55 | oo | e 10,995 | oo | v | s 0 | 100 | 10/25/2034. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
2254W0 NS 0 (20 .| 03/01/2019. | Paydown FSOTUSTRTRRI Y 40,017 | oo 40,017 | oo 38,754 | oo 39,716 | oo . 5 [ [OOSR 39,721 | [ s 296 | oo 296 | .o 351 |12/25/2020. | 3FM...........
22942M  BF 2 | Credit Suisse Mtg Capital RMBS Ser 2006- | .. | 03/01/2019. | Paydown JESTUTRTORRORRII RN 11,792 | v 16,017 | oo 16,070 | ooverrernene L0 A I IR [0 PRSI ISP 16,047 | oo | e (4,255) | ...on.. (4,255) | ...cooneee. 159 | 10/25/2026. | 2FM...........
CSOLAR IV South LLC Sr Sec Nt 5.371%
22959 AA 9 |0 .| 03/31/2019. | Redemption  100.0000 ....101,592 ....101,592 0 | ovveeeeeeneies | eererreennen 101,592 [ o | cevveeeeeeniennns | eeveerieeniienn0 [ e 1,363 |09/30/2038.
22962* AA 8 |CTL Cap Tr Ahold CTL Ser 2014-09 4.490| .. | 03/15/2019. | Redemption ~ 100.0000 0 04/15/2029.
CSOLAR IV West. LLC Sr Sec Nt 3.850%
22964 AC 2 |0 .. | 03/31/2019. | Redemption  100.0000 56,279 56,279 0 03/31/2041.| 2FE............
Countrywide Home Equity Ln RMBS Ser
23243N  AH 1 |2006 .| 03/01/2019. | Paydown reveereeneseresienes | e 14,306 | ...ocvvveee 14,306 0 07/25/2034.
23245  AB 6 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 02/01/2019. | Paydown 571 26,657 0 02/25/2037.
233244 AH 5 |DOT Headquarters Il L-B Fin Tr CTL Mtg S| .. | 03/07/2019. | Redemption  100.0000. JRTSTOTRTTRRRRTON VRO 596,925 | .......... 596,925 0 12/07/2021.
Delta Funding Home Eq Ln Tr RMBS Ser
24763L FN 5 [199 .| 02/01/2019. | Paydown 53,760 | .ocvvrneen 53,760 | ..coooucnd 53,755 | ovrvvcrinns 53,675 | v | e 85 85 | e | s 53,760 | oo [ e [ e (11 IO 227 |08/15/2030. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS .| 03/01/2019. | Paydown 2,185 | oo 2,185 | oo 2,185 | oo 2,184 | e . 2 2 2,185 | i | e | e (U1 I 18 | 09/25/2033. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-2
251510 DS 9 |C .| 03/01/2019. | Paydown [ESTTURTSRUIN IR 156,784 | .......... 156,784 | .......... 159,356 | ..ovvvvvrnnne 156,574 | ..o . 210 210 | o | s 156,784 | .oooveeeecrs | e | v [V [ 1,060 |03/25/2020. | 1FM...........
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Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 EE 9 |C . 103/01/2019. | PAYdOWN........ovvrirrerirenieiriinireins [ v | coverinni 49,497 | ..o 49,497 | ..o 48,723 | o 48,969 | ...ccovriririnn 527 527 | oo | e 49,497 | oo v [ e (U I 400 |05/25/2035.| 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 EH 2 |C .| 03/01/2019. | Paydown 64,146 | ............ 64,146 | ........... 63,652 | .oovvrriinnn 63,747 | oo 399 399 | s | s 64,146 | ..o [ e [ v (V1 IO 557 | 06/25/2035. | 2FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 ER 0 |C .| 03/01/2019. | Paydown 54,221 | oo 54,221 | oo 53,493 | oo 53,721 | oo 500 500 | coourererereernns | e 54,221 | oo [ e [ e (I IO 495 | 06/25/2035. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-4
251510 FX 6 |C .. 1 03/01/2019. | PAYAOWN. ....cvvnrircrirerircererisninens [ erveesenerseessenissines | eeereseens 14,297 | oo 15,895 | coovvrennee 14,913 | oo 14,913 [ e | e (1 PRI ISP 14,913 | oo | e [(C3 ) p—— (617) | vevveernnee 165 | 09/25/2035. | 1FM...........
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl| .. | 03/01/2019. | Paydown 6,919 | oo 6,919 | oo 6,917 | oo 7017 | oo (98) (98) 6,919 [ i | s | e 0 | 78 | 12/25/2033. | 1FM...........
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl| .. | 03/01/2019. | Paydown 5,881 | v 5881 | oo 5,880 | coovcrieriinns 5,953 | oo (71) (71) 5,881 | v | cervenrierienin | e (U I 35 | 01/25/2034. | 1FM...........
Deutsche Mtg Sec Inc RMBS Ser 2005-
25157F AK 0 |WF1C .1 03/01/2019. [ PAYOWN......ovrerririrrierrirsriernnes | cevererensssrisisssieninns | evrveinnd 620,541 | .......... 620,541 | .......... 617,238 1,754 620,541 | oo | e | 0 | 4,067 | 06/26/2035. | 1FM...........
25468P CK 0 |Disney Walt CoNt 5.500% 03/15/19........ .. | 03/15/2019. | Maturity . 0,000,000 0,000,000 0,295,900 (7,628) 210,000,000 | .ceouvvreerernns [ eerenineirneriens | v | s 275,000 | 03/15/2019.
25654# AA 0 |Dodger Tickets LLC 1st Mtg Bd 5.660% O |.. | 03/31/2019. | Redemption ~ 100.0000..........ccocce | coverrvemirnirveirens | crvi 1,165,747 | ....... 1,165,747 | ....... 1,165,747 0 WABETAT | s v | 0 | 65,981 | 03/31/2030.
26249G AE 0 |Dryden SrLn Fd CLO Ser 2014-33A CI AR |.. | 03/15/2019. | Redemption ~ 100.0000..........couw. [ vorerererereermrernirnes | woveens 9,000,000 | ....... 9,000,000 | ...... 9,000,000 0 9,000,000 | ..vvverrrrrreens | eerrerimrrerirnnns [ orrnrrrieneen0 [ s 151,130 | 10/15/2028.
26249G AF 7 |Dryden SrLn Fd CLO Ser 2014-33A CIBR | .. | 03/15/2019. | Redemption ~ 100.0000..........ccccc. | voverererimrimniicniiines | s 6,000,000 | ...... 6,000,000 | ....... 6,000,000 0 6,000,000 | ...ovvevienins [ e [0 | 111,324 | 10/15/2028.
EMC Mtg Loan Tr RMBS Ser 2006-A Cl A
268668 FD 7 |2 .. | 03/25/2019. | Paydown 32,935 | oo 32,935 | oo 26,108 6,827 132,935 | s | e | e 0 [ e 179 | 12/25/2042. | 1FM...........
281020 AJ 6 |Edison International SrNt 2.950% 03/1.... | .. | 02/14/2019. [ VAIIOUS........covvvrrrerernrineererissiininns | orerersnsississinerinnnns | veene 27,151,025 | ..... 30,180,000 | .....30,288,517 (2,047) (2,047) . .30,250,246 | .......cocccveer | (3,099,221) | ...(3,099,221) | ..... 371,796 | 03/15/2023. | 2FE...
29250R AR 7 |Enbridge Energy Partners LP SrNt 9.87.. [.. [ 03/01/2019. [ MALUTItY.......cooovevererercemrrrnirirerirens | cerierineersenisssnenes | venne 34,000,000 | ..... 34,000,000 | .....38,852,460 | .......34,112,511 | ..o | e (112,511) | oo | s (112,511) | e | v 34,000,000 | ..oovvmrererrres | e | e 0 |..1,678,750 | 03/01/2019. | 2FE............
29273R  AK 5 |Energy Transfer Partners Sr Nt 9.700%... | .. | 01/09/2019. | Wells Fargo Securities LLC............ | oooveerveeiviieens | cevees 7,530,535 | ....... 7,450,000 | ....... 7,915,625 | ........... 7,463,913 | oo | e (1,906) (1,906) [ .ovvoveereierieies | e 7,462,007 | .cooorvevren | 68,527 | ......... 68,527 | ..... 232,854 | 03/15/2019. | 2FE............
Equity One ABS Inc RMBS Ser 2002-1 Cl
294754 AS 5 |M1 .| 03/01/2019. | Paydown 5,920 | o 5,920 | oo 5,920 | oo 5,913 | oo 8 8 5,920 | .cvvuerereerenns | cerreeeienienins | e (U1 I 33 | 08/25/2032. | 1FM...........
Fedex Corp ABS PTC Ser 1995-B3
31331F AP 6 |7.580% .1 01/02/2019. | Redemption ~ 100.0000..........ccoeue | corereerrrenerrerirenes | crves 1,424,145 | ...... 1,424,145 | ...... 1,605,731 | coovvvenee 1,424,495 | ...oovvvvrr, (350) (1G1510) 1 TN I 1424145 | e [ | e 0. 53,975 | 07/02/2019. | 2FE............
Fedex Corp ABS PTC Ser 1998-1A
31331F  AX 9 |6.720% . [ 01/15/2019. | PaYAOWN......ovvvvircrirrirreririsninens [ eoerireeerseesseinernes | veeens 1,175,351 | ....... 1,175,351 | ....... 1,314,835 | ...ccoo.e. 1,193,454 | ..o | e (18,102) | .ovvververceree [ s (18,102) [ ..vvevevvrcvevrres | wrerree 175,351 [ s | e | o0 [ s 39,492 | 07/15/2023.
31331F AY 7 |Fedex Corp ABS PTC Ser 1998-1 CIB 6.8 .. | 01/15/2019. | Paydown 601,486 601,696 (210) (210) | ceevverrnerrreries | rrrirnereen801,486 | i | e | el | s 20,586 | 01/15/2019.
31331F BA 8 |Fedex Corp ABS PTC Ser 1999-1 CIA 7.6|.. | 01/15/2019. | Paydown ..74,428 ..76,637 (2,209) (2,209) 01/15/2022.
32051G TC 9 |First Horizon Alt Mtg Sec Tr RMBS Ser 20. | .. | 03/01/2019. | Paydown 0 09/25/2035.
First Horizon Mtg PT Tr RMBS Ser 2007-
32052W AC 3 [FA [ 0171572019, [ PAYAOWN.......cvvuvierierireerieinniine | cerieriesisnsessssnenes | versessssssssnesnnes | soesssessssessssssnees | conesssnessessssssnees | soeessmsssessissssessnes | sesssssnsssnesses | sossssnsssessnsens 0 [ eriererneereeie | e | e | e | e (V1 (4) | 08/25/2037. | 2FM...........
First Horizon Mtg PT Tr RMBS Ser 2007-
32052W  AC 3 |FA . [ 03/01/2019. [ PAYAOWN.......cvovvierirrirrirnrinnins | cerierierisneeissinenes | erereeens 108,785 | .......... 175,050 0 ..(23,401) ] ........(23,401) | ......... 2,234 | 08/25/2037. | 3FM...........
First Plus Home Ln Owner Tr RMBS Ser
337925 ES 6 [199 .| 03/01/2019. | Paydown 3,627 | oo 3,627 | oo 3,708 | oo 1723 | e 1,924 (20) 1,904 3027 | v | e | s 0 | 65 | 12/10/2024. | 5FM...........
Ford Credit Auto Owner Tr LBASS Ser
34532T AA 0 |2018 . [ 03/15/2019. [ PAYAOWN.......cvvnviviirrireiriniiiniins | cevieeieeissenissisenes | eonne 23,415,053 | ..... 23,415,053 | .....23,415,053 | ......... 23,415,053 | ..o | e 0 23,415,053 | ..o e | e 0. 42,560 |11/15/2019. [ 1FE............
GE Cap Mtg Serv Inc RMBS Ser 1999-HE2
36157R  3X 1 [Cl .| 03/01/2019. | Paydown 7,749 | o, 7,749 | e, 7,749 | s 7749 | oo [ v 0 7749 | e | e | e (1 IO 102 | 07/25/2029. | 3FM...........
GE Cap Mtg Serv Inc RMBS Ser 1999-HE2
36157R  3X 1 |Cl .| 03/01/2019. | Paydown 38,743 38,743 | oo 43,222 | oo 40,622 | ..o | e (1,879) (1,879) | oo | vevireereninns 38,743 | oo | e | e (U I 509 |07/25/2029. | 4FM...........
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GE Cap Mtg Serv Inc RMBS Ser 1999-HE1
36157R D8 5 [Cl .| 03/01/2019. | Paydown 34 34 34 B3 | [ 0 34 [ e | e | e (VI 04/25/2029. | 1FM...........
GMAC Mtg Corp Loan Tr RMBS Ser 2006-
361856 ER 4 |HE1 .| 03/25/2019. | Paydown 86,698 | .......... (59,332) | ...onvv. (VAETE) N (VX ETE) N IR 0 [(VAETE) ] s 114,372 | ...... 114,372 | oo 1,120 | 11/25/2036. | 1FM...........
GS Mortgage Securities Trust CMBS Ser
36197X AL 8 |20 . [ 03/01/2019. [ PAYAOWN.......cvvnrivrirrircirsrinnins | cevreeieeisseesssisnies | eeereeens 797,384 | ......... 797,384 | ......... 821,256 | ..cocovevene 803,924 | oo | e (6,539) ((CHSK1S) IR ISV 797,384 | oo | cervneeneriineins | eeveeeieeieeens 0| e 3,633 | 06/10/2046. | 1FM...........
GRMT Mtg Loan Tr RMBS Ser 2001-1A Cl
36226M AE 3 |A5 . [ 03/01/2019. [ PAYAOWN......oovvrrivrrircirerisrinniis | ceveeeersessssinssienes | veeriseins 19,051 | v 19,051 | v 19,052 | oovoreernens 18,997 [ v | e 60 (510 [ OO OO 19,051 | ivvoeveerrnenns | verrerrneeienin | eeveeeresieeens (V1 IO 259 |07/20/2031. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F 3Q 7 |200 .| 03/01/2019. | Paydown 27,841 27,841 27,840 41 ...27,841 04/25/2034. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F 5F 9 |200 .| 03/01/2019. | Paydown 3,641 | oo 3,641 | o 3,641 | oo 3,636 | .o 5 5 3641 | s | e | s (U I 22 | 06/25/2034. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F ZK 5 |200 . | 03/25/2019. | Paydown 50,532 | ovrerns 50,532 | vovrens 50,532 | coooriiriinnns 50,532 [ cooervierinriaens | e [0 OO ISVPRRRO 50,532 | oo [ e [ e (V1 IO 345 | 11/25/2033. | 1FM...........
GSAA Home Equity Tr RMBS Ser 2005-6F
362341 ES 4 |Cl .| 03/01/2019. | Paydown 6,243 | .ooovvrn. 6,243 | .ooovirnnen. 6,252 | oo 6,236 | .covorrierirnne 7 7 8,243 | oo | e | s (U1 I 66 | 07/25/2035. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 6Q 1 [200 .| 03/01/2019. | Paydown 3,122 | s 3,122 | s 3,098 | oo 3,106 | oo [ s 16 16 3122 | e | e | s (U1 I 41 | 06/25/2035. [ 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 7B 3 |200 . [ 03/01/2019. [ PAYAOWN.......cvvmrirrirrireirerinnins | cerierieeensesssssisenes | eeereeens 104,892 | ......... 104,892 2,178 204,892 [ e e | veerernnneenn0 [ 1,225 | 06/25/2035. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 7Q 0 [200 .| 03/01/2019. | Paydown 97,027 97,027 92,457 | .ovvvverins 94,670 | ..ocvererecinens | e 2,357 2,357 | o | e 97,027 | oo [ e [ e 0| e 1,023 |06/25/2035. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D DE 0 [200 .| 03/01/2019. | Paydown 83,095 83,095 83,092 | ...... 82,940 | ..ovvviviricns | s 155 LIS N IS 83,005 | ...ovvirieris [ e [ e 0 | 784 | 06/25/2034. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D ND 1 [200 .| 03/01/2019. | Paydown 2,195 | v 2,195 | i 2,195 | oo 2,192 | oo 3 3 2,195 | i | e | e 0 | e 18 | 08/25/2034.| 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D UX 9 (200 .| 03/01/2019. | Paydown 30,958 | .oorerneen 30,958 | ..o 31,253 | s 31,016 | oo (58) (151:) ) SRR ISR 30,958 | oo [ e [ e (V10 IO 296 |02/25/2035. | 1FM...........
GS Mortgage Sec Corp RMBS Ser 2006-
36297N  AC 9 [S3Cl .. 1 03/25/2019. | PAYAOWN. .....oomvirerirerircirerisiinens [ erveriesirseesssissines | eoeserneens 15,495 | .ooverennee 15,495 | ovvvrrnne 1461 | e 1161 | s | e 14,334 | oo | s LRCK 7/ I IO 15,495 | oo | e | e (11 I 2 | 05/25/2036. | 1FM...........
37186* AA 6 |Genesis Solar Funding LLC SrNt 5.600% | .. | 03/05/2019. | Redemption ~ 100.0000..........cccee | corerrvrrremmriverrenes | cvvinee 1,183,279 | ....... 1,183,279 | ....... 1,196,413 | ........... 1195174 | oo | e (11,895) [ oo | veererins (11,895) [ v | e 183,279 | oo | e | e 0 | 33,132 | 09/05/2038. | 6FE............
GM Financial Sec Term Auto Rec LBASS
38013F AA 9 |Ser .| 03/18/2019. | PAYdOWN.......covverrireirriineiiieriens [ e | e 11,632,253 | ..... 11,632,253 | .....11,632,253 | ......... 11,632,253 | ..ooocieieiis | e (0 RO IS 11,632,253 [ .oovovevcirees | v | e 0| . 40,201 |10/16/2019. [ 1FE............
38218D AA 7 |Goodgreen Trust LBASS Ser 2019-1A CI A | .. | 03/15/2019. | PAYAOWN..........vvomrrenirnerirerrnrinns | o | ceveerinens 46,331 | oo 46,331 | oo 48,317 [ oo | e | s 14 14 [ e | e 48,331 [ e [ e | e (U1 TN 10/15/2054. | 1FE............
Greenpoint Mtg Funding Tr RMBS Ser
39539M AA 7 |2007- . [ 03/25/2019. [ PAYAOWN.......cvvnrirniiriircinniiniins | cevierieeisseesssinnies | eeereneens 470,116 | ...cc.. 470,116 | .......... 438,813 | oo 438,813 | .o | e 31,302 31,302 | oo | i A70,116 | v | oo | e 0| e 1,991 | 06/25/2037. | 1FM...........
Harborview Mtg Loan Tr RMBS Ser 2007-4
41164Y AB 7 |C .1 03/19/2019. | PAYAOWN.......cvvvrerrirririineieeiiiens [ eoeeiseiiississisenies | ceoneins 166,701 | .......... 166,701 | ..c.o..c.. 162,481 | oo 162,780 | .oovvvevrvvcrnns | oo 3,921 3,921 | oo | e 166,701 | covooeeeiners | e [ e 0 | e 794 | 07/19/2047. | 1FM...........
423452  AB 7 |Helmerich & Payne SrNt 4.650% 03/15/2 | .. | 03/22/2019. | Tax Free EXChange..........ccouvveves | ovrvmmriverirerennnenns | veves 17,817,320 | ..... 17,500,000 | .....17,830,915 | ......... 17,829,224 | ... | e (11,904) | oo [ e (11,904) | oo | v 17,817,320 [ ..o | e | v 0. 207,958 | 03/15/2025. | 2FE............
Indymac Resident ABS Tr RMBS Ser
43709B AE 9 [2006-C . [ 03/25/2019. [ PaYdOWN........cvouvierierirriinicnnins | cerierieninniiessinnies | v 419,408 | .......... 419,408 | .......... 388,902 | ....ccoovvne 388,902 | ..oovreevirrens | v 30,506 30,506 | .oooverrireririnns | e 419,408 | oo | v | s (1 I 1,695 |08/25/2036. | 1FM...........
Hyundai Auto Lease Sec Tr LBASS Ser
44891F AD 8 |2017 .1 03/15/2019. [ PAYAOWN.........cvvrvivrrireiriniinriseiins | cevireeissesissiseiienes | crvea 4,772,604 | ... 4,772,604 | ... 4,758,491 | .......... 4,759,338 | ..ovveiieriiens | e (KLY A R D LKIZLCY A I IO A772,604 | oo | e | v 0. 14,762 | 08/17/2020. | 1FE............
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44919  AC 2 |1595 Express LLC SrNt 3.310% 12/31/31 | .. | 03/31/2019. | Redemption  100.0000 326,394 326,394 | .......... 326,394 | ..ccooevnne 326,394 | ..oooiereriiees | e (0 RO DTN 326,394 | ..o | e | e 0| e 2,701 | 12/31/2031. | 1FE............
44923Q AJ 3 |Hyundai Capital America Sr Nt 2.550% 0. | .. | 02/06/2019. | Maturity.............ccc....... reverenressrenenes | o 6,930,000 | ....... 6,930,000 | ....... 6,978,233 | ........... 6,931,039 | ..oovvvirveres [ i (1,039) (1,039) 6,930,000 | ..oovvverienis [ [ e 0. 88,358 | 02/06/2019. | 2FE............
IMPAC CMB Tr RMBS Ser 2005-5 Cl A2
45254N PV 3 |29 .. | 03/25/2019. | Paydown 28,602 28,602 28,000 | ...... 28,000 | ..ovvvcriiiiens | e 603 (610K I N B 28,602 | .o [ e [ e 0 | v 150 | 08/25/2035. | 1FM...........
IMPAC Secd Assets CMN Owner Tr RMBS
45254T NY 6 |Ser .| 03/01/2019. | Paydown 9,377 | oo 9,377 | oo 9,376 | oo 9,369 | .o . 7 7 9,377 | ovveerneerneenn | ceveereeenineis | e 0 | e 103 | 03/25/2034. | 1FM...........
IMPAC Secd Assets CMN Owner Tr RMBS
45254T PM 0 |Ser .| 03/01/2019. | Paydown 4613 | v 4613 | 4613 | s 4,608 | ..oooorcrriinns . 6 6 4613 | oo [ e | e (U I 32 | 08/25/2034. | 1FM...........
Indymac Home Eq Mtg Ln ABS Tr RMBS
456606 AG 7 |Ser2 .| 03/01/2019. | Paydown 27,923 | v 18,792 | oo 485 | ... 18,307 [ .o | eevvnrverrenns [ s 18,307 [ .oveeeevrrivenes | cevervrereni 18,792 | oo | o (18,792) | ........ (18,792) | ...vovverevene 8 | 06/25/2031. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L HT 9 |A3 .| 03/01/2019. | Paydown 96,622 96,622 96,592 | .ovvvriris 96,433 | oo | v 190 190 [ [ s 96,622 | ..o | e | e (V1 I 726 | 04/25/2035. | 4FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L PE 3 |A6C .| 01/01/2019. | Paydown (2,463) (X)) ({15 TR IO (0 ORI ISR (G112 [ I 638 | oo 638 | .o 06/25/2035. | 6*...............
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L PE 3 |A6C .. | 02/21/2019. | Paydown 44 43 11 T ] e 0 L T B 33 | s 33 | 06/25/2035. | 6*...............
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L SS 9 |A8C .| 03/01/2019. | Paydown 39,033 | oo 52,740 | ..c..o..nd 50,929 | .o 50,929 | .eovvvierinririens | e 0 | v | eeereeerene 50,929 | ..o [ s (11,897) | ..oovee (11,897) | covvovvnne 457 | 07/25/2035. | 4FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L XA 2 |AR1 .. | 03/01/2019. | Paydown [ESTTRTUIN RO 126,658 | .......... 184,839 | .......... 148,489 | ..o 148,489 | ..o [ v (0 RO IPT 148,489 | oo | e (21,831) | cvvvee (21,831) | ceovveee 1,590 |10/25/2035. | 1FM...........
45660N UM 5 |Residential Asset Sec Tr RMBS Ser 2003-A) .. | 02/01/2019. | Paydown 50,138 50,138 | .ovvvrrs 47,214 | s 48,031 | oo | e 2,107 2,107 | oo | e 50,138 | oo [ e [ e (VI IO 702 |09/25/2033. | 5FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45661K AG 5 |AR1 .| 03/01/2019. | Paydown 31,327 | o 35,053 | oo 24,532 | oo Y Z V2 RIS IR 0 [ oo | eeereeireniinns 24,532 | v | i 6,795 | .o 6,795 | .ovrvrennn 272 | 06/25/2036. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662B AD 1 |AR1 .| 03/01/2019. | Paydown JRSSUTRIUPIN RO 145,549 | .......... 145549 | .......... 137,728 | oo 137,728 | oo | v 7,821 7,821 | oo | v 145,549 | oo | e | e 0 | e 1,353 | 08/25/2036. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662D AA 3 |AR2 .. | 03/25/2019. | Paydown 81,326 | oo 81,326 | .o 63,504 | oo 63,504 | ..o | e (1 PRI ISP 63,504 | ..oovenriierinns | e 17,822 | e 17,822 | oo 369 | 11/25/2036. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662) AC 6 |R1 .. | 03/01/2019. | Paydown JESTUUIN RO 156,817 | .ovvvene 281,790 ....240,839 ....240,839 0 . 240,839 | ..o | 10..(84,023) | .......(84,023) | ......... 1,889 |12/25/2035. | 1FM...........
JP Morgan Mtg Tr RMBS Ser 2004-S1 Cl
466247 EN 9 |1A4 .| 03/01/2019. | Paydown 84,864 84,864 81,741 | s 83,475 | ..o | e 1,389 1,389 [ o | v 84,864 | ... [ e [ e (VI IO 621 | 09/25/2034. | 1FM...........
JP Morgan Mtg Tr RMBS Ser 2005-S1 Cl
466247 MU 4 |2A3 .| 03/01/2019. | Paydown 96,148 96,148 96,944 | ..coovcvenn 96,299 | ..ooovrrrerirnns (152) (152) | cvvverveerierins [ e 96,148 | ..o [ e [ e (V10 IO 875 | 01/25/2035. | 1FM...........
JP Morgan Mtg Tr RMBS Ser 2005-S2 Cl
466247 VP 5 |4A2 .| 03/01/2019. | Paydown JRSTUTIUPI RPN 101,259 | .ocoveeee 101,259 | voovvvrnes 93,823 | oo 100,139 | oo | v 1,120 1,920 [ | e 101,259 | oo | e [ v 0 | 669 |09/25/2020. | 4FM...........
JP Morgan Mtg Tr RMBS Ser 2005-A8 CI
466247 YS 6 |2A6 .| 01/15/2019. | Paydown eevteeeeesensenensenes [ e [ s | sessesnsinessens | essieesiessnessessnns | sessesssessessns | e 0 [ v | e | e | cereeneennnens | e (11 (4) | 11/25/2035. [ 1FM...........
JP Morgan Mtg Tr RMBS Ser 2005-A8 CI
466247 YS 6 |2A6 .| 03/01/2019. | Paydown ..46,321 ..38,907 0 ....38,480 11/25/2035. | 2FM...........
JP Morgan Alt Loan Tr RMBS Ser 2005-S1
46627TM AA 5 |C .| 03/01/2019. | Paydown JEOTURTRTRRI Y 43,065 | ............ 42,308 38,388 | .......... 32,837 | oo 5,552 | oovoeririreiin 5,552 | oo | s 38,388 | ...cveerreries | s 4,676 | ........... 4,676 |............ 336 | 12/25/2035. | 5FM...........
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JP Morgan Alt Loan Tr RMBS Ser 2005-S1
46627TM AP 2 |C . 103/01/2019. | PAYdOWN........covrirrirererieiirinrirenns [ v | e 19,565 | ..ovvvennee 7,552 | oo 6,640 | ..o 6,640 | ..ooviriviires | v 0 6,640 | ..coovveriins | v 12,925 | ... 12,925 | ..o 225 | 12/25/2035. | 1FM...........
JP Morgan Alt Loan Tr RMBS Ser 2006-S1
46627M EH 6 |C . [ 03/01/2019. [ PAYAOWN......oovvvrivrrireirieiiiniieniis | eevieeirseiississiienes | v 45,660 | ........... 36,352 | oo 28,605 | ..coovvcrinnn 28,605 | ..ovviriiirirenns | e 0 | oo | e 28,605 | ..ovveerirriinns | e 17,055 | ..ooee. 17,055 | oo 584 |03/25/2036. | 1FM...........
JP Morgan Alt Loan Tr RMBS Ser 2006-S1
46627M EH 6 |C .| 03/01/2019. | Paydown 60,880 | ............ 48,469 | ........... A1,707 | v B1707 | o | e (1 ORI ISP A1,707 | e | s 19,173 | cooveenee 19173 | o 778 | 03/25/2036. | 4FM...........
JP Morgan Mtg Tr RMBS Ser 2006-A7 CI
46629D AK 1 |2A2 .| 03/01/2019. | Paydown 61,841 | oo 61,780 | .coovvvnn 43413 | s A3413 | e [ e (1 USRI ISP 43413 | s [ e 18,428 | ......... 18,428 | ............ 444 | 01/25/2037. | 1FM...........
JP Morgan Alt Loan Tr RMBS Ser 2006-A4
46629 AH 6 |C . [ 03/01/2019. [ PAYAOWN.......cvvmvierrirrircernrinnine | cerierirenesneeissinenes | evereeens 125,106 | .......... 121,497 ...110,278 0 .110,278 14,828 09/25/2036. | 1FM...........
JP Morgan Chase Comm Mtg Secs CMBS
46640J AS 6 |Ser2 .| 03/01/2019. | Paydown 96,911 96,911 | ..........100,129 (1,065) [ .oovvoeeeerirenen | e 96,911 | oo [ | evrrrerirerenen0 [, 624 | 01/15/2046. | 1FM...........
476556 DA 0 |Jersey Central Pwr &Lt Co SrNt 7.350... [.. | 02/01/2019. [ MAtUIIY.......overcererenrrrnerierirseinne | veverseersseisersenienes | cevea 5,000,000 | ....... 5,000,000 | .......4,993,650 73 5,000,000 20 183,750 | 02/01/2019. | 2FE...
48121@ AC 5 |JRD Holdings LLC Sr Nt Ser A 3.470% 03] .. | 03/27/2019. | Redemption ~ 100.0000...........couw. | vorrrerrrrrrmerermninrires | cerees 4,000,000 | ....... 4,000,000 | ....... 3,980,222 5,274 | oo | e 4,000,000 | .ooooreireirins | e | e 0. 69,400 | 03/27/2021. | 2FE............
LB-UBS Comm Mtg Tr CMBS Ser 2008-C1
50180L AD 2 |CIA . [ 03/11/2019. | PAYAOWN.......cvvvrirerircirnrisrieeiiiees [ e | ceoreiins 119,276 | .......... 119,276 | .cooveee 108,316 | ..ovvvrvrenne 17,415 | o | v 1,862 IR <720 IS IO 119,276 | oo | e | e 0| e 1,266 | 04/15/2041. | 1FM...........
Legg Mason Mtg Cap Corp LBASS Ser
524654 BP 9 |2003-C .1 03/01/2019. | Redemption ~ 100.0000..........cceeue | corrrerermrerremrimeirennns | ceereeens 367,058 | ......... 367,058 | ......... 347,070 | oo 361,960 | ...ovvvrerrienns | s 5,098 5,008 | .o | e 367,058 | ..o | cerenrereninnens | e 0 | e 2,953 | 03/01/2023. | 1...coovvrnnens
Legg Mason Mtg Cap Corp CTL 7.400%
52467@ AA 3 12/ .1 03/15/2019. | Redemption ~ 100.0000..........cccee | corrrerermrereernernenes | eeereeens 17,542 | e 117,542 | ..o 123,046 | ..oooovvnnnne 118,478 | oo (936) (LSR15) O RN 7,542 | oo e [ v 0 | e 1,443 12152021 [ 1...ovvvrrenne
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 8 (01/ .| 03/15/2019. | Redemption ~ 100.0000 54,465 54,465 57,122 | oo 54,830 | ..cooovirrerirnns (365) (1G1515) ) ST IS 54,465 | ..o [ e [ e (VI IO 691 |01/15/2021. | 4Z..............
Lehman Structured Sec Corp RMBS Ser
52518R CD 6 [2005 . 1 03/26/2019. | Paydown 8,291 | oo 16,721 | oo 8178 | o 8178 | v | v 0 8,178 | .o e M3 | v T3 | 84 |09/26/2045. | 4FM...........
Long Beach Mtg Loan Tr RMBS Ser 2004-
542514 GW 8 |5C . [ 03/25/2019. [ PAYAOWN.......cvonririirrirciiniiniies | cevierieeisseisessisnies | evereneens 309,772 | .......... 309,772 | ..o 289,636 | ..cooovvene 296,863 | ...ovoriieriiens | i 12,909 | oo | s 12,909 [ .o | e 309,772 | v | eereerieeiinei | v 0 | e 1,414 | 09/25/2034. | 1FM...........
Master Seasoned Securities Tr RMBS Ser
55265W CA 9 |2 .| 03/01/2019. | Paydown 4167 | o 4167 | o 4,305 | oo 4278 | oo (110) (110) A67 | oo | e | e (11 I 33 | 08/25/2032. | 1FM...........
MASTR Alternative Loans Tr RMBS Ser
552758 AC 4 |2007 .| 03/01/2019. | Paydown 39,903 0 ....39,957 10/25/2036. | 2FM..........
Madison Park Funding LTD CLO Ser 2014-
55818P AL 4 |12 + [ 01/21/2019. | PAYAOWN......ovvvrircrirrirrererisriiens [ eoverireeereesseinernes | veeens 2,731,529 | ....... 2,731,529 | ....... 2,731,529 2,731,529 0 2,731,529 07/20/2026. | 1FE..
559080 AE 6 |Magellan Midstream Partn Sr Nt 6.550%.. | .. | 02/11/2019. | Call  101.5037.......ccocommrermermmrrs [ ovrrrreriseinseinneinns | e 3,045,110 | ....... 3,000,000 | ....... 3,525,810 .3,043,005 (8,957) 3,034,048 | ..oovvivvvieiin | o (34,048) | ........(34,048) | ..... 157,551 | 07/15/2019. | 2FE...
576434 2D 5 | Master Asset Securitization Tr RMBS Ser.. | .. | 03/01/2019. | Paydown 229,984 284,361 | .......... 217,780 | oo 217,780 | oo | e LV PO PSP 217,780 | v | s 12,204 | ......... 12,204 | ......... 2,124 | 03/25/2036. | 1FM...........
576434 A2 0 |Master Asset Securitization Tr RMBS Ser.. | .. | 03/01/2019. | Paydown 25,287 25,287 25,539 ..25,377 91) (91) 01/25/2035. | 4FM...........
576434 J5 4 |Master Asset Securitization Tr RMBS Ser.. | .. | 03/01/2019. | Paydown.........cccouevunrinniicniineiiiens [ e | s 101,002 | .......... 101,002 | .......... 102,801 101,642 (640) (640) 03/25/2035. | 1FM...........
576434 N2 6 |Master Asset Securitization Tr RMBS Ser.. | .. | 03/01/2019. | Paydown 204,734 204,734 | .......... 201,295 2,228 04/25/2035. | 2FM...........
576434 UH 5 |Master Asset Securitization Tr RMBS Ser.. | .. | 03/01/2019. | Paydown 0 08/25/2034. | 1FM...........
576434 WD 2 |Master Asset Securitization Tr RMBS Ser.. | .. | 03/01/2019. | Paydown 227 09/25/2034. [ 1FM...........
576434 YM 0 |Master Asset Securitization Tr RMBS Ser.. | .. | 03/01/2019. | Paydown 778 12/25/2034. | 1FM...........
57643M FN 9 | Master Asset Securitization Tr RMBS Ser.. | .. | 03/01/2019. | Paydown 134 07/25/2034. | 1FM...........
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589929 PJ 1 |Merrill Lynch Mtg Investors RMBS Ser 199 | .. | 03/01/2019. | Paydown 6,972 | oo 6,972 4 6,972 08/25/2027.
589929 XZ 6 |Merrill Lynch Mtg Investors RMBS Ser 200 | .. | 03/01/2019. | Paydown 36,913 36,913 (7 ....37,022 (109)] ... 09/25/2032.
59073@ AA 4 |Mesquite Power Priv Pl 4.640% 12/31/39. | .. | 03/31/2019. | Redemption  100.0000 336,179 336,179 0 ..336,179 12/31/2039.
591894 BX 7 |Metropolitan Edison Company Nt 7.700% |.. | 01/15/2019. [ MALUItY........c.evvrverernrirereniniireriens [ v | e 17,500,000 | ..... 17,500,000 (92) .17,500,000 01/15/2019.
59549W AB 9 |Mid State Tr LBASS Ser 11 CIM1 5.598%) .. | 01/15/2019. | Paydown 6,661 | .ooovvvreen 6,661 0 6,661 07/15/2038.
59549W AB 9 |Mid State Tr LBASS Ser 11 CIM1 5.598%)| .. | 03/15/2019. | Paydown 26,892 26,892 0 ....26,892 07/15/2038.
MidAmerican Energy Co 1st Mtg  2.400%
595620 AJ 4 |0 .102/15/2019. [ Call  100.0000........ccmreererrerirnne | eerrererneerserisninenes | e 17,000,000 | ..... 17,000,000 229 | e | e 16,999,857 [ ...vouvvreerens | cerrrrinns 143 | e 143 | ... 170,000 | 03/15/2019. [ 1FE............
Morgan Stanley Cap | RMBS Ser 2004-
61744C HP 4 [NC8C . | 03/25/2019. | Paydown 264,267 264,267 | .......... 247,750 | ..o 252,027 | .oovvvverrerirnees | e 12,240 | oo | s 12,240 [ .o | e 264,267 | ..o | e | s 0 | e 1,508 |09/25/2034. | 1FM...........
Morgan Stanley Cap | Tr CMBS Ser 2006-
617451 CT 4 |T2 . [ 03/01/2019. [ PAYAOWN......covvrvivrrirrirriinrineins | cevirerersneississiienes | v 78,288 | oo 78,288 | ..ccovonee. 76,637 | cooovvvvvrrinee 78,288 | oo | v [V ORI ISP 78,288 | ..o [ v [ e 0 | 747 [ 10/12/12052. | 1FM...........
Morgan Stanley Cap | CMBS Ser 2011-C1
617458 AG 9 |Cl .| 03/01/2019. | Paydown 528,110 528,110 | .......... 553,787 | oo 531,028 | ..o (2,918) (2,918) [ oo | s 528,110 | oo | v | e 0| e 4,623 | 09/15/2047. | 1FM...........
Morgan Stanley Cap | CMBS Ser 2005-T19
61745M 5K 5 |C .. 1 03/01/2019. | PAYAOWN.......covvrerrircirrrineieeiiees [ e | cenein 542,230 | .......... 542,230 | .......... 540,598 | ....cccooune 541,370 | .o 860 860 | .oouvveerirrirens | e 542,230 | v | cereeriennei | e 0| e 4,640 | 06/12/2047. | 1FM...........
61745M WN 9 anley Cap | RMBS Ser 2004-1 Cl| .. [ 03/01/2019. | Paydown AT43 | 4743 | 4518 | s 4,894 | ..o | e 49 49 AT43 | o | e | e 0 | v 43 [ 11/25/2033. [ 1FM...........
61756U AH 4 . [ 03/01/2019. [ PAYAOWN.......cvvrrivrcrirrireiisrineiis | cevirerirseisseissisenes | veeriseins 10,077 | oo 10,077 | cooveres 8,911 | oo 7,625 | oo 1,286 | cooverenee 1,166 2452 | oo | s 10,077 | coveoeeeerineens | cevrerineenenis | crveeeiieeieeens (V1 IO 160 | 12/12/2049. | 5FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61761Q AC 7 |C8 .| 03/01/2019. | Paydown 636,474 636,474 | .......... 658,005 | .....cccvvnee 642,044 | ..ooooirie | e (5,570) (S T40) | IR IOV 636,474 | ..o | e | e 0| e 2,944 | 12/15/2048. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762T AC 0 |C11 . [ 03/01/2019. [ PAYAOWN......cvvmvivrrirrircerrriniiine | cerierireeesneesssinenes | evereeens 985,961 | .......... 985,961 | ....... 1,015,510 | .ooovrrnnen 994,565 | ..o | e (8,604) (8,604) [ ..o | e 985,967 | ..vvvrvrerirines | cervrrerienienins | eererienieens 0| e 7,442 | 08/15/2046. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
617638 AS 3 |C13 . [ 03/01/2019. [ PaYdOWN.......cvourierieriiiiricnnins | cerierirenirnsiiessineies | v 431,785 | .......... 431,785 | .......... 444735 | .......... 435,855 | ..oooveeveriieies | e (4,070) (4,070) [ oo | e 431,785 | oo | v | e (V1 I 2,673 | 11/15/2046. | 1FM...........
NARA Caves Lease Tr CTL 5.300%
63080# AA 5 |09/15/2 .1 03/15/2019. [ Call  100.0000... 85,322 ..85,322 ..85,322 0 ....85,322 09/15/2028. | 1.
New Century Home Equity Ln Tr RMBS
64352V EF 4 |Ser2 .| 03/01/2019. | Paydown 387 387 387 | i 386 | .o 1 1 387 | oo [ e [ e (11 I 3 | 11/25/2033. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64828Y AQ 4 |2014- .| 03/01/2019. | Paydown 53,607 | .ovvvrnes 53,607 | .ovvvrneen 54,964 | ...ooovvvirnnes B48T1 | o | vevereens (1,264) (1,264) | .ooeervereirenes | cerireirsenins 53,607 | cooovereerenins [ e [ e (V1 IO 268 | 05/25/2054. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
64830C AA 3 [2019- .| 03/01/2019. | Paydown 388,739 388,739 | .......... 390,141 | o | v | e (1,402) (1,402) [ ..o | e 388,739 | oo v | e 0| e 2,930 | 09/25/2057. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
64830C AA 3 [2019- [ 01/14/2019. [ PaYdOWN.......ccvovrierireririniinnins | cerierierisneeisninenes | cverneens 189,269 | .......... 189,269 | .......... 189,951 | oo | e (683) (683) | cvvvveeerreeries | v 189,269 | .ooovvevreneis | e [ e (VI IO 631 | 09/25/2057. [ 1Z..............
Nomura Asset Sec Corp RMBS Ser 2003-
65535V BZ 0 |A3C .| 03/01/2019. | Paydown 9,767 1 1 9,767 08/25/2033. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .| 03/01/2019. | Paydown AT41 | 4741 | 4741 | s 4738 | . 3 3 AT | s | e | e (U1 IO 44 |03/25/2034. [ 1FM...........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V DC 9 |AP2 .| 03/01/2019. | Paydown 3,693 | .o 3,693 | .o 3,663 | oo K<Y (VI RO I 23 23 3,693 | i | e | s (U I 22 | 07/25/2034. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V GH 5 |AP3 .| 03/01/2019. | Paydown 1,641 | oo 1,641 | oo 1,736 | v 1,719 | e (77) (77) 1841 | o | oveeeriesinens | e (U T 12 | 10/25/2034. | 1FM...........
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Nomura Asset Sec Corp RMBS Ser 2005-
65535V HH 4 |AP1 ..103/01/2019. | Paydown 6,835 | .o 6,835 | ..oovinnd 6,801 | oo 6,806 | ...coovvirrinires | e 29 29 6,835 | .o | e | e (01 I 82 [02/25/2035. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2006-
65535V US 5 |AR2 .. | 03/25/2019. | Paydown 35299 | oo 35,299 | .oovvrenne 17,15 | s 17,115 [ s | e 18,183 | oo | s 18,183 [ oo | e 35,299 | ..ooreriierinns [ | errieriinnnnnn0 [ 156 | 04/25/2036. | 4FM...........
68268N AE 3 |Oneok Partners LP Sr Nt 8.625% 03/01/1 |.. | 03/01/2019. [ MAtUFItY.......coovoeverererrirrrinirirerirens | cevierirererseisninenes | veeee 20,000,000 | ... 20,000,000 | .....19,933,000 1,692 1,592 20,000,000 cevrnreneneenn0 [ e 862,500 |03/01/2019. | 2FE....
68389X AQ 8 |Oracle Corp SrNt 2.375% 01/15/19......... 1| 017152019, | MAEUFIEY. .....ocvvovereereirerisriieiienins [ ererieeerseiseniseines | oeeeens 4,000,000 | ....... 4,000,000 | ....... 3,986,080 L0725 ISR IS 4,000,000 | ooovercereins [ e JUUTURURTONN | I (DT 47,500 |01/15/2019. | 1FE....
PSMC Trust RMBS Ser 2018-1A CI A3
69371V AC 1 |3.50 .| 03/01/2019. | Paydown [ESTTURTSUPI RO 150,329 | ..ccovonee 150,329 | .covvneee 150,141 | v 150,136 LS T TN N 150,329 02/25/2048.
695114 CK 2 |Pacificorp 1st Mtg Bd 5.500% 01/15/19.... | .. | 01/15/2019. | Maturity.............ccco...... e | e 10,000,000 | ..... 10,000,000 | ....... 9,934,500 | ........... 9,999,682 318 [ | s 10,000,000 01/15/2019.
70069F AY 3 |Park Place Securities Inc RMBS Ser 2004- | .. | 03/25/2019. | Paydown 584,949 584,949 ....576,357 ....578,106 6,843 10/25/2034.
70069F HV 2 |Park Place Securities Inc RMBS Ser 2005- | .. | 03/25/2019. | Paydown JESTUSUPIN RO 908,157 | .......... 908,157 ....783,285 . 1,522 . . 05/25/2035.
713448 EA 2 |Pepsico Inc SrNt 7.290% 09/15/26.......... .| 01/04/2019. | Tax Free Exchange o 6,500,564 6,500,000 | .......6,500,564 | ...........6,500,564 |......ccccoorimrie | crrrrrirrriinirinens 0 6,500,564 09/15/2026.
730194 AB 8 |PNC Equip Finc LLC LBASS Priv PI Nt Ser | .. | 03/13/2019. | Redemption  100.0000 91,499 | oot 91,499 0 . ...91,499 09/13/2027.
73019 AC 6 |PNC Equip Finc LLC LBASS Priv PI Nt Ser | .. | 03/13/2019. | Redemption ~ 100.0000 275,149 275,149 0 275,149 09/13/2027.
Preferred Term Sec Ltd LBASS Mezz Nt
74040T AC 7 |PTP .| 03/25/2019. | Redemption  100.0000 433 647 12/23/2031.
74041E  AC 9 |Preferred Term Sec Ltd VI LBASS Mezz Nt| .. | 03/25/2019. | Paydown 3,778 4,001 03/23/2035.
74042C  AA 6 |Preferred Term Sec Ltd LBASS Sr Nt CI A- | .. | 03/22/2019. | Paydown 2424 | oo | e 20,460 03/22/2038.
74042E  AC 8 |Preferred Term Sec Ltd LBASS Mezz Nt Cl | .. | 03/25/2019. | Paydown 1,780 06/23/2035.
74042E  AD 6 |Preferred Term Sec Ltd LBASS Mezz Nt Cl | .. | 03/25/2019. | Paydown 24,501 06/23/2035.
74042H AA 5 |Preferred Term Sec Ltd LBASS XIX Fit Rt.. | .. | 03/22/2019. | Paydown . ..19,551 4,103 .. . 28,482 28,482 12/22/2035.
74042H AC 1 |Preferred Term Sec Ltd LBASS XIX Nt CI B| .. | 01/30/2019. | Paydown RN v 16,563 | ........... 16,568 ..16,562 . 1 .| 12/22/2035.
74042 AA 1 |Preferred Term Sec Ltd LBASS XXI Nt Ser | .. | 03/22/2019. | Redemption ~ 100.0000 29,219 29,219 29,219 0 03/22/2038.
74042M  AA 4 |Preferred Term Sec Ltd LBASS XXII Nt Cl. | .. | 03/22/2019. | Paydown e | e 574,489 | ... 574,489 | ... 574,489 0 09/22/2036.
74042T AC 5 |Preferred Term Sec Ltd LBASS Nt Cl A-2 P| .. | 03/22/2019. | Paydown 30,343 30,343 27,205 3,138 12/22/2037.
74042W  AB 0 |Preferred Term Sec Ltd LBASS Nt Cl A-2 P|.. | 03/25/2019. | Paydown 23,888 23,888 21,256 2,631 09/23/2035.
Preferred Term Sec Ltd LBASS Nt CI B
74042W AC 8 |PTP .. | 03/25/2019. | Paydown FSOTURTRTRI Y 41,140 | oo 41,140 | oo 41,325 | oo 1146 | oo | s (6) [(C) ) P [ 1140 [ e s | e (V1 IO 368 |09/23/2035. | 3FE............
Preferred Term Sec Ltd LBASS Nt CI C
74042W AD 6 |PTP .. | 03/25/2019. | Paydown 20,363 20,363 09/23/2035.
74043A  AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt Cl | .. | 03/22/2019. | Paydown AATT | 4177 12/22/2036.
Prestige Auto Rec Tr LBASS Ser 2016-2A
4113 AC 4|C_ |.|03/15/2019. | Paydown revrneeneisenenenes | e 2,983,137 | ....... 2,983,137 | ....... 2,978,359 | ..ccooone 2,978,534 | .ooviivrerns | s 4,602 4,602 2,983,137 | oo | cevvenineeneni | e 0| e 8,591 | 01/15/2021. | 1FE............
741382 AA 3 |P .. | 03/26/2019. | Paydown reveerennesenenienes | e 11,694 | .ocovvennee 11,694 | oo 6,697 | oo 6,697 | oo | e 4,998 4,998 | ..o [ s 11,694 | oo | e | s 0 | 141 | 09/26/2034. | 3FE............
Prime Mortgage Tr RMBS Ser 2003-2 Cl
74160M BP 6 |1A1 .| 03/01/2019. | Paydown 4581 | oo 4581 | v 4,266 | .ooorerinnns 4,393 | s | s 188 188 4581 | oo [ e [ e 0 | e 38 | 10/25/2033. | 1FM...........
Procter & Gamble ESOP Deb Ser A
742741 AA 9 [9.360% .1 01/01/2019. | Redemption ~ 100.0000...........cove. [ worerrrererremrnrrirneiinns | eeeens 1,592,072 | ....... 1,592,072 | ....... 2,088,509 | ........... 1,681,972 | oo | e (89,899) | ..ovvvvereirns [ s (89,899) [ ..eevuevnrireies | e 1,592,072 [ oo [ v | veererinsiinnd 0. 74,509 | 01/01/2021. | 1FE............
Provident Funding Mtg Loan Tr RMBS Ser
743873 AY T |2 .. | 03/25/2019. | Paydown JESTURTUIN R 106,594 | .......... 106,594 | .......... 106,460 ....106,508 86 106,594 | oo | e [ 0 | 656 |05/25/2035. | 1FM...........
744448 CC 3 |Public Svc Co CO 1st Mg Bd 5.125% 06/ | .. | 03/29/2019. | Redemption  100.3979........cervws [ covererrvrrsrirmrverinnns | vevne 11,043,765 | ..... 11,000,000 | .....10,987,310 0,999,326 | ...oovvrivrvrer | w439 | i | 44,439 | ..o 1,043,765 | oo | e | evrvrenenennd0 | e 184,785 | 06/01/2019. | 1FE....
RB Investment Associates CTL 7.220%
74921 AA 9 |12 .. 03/15/2019. | Redemption ~ 100.0000..........coev. | orrrrrererneernerinnninns | eorerereens 44172 | . 4472 | A4AT2 | s BAAT2 | o | e (1 OISO ISP A4AT2 | e | e | e (U 533 | 09/15/2028. | 2..........c...c.
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RBSGC Mtg RMBS PTC Ser 2005-A Cl
749270 AW 8 [2A1 5 .| 03/01/2019. | Paydown et | s 118,619 | ........c. 256,750 | .......... 257,553 | oo 256,634 | ..covvivririnins | s (1) ()] SN I 256,633 | .o ..(138,014) | ...... (138,014) | ......... 1,676 | 04/25/2035. | 3FM...........
RCO Mortgage LLC RMBS Ser 18-VFS1 Cl
74936N  AA 1 |A1 .| 03/01/2019. | Paydown et | s 433,892 | .......... 433,892 | .........433,886 | ............433,883 | .....cccocuurenns 9 L ORI ISV 433,892 12/26/2053.
749581 AJ 3 |Residential Funding Mtg Sec | RMBS Ser 2|.. | 03/01/2019. | Paydown 67,044 .75,134 (1) ....75,196 01/25/2037.
75114R  AD 7 |Residential Accredit Loans Inc RMBS Ser.. | .. | 03/25/2019. | Paydown JESTSRUTIN RO 104,883 | ..........104,883 0 . . 04/25/2036.
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser.. | .. | 03/25/2019. | Paydown 202,873 202,873 29,003 29,003 [ cvooeveerrercenns | eeverererenes 202,873 08/25/2037.
758202 AG 0 |Reed Elsevier Cap Inc Co Gtd Nt 8.625% | .. | 01/15/2019. | MAEUIItY.......cooueverrereerrreniineriierins [ eoverienerseeseeissines | oveeens 9,000,000 | ....... 9,000,000 (738) (738) 9,000,000 01/15/2019.
Renaissance Home Equity Ln Tr RMBS
759700 AB 2 |Ser2 .. | 03/25/2019. | Paydown JESTURTRTORORPIIR TR 46,798 | ............ 46,798 | ............ 32,284 | oo 12,176 | ........ 20,108 | ......... 14,514 34,622 | ..o | s 46,798 04/25/2037. | 1FM...........
Renaissance Acceptance Mtg Crp RMBS
759950 AD 0 |Ser .. | 03/25/2019. | Paydown 64,901 | oo 64,901 | ............ 64,901 | oo 64,901 | oo | e 0 | o | e 64,901 06/25/2032. | 1FM...........
Renaissance Home Equity Ln Tr RMBS
759950 FE 3 |Ser2 .| 03/01/2019. | Paydown 39,716 | oo 39,716 | oo 34,851 | oo 36,998 | ..o | i 2,718 2,718 | oo | e 39,716 05/25/2035. | 1FM...........
760985 2G 5 |Residential Asset Mtg Prod Inc RMBS Ser. | .. | 03/25/2019. | Paydown v | e 128,148 | .......... 128,148 | .........128,148 ....128,148 0 . ..128,148 10/25/2031. [ 1FM...........
76110H 3B 3 |Residential Accredit Loans Inc RMBS Ser.. | .. | 03/01/2019. | Paydown [ETRO I 122128 | .......... 155,731 | ........141,470 | ..............141,470 0 . 141,470 04/25/2035. | 1FM...........
76110H X9 5 |Residential Accredit Loans Inc RMBS Ser.. | .. | 03/01/2019. | Paydown reveerennessnenienes | e 42,919 | .. 50,134 | oot 50,808 | ..ooovrirrines 50,360 () T N 50,359 03/25/2035. | 4FM...........
Residential Asset Secs Corp RMBS Ser
76110W MC 7 [200 .| 03/01/2019. | Paydown 1919 | o 1919 | o 1,919 | i 1,915 | e . 4 4 1,919 | v [ e [ v (1 I 21 [09/25/2031. | 1FM...........
Residential Asset Secs Corp RMBS Ser
76110W  MF 0 [200 .| 03/01/2019. | Paydown rereerntierennenns | | 114,005 7462 | .o | veiriernn80,605 | oo | 2..(60,605) | ........(60,605) | ......... 1,224 | 09/25/2031. | 6FM...........
Residential Asset Secs Corp RMBS Ser
76110W RQ 1 |200 .| 03/01/2019. | Paydown 9,223 17 9,223 05/25/2033. | 1FM...........
76112B SN 1 |Residential Asset Mtg Products RMBS Ser | .. | 03/01/2019. | Paydown et | s 129,805 1,604 | .o | e 129,805 | ..oooveeririi | o 09/25/2034. | 1FM...........
76112B SV 3 |Residential Asset Mtg Products RMBS Ser | .. | 01/01/2019. | Paydown 7,808 31 7,808 09/25/2034. | 1FM...........
76112F AG 6 |Residential Asset Sec Tr RMBS Ser 2006-A| .. | 03/01/2019. | Paydown 34,464 | ........... 48,547 | ..o 34,112 | v 34112 [ e | e 0 | v | eevrererenins 34,112 | e [ e 353 | o KIK 2 I 402 | 06/25/2036. | 3FM...........
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A .. | 03/01/2019. | Paydown 87,426 | ......... 145,223 | ..o 89,877 | oo 89,877 | oo | eerierirereinnnins 0 [ v | e 89,877 | .o [ v (2,451) | oevovees (2,451) | ccvvenee 1,964 |09/25/2037. [ 1FM...........
76114H AK 1 |Residential Asset Sec Tr RMBS Ser 2007-A .. | 03/01/2019. | Paydown 30,079 | ...........32,478 0 . 29,584 ..495 05/25/2037.
762009 BJ 6 |Residential Funding Mtg Sec | RMBS Ser 2|.. | 03/01/2019. | Paydown 89,225 99,033 | ............68,298 | ... ..68,298 | ... e . 0 . ....68,298 20,927 | ........ 06/25/2037.
762009 BJ 6 |Residential Funding Mtg Sec | RMBS Ser 2|.. | 03/01/2019. | Paydown JESTSURTUIN ERP 118,967 | ..ccovonee 132,045 | .......... 131,730 | oo 131,668 | .oooucvvreenies [ e (1 PO PV 131,668 | oo | e (12,701) | ...ovvo (12,701) | ....c.... 1,492 | 06/25/2037.
SC Commercial Mtg Pass Through CTL
78402C AA 1 [Ser2 .| 03/01/2019. | Redemption  100.0000. 227,594 227,594 (IY4: ) IR ISV 227,59 11/01/2026.
78468V AA 0 |SPL Logistics Escrow LLC Nt 8.875% 08/ |.. | 02/13/2019. | Guggenheim Securities LLC........... | cocooveericvirveiinens | cevia 4,706,250 | ....... 5,000,000 . 0 5,000,000 08/01/2020.
78532* AD 5 |Sabine Mining Co Sec Nt 4.580% 02/21/3 | .. | 02/21/2019. | Redemption  100.0000 500,000 500,000 ....500,000 (0 ORI IS 500,000 02/21/2032.
Salomon Bros Mtg Sec VII Inc RMBS Ser
79548K ZJ 0 |19 .| 03/01/2019. | Paydown 314 314 317 0 314 06/25/2028. | 1FM...........
80286A AA 2 |Santander Retail Auto Lease Tr LBASS Ser| .. | 03/15/2019. | Paydown [EOTURRTRIN PPN 18,806,791 | ..... 18,806,791 | .....18,806,791 (U [RPRRINN IN 18,806,791 11/15/2019. | 1FE....




126030

Statement as of March 31, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

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

SCHEDULE D - PART 4

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)
805564 NM 9 | Saxon Asset Securities Tr RMBS Ser 2003-| .. | 03/01/2019. | Paydown 115 06/25/2032. | 1FM...........
81441P CF 6 |Security Natl Mtg Loan Tr RMBS Ser 2005- | .. | 03/01/2019. | Paydown 249 02/25/2035. | 1FM...........
Sequoia Mortgage Tr RMBS Ser 2007-1 Cl
81744H AD 5 |2 .| 03/01/2019. | Paydown 213,238 213,088 0 02/20/2047.
82454N  AA 6 |Shiloh Texas Properties Ltd CTL 6.232%. |.. | 02/15/2019. | Redemption ~ 100.0000..........cccoee | corrrerererernemmnmeernenns | ceerneeens 375,336 | .......... 375,336 . (2,692) 02/15/2020.
82454N AB 4 |Shiloh Texas Properties Ltd CTL SerB...... .| 02/15/2019. | Redemption  100.0000 92,206 92,206 92,206 | ...... 92,208 | ..oovvoreriririrenns | e 0 02/15/2020. | 1...ccvvervrnn
Soundview Home Eq Loan Tr RMBS Ser
83611P AP 6 |2001- .. 1 03/01/2019. | PAYAOWN.......vonvvrerirerircireiiinnienis [ eerieeieeisessinsiens | ceerereeens 12,787 | v 12,787 | oo 12,943 | oo, 12,834 | .o, (47) (7 ) SIS IR 12,787 | covevveiieei | e | v 0 | e 135 | 03/25/2030. | 1FM...........
842400 FL 2 |Southern CA Edison Co 1st Ref Mtg Bd 6 |.. | 02/15/2019. | Robert W Baird & CO INC.......ccoevvre [ wovererererneerveivirnes | s 6,703,320 | ....... 6,000,000 | ....... 5,898,900 | ....oo..ce 5,914,765 | ...covvreverenne 296 296 5,915,060 | ..covvveereerrs | e 788,260 | ...... 788,260 | ..... 156,292 | 03/15/2039. | 1FE............
84751P  LP 2 | Specialty Underw & Residen Fin RMBS Ser| .. | 03/01/2019. | Paydown 20,139 20,139 | oo 13,363 | oo 13,363 [ .o | v 6,775 6,775 | oo | e 0,139 | s e 02/25/2037.
85746* DX 5 |State Street Bk & Tr Co ABS Sr Lev Lease | .. | 01/31/2019. | Redemption ~ 100.0000 .1,005,521 .1,005,521 0 01/31/2019.
86074Q AN 2 |Stillwater Mining Co Sr Nt 7.125% 06/2.... | .. | 03/26/2019. [ DIrECL..........cccooiimmnnnrrrrvrviiinissssninns | v | v 393,000 148 06/27/2025.
863576 AC 8 i .| 03/01/2019. | Paydown 0 04/25/2035.
863579 CD 8 .| 03/01/2019. | Paydown 33,535 (170) 10/25/2034.
863579 VS 4 .. 1 03/01/2019. | PaYdOWN......coovverererrerriinrrirerirens [ e | e 142,809 0 08/25/2035.
86359B 5U 1 .| 03/01/2019. | Paydown 5,513 0 03/25/2035.
86359B 5U 1 .| 03/01/2019. | Paydown 5,513 0 03/25/2035.
86359B G3 9 .. | 02/01/2019. | Paydown 7,105 14 10/25/2034.
86359B JU 6 .| 03/01/2019. | Paydown 2,313 3 03/25/2034.
86359B WR 8 .| 03/01/2019. | Paydown 52,167 7 07/25/2034.
86359B XL 0 .. | 03/01/2019. | Paydown 4,514 93 08/25/2034.
86359B ZG 9 .| 03/01/2019. | Paydown 7,471 13 09/25/2034.
863590 FQ 5 .| 03/01/2019. | Paydown 32,170 (78) 06/25/2035.
863590 GQ 4 .| 03/01/2019. | Paydown 3,990 0 7] ... 12/25/2034.
86361Q AG 9 |Structured Adj Mtg Rt Ln RMBS Ser 2006-1| .. | 03/01/2019. | Paydown 133,912 0 ..(324,907) | ... 11/25/2036.
86363A AA 5 |2006- ) .. | 03/25/2019. | Paydown rerenenn. 48,384 reenneennnnn9,591 38,793 01/25/2037.
871829 AM 9 |Sysco Corp SrNt 5.375% 03/17/19.......... o 03/17/2019. [ MALUIY.....oovvvivricrenierernissienins | e | e 16,000,000 .....15,925,400 | ......... 15,998,035 | ...ovivirvivies | e 1,965 1,965 | .o | 2000002 16,000,000 | oo | e 03/17/2019.
TIAA Real Estate CDO Ltd CMBS Ser
87246A AE 8 |2007-C .| 03/10/2019. | Paydown 95,119 | oovrerenns 95,119 | oo 98,334 | oo 95,076 | .ooovvrrerieiriens | cerereeernnian 43 A3 [ e | e 95,119 | oo [ e [ e 0 | oo 870 |08/15/2039. | 1FM...........
88031R AA 6 |Tenaska Alabama Il Partners LP Sr Sec Nt | .. | 03/30/2019. | Redemption  100.0000 239,483 239,483 | .......... 239,483 | ..cocovovenee 239,483 | ..o | e (0 ORI DTN 239,483 | ..o | e | s 0 | e 3,667 | 03/30/2023. | 2FE............
Thatcher Park CLO CLO Ser 2014-1A Cl
88322 AL 3 |AR .1 01/22/2019. [ PAYAOWN......ourerririrriersirsrierinnes | eevererenserisssssiennns | cvreeinnd 673,502 | .......... 673,502 | .......... 673,502 | ..covvuenn 673,502 | oo | e 0 [ o | v 673,502 | ..o | e | e 0 [ 6,246 | 10/20/2026. | 1FE............
89054X AB 1 |Topaz Solar Farms LLC Nt 4.875% 09/30/|.. | 03/30/2019. | Redemption ~ 100.0000 218,849 218,849 | ......... 218,849 | ..o 218,849 | ..o [ e (0 RO DT 218,849 | ..o | e | s 0 | e 5,334 | 09/30/2039. | 5FE............
Towd Point Mortgage Tr RMBS Ser 2019-1
89177B AA 3 |C .| 03/01/2019. | Paydown 303,748 303,748 | .......... 301,898 | ..o | ceveeerienienies | e 1,850 1,850 [ oo | cerereeeienns 303,748 | ..o v | v 0 | e 1,379 |03/25/2058. | 1FE............
89655V AA 0 |Trinity Rail Leasing | LLC LBASS Ser 200.. |.. | 01/14/2019. [Call  100.0000.......cccoovvrerermernne | vererneermmerrmerennirenes | cevies 1,812,756 | ....... 1,812,756 | ....... 1,812,756 0 AB12,756 | e i [ e | 8,520 | 10/12/2026. | 1FE..
90131H AN 5 |21st Century Fox America Sr Nt 6.900%.. | .. | 03/01/2019. [ MALUFItY.......coovevererernrirrrinirrerirens | cerieriesersseisninenes | veeee 19,000,000 | ..... 19,000,000 | .....20,625,586 | ... )] R BN (73,168) | ...vvvevvrnernnne .19,000,000 20 655,500 | 03/01/2019. | 2FE...
90131H AP 0 |21st Century Fox America Sr Nt 5.650%.. | .. | 03/20/2019. | Tax Free EXChange........ccouevveeneee | covvevmersnerineenennns | voeeer 7,540,574 | ...... 7,500,000 | ....... 7,639,276 | ........... 7,546,466 ) (5,891) [ oovernrererienes | e 7,580,574 | ..oooveveineenn | e | e 0. 253,073 | 08/15/2020. | 2FE............
90131H AT 2 |21st Century Fox America Sr Nt 7.750%.. | .. | 03/20/2019. | Tax Free EXchange........ccccvevvrines [ wovvvvviveverininirenns | overns 5,113,091 | ....... 5,000,000 | ....... 5,180,073 5,117,391 ) (4,299) 5,113,091 [ oo [ vrvverivniens [ vevrrieeenn0 | 258,333 | 01/20/2024. | 2FE..
90131H BA 2 |21st Century Fox America Sr Nt 7.300%.. | .. | 03/20/2019. | Tax Free EXChange........ccoueevevvees | covvrvmmerirererneencenns | v 5,278,967 | ....... 5,000,000 | ....... 5,357,568 5,283,763 ) (4,796) 5,278,967 | ..coovvvverrvenns | verrerrnerrenins | cvviververinenend0 | 141,944 | 04/30/2028. | 2FE...
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90131H BF 1 |21st Century Fox America Sr Nt 6.200%.. | .. | 03/20/2019. | Tax Free Exchange U [T I 26,731,595 | ..... 26,000,000 | .....26,828,964 | ......... 26,737,668 (6,073) 26,731,595 | ..o | rverenrinninens | vereeerinennnen0 [ e 425,389 | 12/15/2034.
90131H BL 8 |21st Century Fox America Sr Nt 6.650%.. | .. | 03/20/2019. | Tax Free Exchange | e | s 4,049,927 | ....... 3,100,000 | ....... 4,099,084 4,057,121 (7494) [ v | i 4,049,927 | ..ovovvivevriens | e cevrernnneenn0 [ 71,580 | 11/15/2037.
90131H BP9 |21st Century Fox America Sr Nt 6.900%.. | .. | 03/20/2019. | Tax Free Exchange o 2,670,177 .2,000,000 .2,700,022 2,674,506 (4,329) 2,670,177 | oo | e | o0 | s 82,417 | 08/15/2039.
90131H BQ 7 |21st Century Fox America Sr Nt 6.150%.. | .. | 03/20/2019. | Tax Free Exchange o e | 29,948,119 | ... 29,000,000 | .....30,028,298 | ... 9,953,037 (4,918) 29,948,119 .0 | ..1,085,146 | 02/15/2041. s
90131H BW 4 |21st Century Fox America Sr Nt 3.700%.. | .. | 03/20/2019. | Tax Free Exchange o e | s 5,990,130 | ....... 6,000,000 | ...... 5,985,926 | ........... 5,989,847 283 5,990,130 | .cvoueverrrerenes | vevererrinerienin | ceveerieninenens 0. 95,583 | 10/15/2025. | 2FE............
UBS-Barclays Comm Mort Tr CMBS Ser
90270R BF 0 [2012- .| 03/01/2019. | Paydown 249,851 249,851 | .......... 238,802 | ....ccovvene 246,616 | ..ooovvrvvrvvren | e 3,234 3,234 | oo | s 249,851 | v | cevenieeiinni | v (1 I 1,061 | 12/10/2045. | 1FM...........
US Airways Pass-Thru Tr ABS 2nd Lien
90332U AF 0 |Ser .| 01/20/2019. | Redemption  100.0000 s | s 433,763 | .......... 433,763 | .......... 458,705 | ............. 438,568 | ......cooovvecii | i (4,805) (4,805) [ ..o | s 433,763 07/20/2019.
904764 AK 3 |Unilever Cap Corp Co Gtd Nt 4.800% 02/ | .. | 02/15/2019. | MAEUFItY...........verureemrrrererirerirerineens [ oo | e 12,700,000 | ..... 12,700,000 | .....12,553,823 2,242 .12,700,000 02/15/2019.
906548 CG 5 |Union Elec Co 1st Mtg Bd 6.700% 02/01/. .. | 02/01/2019. | Maturity..... 5,000,000 5,000,000 5,007,440 (105) .15,000,000 02/01/2019.
907831 AA 9 |Union Pacific RR ABS PTC Ser 2001-1 6. |..|01/27/2019. | Call ~ 111.409 850,030 | .......... 762,979 (90) . 769,147 01/27/2022.
907833 AH 0 |Union Pacific RR ABS PTC Ser 1999-A 7.].. | 01/02/2019. | Redemption ~ 100.0000 JEOTURTRTRRI RN 18,486 | ..oooevennee 18,486 0 . ....18,486 01/02/2020.
907833 AJ 6 |Union Pacific RR ABS PTC Ser 2000-1 8. |.. | 01/10/2019. | Redemption ~ 100.0000, 247,000 247,000 (487) ..247,000 01/10/2021.
90783V AA 3 |Union Pacific RR ABS PTC Ser 2005-1 5. |.. | 01/02/2019. | Redemption ~ 100.0000 628,989 628,989 1,949 01/02/2029.
90931V AA 4 |United Air Lines PTC Ser 2018-1 A 3.70.. | .. | 03/01/2019. | Redemption  100.0000 87,041 ..87,041 0 09/01/2031.
90932N  AA 1 |United Airlines LBASS PTC Ser 2018-1 Cl. |.. | 03/01/2019. | Redemption ~ 100.0000 s | s 133,962 133,962 0 03/01/2026.
91736# AA 4 |United States of America BIA CTL GSA Gtd| .. | 03/15/2019. | Redemption ~ 100.0000 v | s 450,691 | .......... 450,691 | .......... 447567 | coooverrrnns 449,745 | oo . 946 946 | oo | s 450,691 | oo [ v | e 0| 12,912 | 03/15/2024. [ 1....cvvvvvverne
91736# AB 2 |United States of America BIA CTL GSA Gtd| .. | 03/15/2019. | Redemption ~ 100.0000 65,018 | ..coovvve. 65,018 0 85,018 | e | e | 0 | s 1,951 | 03/15/2024.
91740# AA 8 |United States of America BIA-2 CTL Alber. |.. | 03/15/2019. | Redemption  100.0000 520,561 520,561 0 ..520,561 10/15/2025.
91741@ AA 9 |US Govt Ft Collins Tr GSA CTL APHIS Ls. |.. [ 03/15/2019. | Redemption ~ 100.0000 JESTURTUIN R 189,322 | ..ccovonee 189,322 0 . ..189,322 VIR I 1,706 | 12/15/2026. | 1.
91821*  AA 4 |Veteran Affairs Crown Point CTL Ls Fin T.. | .. | 03/15/2019. | Redemption  100.0000 JESTUUTTTIUPIU ERVOT 148,216 | .......... 148,216 (0 SOOI IOV 148,216 | ovovvvieeeis | s | v (1 I 1,390 [07/15/2031. [ 1....ccvvrrenes
VA Wash Diener Bldg US Gov CTL Nt
91849@ AB 8 [4.17 .1 03/15/2019. | Redemption ~ 100.0000..........covv. [ wrrrrrererneermnninnninns | coerereens 48,984 | ............ 48,984 | ............ 48,984 | ..cooovrrinns 48,984 | ..o | e (1 PRI ISP 48,984 | ..o [ s | e 0 | e 341 | 04/15/2032. [ 1....cvvrvenee
92851@ AA 3 |Vivendi SPC TrCTL 6.630% 04/15/22..... .| 03/15/2019. | Redemption  100.0000 55,594 55,594 55,594 | ...... 55,594 | ..ooivvveierins [ s 0 | v | eevrererenin 55,594 | ..oovvceerins [ e [ e (VI IO 615 | 04/15/2022. | 2..............c.
Washington Mutual Mtg RMBS Ser 2003-
92922F EB 0 |AR10 .| 03/01/2019. | Paydown 297,948 297,948 | .......... 293,549 | ...ccoovenee 295,362 | .ovvvrrrvrrenn | e 2,587 2,587 | oo | e 297,948 | oo | v | s (1 I 2,436 | 10/25/2033. | 1FM...........
Washington Mutual Mtg RMBS Ser 2004-
92922F RF 7 |CB1 .| 03/01/2019. | Paydown 62,830 | oo 62,830 | ..o 60,003 | .coovvrrinnn 61,734 | o | i 1,096 1,008 [ .o | e 62,830 | .oooevveriieins [ e [ e (V1 IO 503 | 06/25/2034. | 1FM...........
Washington Mutual Mtg RMBS Ser 2007-
92926U AD 3 |HY2 .| 03/01/2019. | Paydown JESTSURTUIN ERP 380,344 | ......... 379474 | ......... 358,683 | ..coovrrrne 358,683 | ..orvecrreriiees | e (1 OO PV 358,683 | ..oovrvrirenns | e 21,662 | ......... 21,662 | ......... 3,381 | 11/25/2036. | 1FM...........
Westrock Company Sr Nt 4.900%
92940P AC 8 |03/15/29 .| 02/20/2019. | Tax Free Exchange I [T IR 499,755 | .......... 500,000 | .......... 499,755 | ..vvvernvs 499,755 | ..o | e (0 OO PV 499,755 | ..o | e | e 0| e 5,240 | 03/15/2029. | 2FE............
931142 CP 6 |Wal-Mart Stores Inc Sr Nt 4.125% 02/01.. | .. | 02/01/2019. | Maturity.............cccooveve. reverenessrenenes | o 5,000,000 | ....... 5,000,000 | ....... 4,893,450 | ........... 4,998,899 | ....covvrivriinns | e 1,101 1,101 5,000,000 | ..oocvvnrinines | cerierirniienin | e 0 ... 103,125 | 02/01/2019. [ 1FE............
Washington Mtg PTC RMBS Ser 2007-HY3
933634 AJ 6 |Cl .| 03/01/2019. | Paydown et | e 493,809 | .......... 509,315 | .......... 423731 | oo 423,731 | oo | e (0 PRI ISV 423731 | oo | e 70,077 | oo 70,077 | ......... 3,224 | 03/25/2037. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363P AA 8 |AR14 .. | 03/01/2019. | Paydown ..49,059 .48,755 44,737 LA44737 0 . ...44,737 4,322 11/25/2036. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
939336 2H 5 |Ser20 .| 03/01/2019. | Paydown [ESTTURTSRUIN IR 131,797 | e 131,797 | oo 132,724 | oo 131,686 | .oooovecrcries | e 110 110 | o | v 131,797 | o | oo | v (U I 966 | 03/25/2035. | 3FM...........
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Washington Mutual MSC Mtg PT RMBS
939336 2U 6 |Ser20 .| 03/01/2019. | Paydown JRTSTSRR IS 11,814 | o, 11,814 | e 11,917 | s 11,854 | .o, (40) (0) SRR IO 11,814 | e [ | e (V1 I 109 | 03/25/2035. | 4FM...........
Washington Mutual MSC Mtg PT RMBS
939336 3H 4 |Ser20 .| 03/01/2019. | Paydown s | s 379,994 | ......... 448,952 | ......... 448614 | ............. 448,614 | ..o | e (U TR ISR 448,614 | .o | e (68,620) | ........ (68,620)| ......... 3,738 | 04/25/2035. | 4FM...........
Washington Mutual MSC Mtg PT RMBS
939336 4Y 6 |Ser20 .| 03/01/2019. | Paydown JESTSURTUIN RO 438,251 | .......... 455,961 | .......... 452,349 | ...coooonnes 452,349 | oo | s (0 OO PV 452,349 | .o | e (14,099) | ........ (14,099) | ......... 4,330 | 05/25/2035. | 3FM...........
Washington Mutual MSC Mtg PT RMBS
939336 6F 5 |Ser20 .| 03/01/2019. | Paydown 210,150 248,077 | .......... 248928 | ......cco..c.. 248,553 | ... | e (3) () ) [T O 248,550 | ..o | e (38,400) | ........ (38,400) | ......... 2,345 | 06/25/2035. | 3FM...........
Washington Mutual MSC Mtg PT RMBS
939336 6F 5 |Ser20 .| 01/15/2019. | Paydown (M| 1 1 .| 06/25/2035. | 4FM...........
Washington Mutual MSC Mtg PT RMBS
939336 6U 2 |Ser20 .| 03/01/2019. | Paydown 25,572 32,212 32,298 | ... 32,193 [ v | e [V ORPOPPOROPIO ISP 32,193 | [ s (6,621) | ..cevev (6,621) | ...cvonven. 213 | 06/25/2035. | 3FM...........
Washington Mutual Alt Ln Tr RMBS Ser
939344 AR 8 |200 .| 03/01/2019. | Paydown 54,936 | ...cooouc.. 70,109 | oovris 55,178 | coooevrvrrrins 55,178 | coovvierieriaens | ceevieeiseianiins [0 OO ISVPRRRO 55,178 | cooeveereveenns [ e (P2 — (P2 — 440 | 05/25/2036. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
93934F BQ 4 |Ser20 .| 03/01/2019. | Paydown 94,528 | ............ 95,502 | ..o 84,989 | ..ccoccevns 84,989 | ..ot [ e 0 | o | e 84,989 | ..o | s 9,538 | oo 9,538 | ..o 871 | 08/25/2035. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
93934F CM 2 |Ser20 .. | 03/01/2019. | Paydown 6,479 | oo 8,525 | ..ovvvrnnens 8,595 | oo 8,563 | oo [ s 0 8,564 | ..ooererrirenns | e (2,085) | ..covec. (2,085) | ..ooernennd 68 | 10/25/2035. | 3FM...........
Washington Mutual MSC Mtg PT RMBS
93934F HW 5 |Ser20 .| 03/01/2019. | Paydown ..16,460 0 01/25/2036. | 4FM...........
Washington Mutual MSC Mtg PT RMBS
93934F KZ 4 |Ser20 .| 03/01/2019. | Paydown 295774 | .......... 318,828 | .......... 266,938 | .....ccooo.c.. 266,938 | ... | e (U OO DT 266,938 | ..o | s 28,836 | ......... 28,836 | ......... 3,312 | 02/25/2036. | 1FM...........
Washington Mutual Alt Ln Tr RMBS Ser
939356 AG 4 |200 .| 03/01/2019. | Paydown reveerennesenenienes | e 18,043 | ..ccevennee 32,209 | oo 31,082 | oo 31,070 [ | e [V EORPOPOOPOPIO ISP 31,070 | oo [ e (13,027) | ........ (13,027) | covoovvenes 374 | 11/25/2034. | 1FM...........
Washington Mutual Alt Ln Tr RMBS Ser
93935H AJ 6 [200 .| 03/01/2019. | Paydown 220,978 220,978 | .......... 126,133 | oo 126,133 | .o | e 94,845 94,845 | ..o | s 220,978 | oo | v | e 0 | 756 |09/25/2036. | 1FM...........
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .. 03/01/2019. | Redemption ~ 100.0000..........covw. [ orerrrererneirmeriiniinns | eoerereens 17,436 | oo 17,436 | oo 17,436 | oo 17,436 [ e | e (1 USRI ISP 17,436 | oo | e | e (V1 IO 194 | 08/01/2027.|2......cvvvnnc
Wells Fargo Bank Northwest NA CTL
94978%# AU 1 |[MWRAL .| 03/15/2019. | Redemption  100.0000 JESTURTUIN R 112,874 | ...co..e. 112,874 | oo 118,179 | v 115,846 | ..oovvvoeriirnnes . (2,972) (2,972) [ oo | e 12,874 | oo e | e 0 | e 1,393 [05/15/2032. [ 1....cccovvrenee
Wells Fargo Bank Northwest NA CTL CVS
94978# AX 5 |Co .| 03/10/2019. | Redemption  100.0000 26,224 26,224 26,224 | ...... 26,224 0 10/10/2024.
949784 BC 0 |Wells Fargo Bank Northwest NA CTL 6.59|.. | 03/01/2019. |[Redemption ~ 100.0000..........cccce. | oveerrerrereereseeanns | ovvireees 198,534 | ......... 198,534 | ......... 198,534 | .oovviviene 198,534 0 11/01/2022.
Wells Fargo Home Equity Tr RMBS Ser
94980G AK 7 |2004 .| 03/01/2019. | Paydown .15,107 .15,107 ..14,755 ..14,850 257 257 04/25/2034. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
949810 AJ 7 |2 .| 03/01/2019. | Paydown 288,633 288,633 | .......... 248495 | .............. 263,769 | ..ovvereriiees | e 24,864 24864 | ..o | e 288,633 | ..o | e | e 0 | e 2,656 | 10/25/2035. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94982B AC 4 |2 .| 03/01/2019. | Paydown v | e 111,428 | .......... 111,428 | ..o 114,805 | ..oovvrrenne 114,493 | oo [ v (3,065) (3,065) [ .oovevrererieenes | cerrerireenne 11428 | oo e | e (V1 IO 713 | 06/25/2035. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94982F AE 1 |2 .| 03/01/2019. | Paydown et | s 132,633 | ...cooonee 132,633 | oo 132,426 | ..coovvnne 132,268 | ..coovovriinrinnns . 365 365 | o | e 132,633 | oo [ v | e (VI I 923 | 04/25/2035. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94982G AC 3 |2 .| 03/01/2019. | Paydown 69,321 | oo 69,321 | oo 70,361 | oo 69,742 | .oovovrviis (421) (054} ) IR ISR 69,321 | oo | e | e (V1 IO 609 |05/25/2035. | 1FM...........
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Wells Fargo Mtg Backed Sec Tr RMBS Ser
949838 AM 1 |2 .. 1 03/01/2019. | PaydOWN......oouvererirririinnineiiiens [ e | s 169,180 | .......... 169,180 | ..........160,827 ....162,703 BATT | oo | s 169,180 | cvvuvvvervrereirns [ evrvvervnrveiienns | coveveriniinennnd [ 1,533 | 04/25/2036. | 1FM...........
96145D AG 0 |Westrock Co SrNt 4.000% 03/15/28........ .. | 02/20/2019. | Tax Free Exchange o .......8,486,546 | .......8,500,000 | .......8,485,295 8,486,377 169 8,486,546 20 146,389 | 03/15/2028. | 2FE...
969284 AC 7 |William Blair CTL CTL PTC Ser 2004-1 7. |..|03/25/2019. |Redemption ~ 100.0000..........cecce. | ovrerrevreremreseeanns | orvireees 154,031 | ..ccooouee 154,031 | ..coooece 173,480 | oo 156,632 | ..ovverrieiinnns (2,601) (2,607) [ oo | e 154,031 | oo | e [ e 0| e 1,971 [ 01/25/2023. | 2........ovevenee
96928* EA 1 | William Blair CTL CTL PTC Ser 2011-G 6 |.. | 03/15/2019. | Redemption ~ 100.0000 37,257 37,257 37,257 | oo 37,257 | v | e 0 | v | eevrererenins 37,257 | oo [ v [ e (VI IO 399 |01/15/2032. | 2......ccovvenee
Air Canada LBASS EETC Ser 2017-1AA
00908P AA 5|33 A|01/15/2019. | Redemption ~ 100.0000..........ccccee | corererirerirnriririiiniies | cvvrreens 166,400 | .......... 166,400 | .......... 166,400 | ..oooovvrnne 166,400 | ..oocevereririens | e (U SRR ISP 166,400 | ovovvvvieris | e [ e (1 I 2,746 | 01/15/2030. [ 1FE............
Air Canada LBASS PTT Ser 2017-1A
00908P AB 3 |3.550 A|01/15/2019. | Redemption  100.0000.........cccccee | coreerirerinririniiiniis | cvvrreens 128,000 | .......... 128,000 | .......... 128,000 | ..cooovvnnene 128,000 | .o [, (V1 OO ISP 128,000 | coouvercervreeins [ vrrverininerienns | coverierniinennd [ e 2,272 | 01/15/2030.
67077M  AH 1 |Nutrien Ltd Sr Nt 6.750% 01/15/19........... A [ 01/15/2019. [ MALUTItY......oorvvrrerrercerceisirireriens | cerierereeesseessninenes | eeens 57,735,000 | ..... 57,735,000 | .....58,321,862 (29,728) 57,735,000 ..1,948,556 | 01/15/2019.
820439 A* 8 |ShawCor Ltd SrNt Ser A 2.980% 03/31/2 | A| 03/07/2019. | Call ~ 100.0000.........ccooemrermerrrerers | wrrerrererneerenisseines | eeeeens 7,452,132 | ....... 7,452,132 | ....... 7,487,805 (986) (986) cereenenn 1,458,091 | s [ c00ee(5,959) | .. (5,959) | ..o 96,849 | 03/31/2020.
000000 00 O |Liquid Telecom Finance Sec Nt 8.500% 0 | D{ 03/21/2019. | DIfECL.........ccvveurieerermrernrerenirinirnes | eoverirenireeesseinsines | oeeens 1,541,038 | ....... 1,475,000 | ....... 1,551,838 | ...cccooeee ,530,165 | ..ooverrerriiens | e (3,977) (B977) | v | e 1,526,188 | ..o | v 14,849 | .......14,849 | ... 83,302 | 07/13/2022.
000000 00 O |Capex SASrNt 6.875% 05/15/24............ D 03/26/2019. | DIFECL........covuevererererereereniseeseriens [ eoeeernenissinerienies | eeoneins 127,79 | ......... 145,000 ....143,790 42 (16,114) | ........(16,114) | ......... 3,149 | 05/15/2024. .
000000 00 O |Milicom Intl Cellular Sr Nt 6.000% 03...... D{ 01/15/2019. | DIFECL.........ooevveecreerereeeeerisereesiens | eoeeeeseiessiessensies | coenerens 420,000 | .......... 420,000 (190) L(17,726) | .......(17,726) | ......... 8,540 | 03/15/2025. | 3FE...
11042T AA 1 |British Airways Plc PTC 3.800% 09/20/3.. | C | 03/20/2019. | Redemption  100.0000 33,993 33,993 | oo 33,993 | 33,993 [ L | 0 06/20/2031. | 1FE............
139612 AE 5 |Capex SASrNt 6.875% 05/15/24............ D| 03/26/2019. | Direct 224,438 255,000 0 05/15/2024. | 4FE...
22550G AA 0 |Credito Real Sab De CV SrNt 9.500% 02 | D | 03/18/2019. [ DIrECt........cvvrvurermrierinrrierinnieiens | evereresissiensnsiinenns | eveenened 624,375 | .......... 600,000 0 02/07/2026. | 3FE..
Grupo Kuo SAB De CV Sr Nt 5.750%
40052C AC 0 |07/07 D] 03/21/2019. [ DIFECL. .....vevvvrerereieirerieierineieisnnes | ervereresisersssssienens | evvvernns 435750 | .......... 450,000 0 07/07/2027.
445640 AB 1 |Hunt Oil Co of Peru SrNt 6.375% 06/01.. {D | 03/11/2019. | Direct 259,088 245,000 | ......... 25 06/01/2028.
600814 AQ 0 |Milicom Intl Cellular Sr Nt 6.250% 03...... D| 03/14/2019. | Direct 202,000 200,000 | .......... 200,000 0 03/25/2029.
66989G AA 8 |Novartis Co Gtd Nt 5.125% 02/10/19....... C | 02/10/2019. [ MAUIY........ooorveerverierirererriiniins | eereenerienieneneeinns | cenes 12,000,000 | ..... 12,000,000 2,063,790 (862) .12,000,000 02/10/2019.
71675M  AA 4 |Petropaviovsk 2016 SrNt 8.125% 11/14/. | D| 01/30/2019. | Direct 286,406 325,000 | .......... 325,000 0 325,000 11/14/2022.
YPF Sociedad Anonima Sr Nt 8.500%
984245 AM 2 |03/2 D{ 03/18/2019. | DIFECE........vveueverrirerereerenirseeseriens [ eoreeereeisersenienies | eeveran 485213 | ....o.un 475,000 | .......... 475,000 | ovoevrsern 75,000 | oo | e (0 OO DT 475,000 | ..cooovrererienns | e 10,213 | oo 10,213 | ....... 19,851 | 03/23/2021.
F3166# AB 0 |Essilor Intl SrNt SerB 3.100% 03/15!...... C | 03/15/2019. [ MAULIY........ooveerercirerircireiiriins | eeeeeeiseeniesiseienns | e 10,000,000 | ..... 10,000,000 | .....10,000,000 | .........10,000,000 | ......ccocorrrrumecs (U RO IS 10,000,000 [ ...vouvemeerces | reeerreireiienes | eeererieeinnd 0. 155,000 | 03/15/2019.
G27631 AD 5 |Digicel Limited Sr Nt 8.250% 09/30/20..... D| 01/14/2019. | Taxable Exchange.... 11,022,340 1,294,563 | .............995,625 | ...... 397,028 398,559 ...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.... weennn824,945 | .372,000 | 310,329 | oo 1,052 | oo | i 311,381 | 683,381 .(331,381) | ...... (331,381) | ....... 16,308 | 04/01/2022.
G8781# AD 9 |Thames Water Util Cayman Fin Sr Nt Ser B| D | 02/27/2019. | MAtUFity...........cccvvvvrrvemmrrerirnrnnis [ cornriiniicsniveiiienins | o 25,000,000 | ... 25,000,000 | .....25,000,000 | .........25,000,000 | ...coovrmrrmmrrns [ rormrirerrrrniirnnens 0 25,000,000 | .ooovvverrinriens i | ereiniieninnd 0 ... 586,250 | 02/27/2019.
G8967# AR 4 |Triton Container Intl Ltd Sr Sec Nt Ser....... C[03/31/2019. | Redemption ~ 100.0000..........cccoee | cormrrrrremmerrrrirniienes | e 10,000,000 | ..... 10,000,000 | .....10,017,978 | .........10,005,459 (5,459) 210,000,000 | .eoueerrerernns [ eererineirnerens | e | s 161,500 | 03/31/2022.
G9300# AB 3 | Gas Networks Ireland Nt  6.740% 03/31/1.| D | 03/31/2019. | MAtUrity..........cocorrvvriimriieiiiriinnis [ e | e 10,000,000 | ..... 10,000,000 | .....10,000,000 | .........10,000,000 0 110,000,000 | oo [ e | 0| 337,000 | 03/31/2019.
L8038* AA 4 |SBM Baleia Priv PINt 5.500% 09/15/27... | C| 03/15/2019. | Redemption ~ 100.0000...........ccce. | vorvrerrerrrrrvcrrerrns | weenrnni 240,000 | .........240,000 | .......... 240,000 | ....coovenee 240,000 (0 ORI DTN 240,000 | ..oooeeriririens | e | o0 [ 3,300 | 09/15/2027. | 3......ccconuvn
M8903B AS 1 |Turkcell lletisim Hizmet SrNt  5.800%...... D| 02/06/2019. | Direct ....604,938 ....605,366 (<X T OO IO 606,129 | ..o | 43,121 | 43121 | 13,195 | 04/11/2028. | 3FE...
N6777# AG 4 |Overseas Assistance Fin BV SrNt 5.000. | D | 03/31/2019. | Redemption ~ 100.0000 o o 03,001,891 | ...........2,965,772 (31,657) 2,934,115 | oo | e | v | s 42,700 |03/30/2024. | 3PL..
N9146# AB 3 |Van Oord Fin BV Gtd Sr Nt Ser F 5.410% | D | 03/01/2019. | Call  104.9546.......cccovvnsvinnnnnnns | i | s 5,247,732 | ...... 5,000,000 | ....... 5,000,000 | ..ccovvnee 5,000,000 0 5,000,000 | ..oivieinniinins | e | ernneeninens 0. 346,164 | 04/20/2021. [ 2.......cvvvenes
3899999. Total - Bonds - Industrial and Miscellaneous.. ....949,797,569 |....951,638,270 |....965,488,419 | ....... 951,457,022 | .....826,034 | ......417,363 | ..o [ 1,243,397 |0 [ 954,497,841 22,068,682 XXX XXX
Bonds - Bank Loans
000000 00 O |Animal Supply Company First Out Term Ln | .. | 02/25/2019. | Redemption ~ 100.0000.........ccooees | corrrrerrrirrnirirennees 413,887 8,351 12/15/2021.
000000 00 O |MSHC Inc TermLnNt5 6.746% 07/31/23].. | 03/28/2019. | Tax Free Exchange ..15,709 ..16,018 5 07/31/2023.
000000 00 O |First Watch Restaurants Delayed Draw Ter | .. | 01/25/2019. | Tax Free Exchange. 205,175 205,175 0 08/21/2023.




Statement as of March 31, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

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

62’5030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
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/
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000000 00 O |MB2 Dental Solutions LLC Incremental Ter | .. | 03/29/2019. | Redemption ~ 100.0000 8,022 | oo 8,022 80 L1728 ORI IURRRIRN ISR (11 IR 118 | 09/29/2023.
000000 00 0 |TUBidco Inc (TaskUS) TermLn Nt 1 6.4. | .. | 03/29/2019. | Redemption ~ 100.0000, ....3,660 70 3,660 10/01/2023.
000000 00 0 |Differential Brands Group Inc 1st Lien T..... | .. | 03/29/2019. | Redemption  100.0000, ..10,000 192 ....10,000 10/29/2023.
SecurAmerica LLC Term Ln Nt 2 9.000%
000000 00 O |1 .| 03/29/2019. | Redemption  100.0000 2,404 | .o 2,404 | ..o 2,331 | o e | e 73 73 2404 | oo | e | s (V10 I 5 |12/19/2023. | 2FE............
SecurAmerica LLC Term Ln Nt 1 9.237%
000000 00 O |1 .. | 03/22/2019. | Tax Free Exchange N 2,331 | oo 2404 | ..o 2,328 3 3 2,331 12/19/2023.
000000 00 O |Ferraro Fine Foods Corp Incremental Term | .. | 03/29/2019. | Redemption ~ 100.0000 05/09/2024.
NSM Insurance Group LLC Incremental
000000 00 O |Term .| 03/29/2019. | Redemption  100.0000 05/11/2024. | 2FE....
000000 00 O |Ankura Consulting Group LLC 1st Lien Ter |.. | 03/29/2019. | Redemption ~ 100.0000..........ccove. [ woerrrerereermeerennnas 08/24/2024. | 4FE....
Pathway Partners Vet Mgmt LLC New
000000 00 O |TermL .| 03/29/2019. | Redemption  100.0000 10/10/2024.
000000 00 0 |HaiAcquistion Corp Term Ln Nt6 7.739.. |.. | 03/29/2019. | Redemption  100.0000. 11/01/2024.
000000 00 O |Amynta Agency Inc Term Ln Nt 1 6.487% | .. | 03/29/2019. | Redemption  100.0000 02/08/2025.
000000 00 O |1 ’ ’ .| 03/29/2019. | Redemption  100.0000 02/28/2025.
000000 00 O |Alcami Holdings LLC 1st Lien Term Ln Nt.. | .. | 03/29/2019. | Redemption ~ 100.0000. 07/12/2025.
000000 00 O |IRIHoldings Inc 1st Lien Term Ln Nt 1....... .| 03/29/2019. | Redemption  100.0000 11/07/2025.
000000 00 0 |Touchstone Acquisition Inc Term Ln Nt 1... | .. | 03/29/2019. | Redemption  100.0000. 121 4,898 11/15/2025.
01370# AA 4 |Alcami Holdings LLC 1st Lien Term Ln Nt.. | .. | 03/19/2019. | Tax Free Exchange | 2 3,655 07/12/2025.
03525@ AA 6 |Animal Supply Company Term Ln Nt 1 9.9] .. | 02/25/2019. | Redemption ~ 100.0000..........cccoes | covrrvrnerrerirnrireenns 2,508 | .o | e 187,500 12/15/2021.
03525@ AA 6 |Animal Supply Company Term Ln Nt 1 9.9|.. | 02/28/2019. | Tax Free Exchange 1,886 2,999,383 12/15/2021.
03539% AA 8 |Ankura Consulting Group LLC 1st Lien Ter |.. | 03/26/2019. | Tax Free Exchange - [ T ISR 14,351 08/24/2024.
08579J AY 8 |Berry Plastics Corp TermLn RNt 1 4.4....| .. | 03/29/2019. | Redemption ~ 100.0000 2,545 32 2,545 01/19/2024.
12702# AA 0 |Bakemark Holdings LLC Term Ln Nt 1 7.7{.. [ 03/29/2019. | Redemption  100.0000 6,535 159 6,535 08/14/2023.
20049%# AA 5 |Command Alkon Inc 1st Lien Term Ln Nt 6 | .. | 03/29/2019. | Redemption ~ 100.0000 ST OROOT ISR 15,000 164 | oo | e 15,000 09/01/2023.
20049%# AA 5 |Command Alkon Inc 1st Lien Term Ln Nt 1 | .. | 03/01/2019. | Tax Free Exchange e | 14,836 5 | s | e 14,836 09/01/2023.
DRB Holdings LLC Term Ln Nt 1 8.246%
23361* AA 3 |1 .| 03/29/2019. | Redemption  100.0000 SOOI TN 10,076 | ..overnee. 10,076 01 I B 10,076 10/06/2023.
24360@ AA 0 [DecoPacInc TermLn Nt1 6.851% 09/29/|.. | 03/29/2019. | Redemption  100.0000 ..10,703 ..10,703 169 ....10,703 09/29/2022.
24360@ AA 0 |DecoPacinc TermLnNt1 6.851% 09/29/] .. | 03/29/2019. | Tax Free Exchange | e 174,304 | ... 176,950 156 . 174,304 09/29/2022.
25374L  A* 9 |Differential Brands Group Inc 1st Lien T..... .. | 01/29/2019. | Tax Free Exchange o 9,808 | ............ 10,000 2 9,808 10/29/2023.
30282# AA 0 |First Watch Restaurants Term Ln Nt 1 8.. |.. | 03/29/2019. | Redemption ~ 100.0000 5,029 ....5,029 103 5,029 08/21/2023.
30282# AB 8 |First Watch Restaurants Delayed Draw Ter | .. | 02/25/2019. | Tax Free Exchange ol 417,190 (U TR ISP 417,190 08/21/2023.
30282# AB 8 |First Watch Restaurants Delayed Draw Ter | .. | 03/29/2019. | Redemption ~ 100.0000 0 08/21/2023.
31528# AA 2 |Foundation Risk Partners Corp Delayed Dr | .. | 03/29/2019. | Tax Free Exchange 158 11/10/2023.
31528# AA 2 |Ferraro Fine Foods Corp Term Ln Nt4 6..|.. | 03/29/2019. | Redemption ~ 100.0000 - . 7 05/09/2024.
31528# AA 2 |Ferraro Fine Foods Corp Term Ln Nt 1 6..].. | 02/14/2019. | Tax Free Exchange I 3,872 | ... . - 1 05/09/2024.
32007U BW 8 |First Data Corp TermLn DNt 1 4.736%... .. | 01/18/2019. | Redemption ~ 100.0000 R .49,157 (285) 07/10/2022.
35041@ AA 3 |Foundation Risk Partners Corp Incrementa | .. | 03/29/2019. | Redemption ~ 100.0000 32 11/10/2023. R
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr | .. | 03/29/2019. | Redemption  100.0000. 23 [ | 2,390 | e | | e (1 I 61 | 11/10/2023.| 2FE............
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35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... | .. [ 03/29/2019. | Redemption ~ 100.0000 VTR RN 10,272 | v 10,272 | 9,898 | 09,960 | s [ v 312 K/ R B 10,272 09/18/2023.
36850@ AB 9 |Gehl Foods Inc LLC Term Ln Nt4 7.990%| .. | 02/01/2019. | Redemption  100.0000 ..15,000 . . 379 379 ....15,000 01/25/2024.
40406# AD 4 |HaiAcquistion Corp Term Ln Nt 1 9.250.. |.. | 02/07/2019. | Tax Free Exchange 14,674 ..15,000 .14,670 4 4 14,674 11/01/2024.
41781@ AA 5 |Harvey Tool Co LLC 1st Lien Term Ln Nt 1|.. | 03/29/2019. | Redemption  100.0000. ..11,840 232 232 ...11,840 10/12/2024.
Harvey Tool Co LLC Delayed Draw Term
41781@ AB 3 |Ln .| 03/29/2019. | Redemption  100.0000 2,949 | o 2,949 | i 2,920 | oo | e | e 29 29 2,949 10/12/2024.
41902@ AA 9 |Sigma Electric Manufact Corp Term Ln A-2 | .. | 03/29/2019. | Redemption ~ 100.0000 62,064 | ............ 62,064 | .......... 60,818 | .ovvvrrrnnnn 61,014 | oo | e 1,050 1,050 | oo | v 62,064 10/31/2023.
44903 AC 0 |Hygiena LLC TermLn Nt 1 6.601% 08/26/| .. | 03/29/2019. | Redemption  100.0000 4,388 53 4,388 08/26/2022.
44989* 1 |IQNavigator Inc 1st Lien TLNt 1 8.144..... .. | 03/29/2019. | Redemption  100.0000 FSOTURTRTRI N 15,672 Y27 T R I 15,672 08/20/2024.
Implementation Mgmt Assistance Term Ln
453200 AA 6 [N .| 03/29/2019. | Redemption  100.0000 2,360 89 2,360 12/13/2023. | 1FE....
Implementation Mgmt Assistance Delayed
453200 AB 4 |D .. | 03/29/2019. | Redemption  100.0000 4,630 52 4,630 12/13/2023. | 1FE....
55368* AD 2 |MSHCInc TermLnNt1 6.994% 07/31/23|.. | 02/28/2019. | Tax Free Exchange e | e 15,704 < ORI ISV 15,704 07/31/2023. | 3FE............
60367* 9 | Ministry Brands LLC Delayed Draw TL Nt 1] .. | 03/29/2019. | Redemption ~ 100.0000. 6,072 0 6,072 12/02/2022. | 3FE............
62931*  AA 2 |NMC Skincare Inter Hold LLC Term Ln Nt 1| .. | 03/29/2019. | Redemption  100.0000 2,250 51 2,250 10/31/2024. | 2FE....
62974@ 8 | National Seating&Mobility Inc Term Ln Nt.. | .. | 03/29/2019. | Redemption  100.0000. 3,041 | .. N . 29 3,041 10/03/2022. | 3FE............
62974@ AE 0 |National Seating&Mobility Inc Delayed Dr.. | .. | 03/29/2019. | Redemption ~ 100.0000 406 406 406 | v L1 OO IO 0 406 10/03/2022. | 3FE............
62976# AA 4 |7 .| 03/29/2019. | Redemption  100.0000 5,762 | oo 5762 | covverrnns 5,647 | oo 5,657 | ovvvrirrerenns | e 106 106 5,762 | v | ceveenieeiiinnins | v (1 I 103 [05/11/2024.| 2FE............
NSM Insurance Group LLC Delayed Draw
629764 AB 2 |Ter .| 03/29/2019. | Redemption  100.0000 2,954 | i, 2,954 | oo, 2,924 | o 2,926 | oo | e, 27 27 2,954 | oo | e | e 0 | i 53 | 05/11/2024. | 2FE............
OTG Management LLC Incremental DD
67113@ AB 7 |[TermL .. | 02/14/2019. | Tax Free Exchange o 51,759 | v 51,759 | oo 51,759 | s 51,759 [ oo | e (1 OPOSTORPON ISVPRO 51,759 | oo [ e [ e 0| e 1,272 | 08/26/2021. | 3FE............
OTG Management LLC Incremental DD
67113@ AB 7 |[TermL .1 01/10/2019. | Tax Free Exchange o 56,689 56,689 56,689 | ...ovverirnnes 56,689 | ..ooverrirrirens | e (1 ORI ISP 56,689 | ...ovvrcerieis [ e [ e 0 | e 1,363 |08/26/2021. | 3FE............
OTG Management LLC Incremental DD
67113@ AB 7 |[TermL .1 01/10/2019. | Tax Free Exchange o 81,336 81,336 81,336 | .oovrrerirnns 81,336 [ ..o | e 0 | v | eevrererenian 81,336 | ..o [ e [ e 0| e 1,917 |08/26/2021. | 3FE............
69323* AA 3 |Bakemark Holdings LLC New Term Ln Nt 1|.. | 03/29/2019. | Redemption  100.0000 3,542 48 3542 | e | e | e (U I 67 | 08/14/2023. | 3FE............
69398 AB 1 |Professional Datasolutions Inc Delayed D.. | .. | 03/19/2019. | Redemption ~ 100.0000 837,477 5,758 08/25/2023. | 2FE....
69398* AB 1 |Professional Datasolutions Inc Delayed D.. | .. | 03/19/2019. | Redemption ~ 100.0000 JEVTURTRTURRI RN 68,587 | .ovouuene 68,587 68,072 | ...... 68,121 | ... . 466 08/25/2023. | 2FE............
69398 AC 9 |Professional Datasolutions Inc Term Ln N.. | .. | 03/19/2019. | Redemption ~ 100.0000 JRUSSEUSTRRITRRTRR IV 424677 | .......... 424677 | .......... 418,343 | oo 419,006 | ..cooveeriieens | e 5,670 5,670 08/25/2023. | 2FE............
69398* AC 9 |Professional Datasolutions Inc Term Ln N.. |.. | 03/19/2019. | Redemption ~ 100.0000 92,087 92,087 90,706 1,226 08/25/2023. | 2FE....
69398 AC 9 |Professional Datasolutions Inc Term Ln N.. | .. [ 03/19/2019. | Redemption ~ 100.0000..........cccov. | vrverrerrerrrermnirirens | cevrrireens 48,492 | ............ 48,492 | ............ 47,765 647 08/25/2023. | 2FE....
PHNTM Holdings Inc Incremental Term Ln
69406* AA 3 |N .| 03/29/2019. | Redemption  100.0000 3,091 26 3,091 01/27/2023.
71639% AA 4 |PetlQInc Term Ln Nt 1 7.740% 01/17/23. | .. | 01/02/2019. | Redemption  100.0000 5,221 88 5,221 01/17/2023.
74966U AP 5 |RPIFinance Trust TermLn6 Nt 1 4.508.. |.. | 03/29/2019. | Redemption  100.0000 SOOI RN 79,902 (31C720 O I 79,902 | oo [ e 04/17/2023.
78411E AC 2 |SCSG EA Acquisition Co Inc Initial Term.... | .. | 01/02/2019. | Redemption ~ 100.0000 4,920 20 4,920 09/01/2023.
81726 AE 1 |Sensata Technologies New 1st Lien Term L| .. | 03/29/2019. | Redemption ~ 100.0000 871 (5) 871 10/14/2021. | 2FE....
81760H AE 2 |ServiceMaster Co Term Ln C Nt 1 4.983%| .. | 03/27/2019. | Redemption  100.0000 e | s 789,091 | .......... 789,091 | .......... 787,118 | oo 787,647 1444 | i | v 789,091 | oo | e 11/07/2023. | 3FE............
84611@ AB 9 |Sovos Compliance LLC Additional Term Ln |.. | 03/29/2019. | Redemption  100.0000 21,287 21,287 20,854 | oo 20,962 325 | s | s 21,287 | oo | e | e (U IO 297 | 03/01/2022. | 3FE............
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Sovos Compliance LLC New Additional
84611@ AC 7 [Term .. | 03/29/2019. | Redemption  100.0000 . 3,962 20 3,962 03/01/2022.
84611@ AC 7 |Sovos LLC New #2 Additional Term Ln Nt 1| .. | 03/29/2019. | Redemption ~ 100.0000 . 1,805 | ... e 0 1,805 03/01/2022.
84756# AA 4 |Spectra Finance LLC Term LnNt1 7.308 |.. | 03/29/2019. | Redemption ~ 100.0000 . 7,276 | oo, 7,276 | oo, 7430 | oo TA45 | e | e 131 131 7,276 04/02/2024.
85856# AA 0 |Steiner US Holdings Inc Term Ln First Ou.. |.. | 03/01/2019. | Redemption  100.0000 reveseerennsrenenes | e 3,750,000 0 3,750,000 12/09/2021.
85856# AA 0 |Steiner US Holdings Inc Term Ln Last Out. |.. | 03/01/2019. | Redemption ~ 100.0000 revneeeenerenienes | e 6,250,000 R e . 0 6,250,000 12/09/2021.
86738 AA 6 | Sigma Electric Manufact Corp Term Ln A-1.. | 03/29/2019. | Redemption ~ 100.0000 . 35,291 35,291 34,583 | e 34,694 | .o . 597 57 | oo | v 35,291 10/31/2023.
Sunshine Sub LLC Term Ln Nt 1 7.236%
86803@ AA 4 |0 .| 03/29/2019. | Redemption  100.0000 . 5,694 105 5,694 05/27/2024.
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt|.. | 03/29/2019. | Redemption  100.0000 . 3,591 (16) 3,591 06/01/2024.
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 2.. | .. | 03/29/2019. | Redemption ~ 100.0000.. 202 . ....10,833 08/31/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw | .. | 03/29/2019. | Redemption  100.0000. 4 523 08/31/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw |.. | 03/29/2019. | Redemption ~ 100.0000 109 9,262 08/31/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw |.. | 01/10/2019. | Tax Free Exchange. 33 . ..674,464 08/31/2022.
98158# AB 6 |Worldwide Facilities LLC Term Ln Nt 1....... .| 03/29/2019. | Redemption  100.0000 14 1,580 04/26/2024.
981584 AC 4 |Worldwide Facilities LLC Delayed Draw Te | .. | 03/29/2019. | Redemption ~ 100.0000 0 379 | e [ [ e (010 I 7 | 04/26/2024.
Wrench Group LLC Term Ln Nt 1 6.996%
982154 AA 9 |1 .1 03/29/2019. | Redemption ~ 100.0000..........ceew. [ worererneernenennrnernes | cevvneernenens 1,847 | i, 1,847 | s 1,804 | oo 1,809 | oo | e 38 38 T84T | oo [ oneeneviiesinens | veevesieniend (U1 I 32 | 12/31/2024.
Wrench Group LLC Delayed Draw Term Ln
982154 AB 7 |Nt .| 03/29/2019. | Redemption  100.0000 718 AT I YA T T OIS IR 0 718 | o [ | overinernnennn | i 15 | 12/31/2024.
000000 00 O |Array Canada Inc Term Ln Nt 1 7.738% 0 |A|03/29/2019. | Redemption ~ 100.0000 ...6,536 ...8,307 229 229 6,536 02/09/2023.
68371Y AJ 2 |Open Text Corp Term Ln Nt 1 4.249% 05/| A| 03/29/2019. | Redemption  100.0000 ..14,358 14,371 . . (14) (14) 14,358 . ...69 | 05/30/2025.
8299999. Total - BONdS - BANK LOBNS......cvuieuuiiseiieseisenisssississsnisssssssnsenes ssnssssssssnsssssssnssssssssssssnssnssssssssssssssssnsenssssssssssssssnsenees | e 18,696,901 | 1o 18,689,975 | ....18,574,822 | ... 8,260,989 | ... I 35,930 | oo 0 [ 35,930 | .o 0]......18,636,901 L0 ] L0 434,249 XXX
8399997. Total - Bonds - Part 4 .1,011,442,838 |.1,013,336,613 |.1,027,908,159 | ....1,013,359,739 | ...... 826,034 | ... (180,082) | .. ..645,952 ....1,016,143,110 .(4,482,536) | ...(4,482,536) | 22,879,604 XXX
8399999. Total - Bonds .1,011,442,838 |.1,013,336,613 |.1,027,908,159 | ....1,013,359,739 826,034 (180,082) | .. ..645,952 ....1,016,143,110 .(4,482,536) | ...(4,482,536) | 22,879,604 XXX
Preferred Stocks - Industrial and Miscellaneous
313400 62 4 |FHLMC Perp Pfd.. ceee | | 02/06/2019. | CHIGIOUP.....covvvevverrererrreeierirrines | reees 300,000.000 | ...... 2,703,715 ....117,000 ..2,586,715 |..... 2,586,715 XXX P6FEL........
313586 75 2 |FNMA Pfd oo | .. 102/08/2019. | CHtIGrOUD.....c..eovveeereeeereserrserri | eneed 600,000.000 | ...... 5,480,094 | ... ....207,000 .5,273,094 |..... 5,273,094 XXX P6FEL........
984848 AL 5 |Yapi Ve Kredi Bankasi AS Jr Sub Pfrd Hyb [ D[ 01/18/2019. | DIreCt.......ccocvvvevenivinrinniseeenssesseinns | everes 250,000.000 254,375 | oo | e 250,000 | oo | [ | | o0 | e [ 290,000 | i [ 4,375 XXX P4Z............
8499999. Total - Preferred Stocks - Industrial and MiSCEIANEOUS.........ccciis i ensenes | eoveees 8,438,184 XXX ........574,000 ..7,864,184 XXX XXX
8999997. Total - Preferred Stocks - Part 4...........ciiiiiiiiiiiiiiiiiniis i | ciines 8,438,184 XXX v 574,000 ..7,864,184 XXX XXX
8999999. TOtal = PrEfErTed SOCKS. ... veuureuuiiissiisieri it cnbssnes st | enees 8,438,184 XXX ] 574,000 ..7,864,184 XXX XXX
Common Stocks - Mutual Funds
63868D 86 0 |Nationwide Loomis Multi-Cap-R6............... | . ‘ 02/15/2019. | Direct 500.420 5,244 XXX 5,004 | s 4729 | v 275 | oo 275 5,004 | .o [ 240 | 240 [ XXX [
9299999. Total - Common Stocks - Mutual Funds e s 5,244 XXX 4729 | .. 275 | .. (V] [ 0 275 0 5,004 0 XXX XXX
9799997. Total - Common Stocks - Part 4 5,244 XXX 4,729 | . 275 0 275 0 5,004 01.. .. XXX XXX
9799999. Total - Common Stocks 5,244 XXX 4729 | .. 275 | .. 0].. . 275 0 5,004 0 [in240 | ... 240 XXX XXX
9899999. Total - Preferred and Common Stock OO OO OO OO OO OO OO PO ROTOURPORPPOROTY IPPPTOOR 8,443,428 XXX ] 579,004 | ... 328,729 | .. 275 | .. (V)] I (] I VLG I [ I 579,004 | ..o 0].7,864,424 |..... 7,864,424 XXX XXX
9999999, Total - Bonds, Preferred and Common Stocks................ccc.cuuvene. .1,019,886,266 XXX .1,028,487,163 | ....1,013,688,468 | ...... 826,309 | ...... (180,082) | ........c... (U 646,227 |................. 0..1,016,722,114 |................ 0..3,381,888 |..... 3,381,888 | 22,880,375 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:




9030

Statement as of March 31, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
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 of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
Equity /
S&P 500 Index Call Spread Options..................... VAGLB Hedge - Equity Indexed Annuity.............. NA... Index | Societe Generale. O2RNE8IBXP4R0OTD8PUA41.... |01/17/2019|12/31/2019 | ....34,150 | ....85,608,852 | 2506.85.......... | ccocvvvcrcrcreicicrciess .....1,887,639 2,266,528 2,266,528 | ....... 378,889 003
Equity /
S&P 500 Index Call Spread Options..................... VAGLB Hedge - Equity Indexed Annuity.............. N/A......... Index | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... | 10/19/2018|09/30/2019 | ....26,387 | ....76,892,152 | 2913.98.......... | ... 1,128,718 | oo | ovevesinisininnns 1,026,193 | | s 1,026,193 | ...... 710411 003
Equity /
S&P 500 Index Call Spread Options..................... VAGLB Hedge - Equity Indexed Annuity.............. N/A........ Index | Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. |07/20/2018{06/28/2019 | .....ccocuuvuees [ vovevvverevivererevenens 2805.64.......... (0) 003
Equity /
S&P 500 Index Call Spread Options...........cc..ceene. VAGLB Hedge - Equity Indexed Annuity.............. N/A......... Index | Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. |07/20/2018|06/28/2019 | ....28,579 77,689,574 | 2718.37..cvvvc | s ICYA 17 R IO 1,852,742 | | s 1,852,742 | ...1,237,392 003
Equity /
S&P 500 Index Call Spread Options..........cc......... VAGLB Hedge - Equity Indexed Annuity.............. NA......... Index | Societe Generale. O2RNES8IBXP4ROTD8PU41.... [01/17/2019[12/31/2019 | ..oovvvvvvvens | covverrmrrrnrrrerirs 258847.......... (0) 003
Equity /
S&P 500 Index Call Spread Options... . | VAGLB Hedge - Equity Indexed Annuity. Index | Societe Generale. O2RNES8IBXP4R0TD8PU41.... [10/19/2018 [09/30/2019 3007.52 (0) 003
0089999999. Total-Purchased Options-Hedging Other-Call Options @Nd WAITANS. ..........c.cvciurrrcieieee s sssssessssisiss oo s | oo 2,801,760 | .....1,887,639 | ..o 0 ...5,145463 |XX] ........ 5,145,463 | ....2,326,691 0 0 0 0 XXX XXX
0149999999. Total-Purchased OPHONS-HEAGING OtNET......... ... tt1e_ ooiiimussosimmassmesoesesess e s em e e s | s 2,801,760 | .....1,887,639 | ..o 0 ...5,145463 [XX] ........ 5,145,463 | ...2,326,691 0 0 0 0 XXX XXX
0369999999. Total-Purchased Options-Call Options and Warrant ......2,801,760 | .....1,887,639 | .....cccooeeeccoe 0 ...5,145463 |XX| ........5,145,463 | ...2,326,691 0 0 0 0 XXX XXX
0429999999, TOHal-PUICNASE OPHONS. ... s | e 2,801,760 | .....1,887,639 | ...oooooocvreeed 0 ....5,145463 [XX] ........ 5,145,463 | ...2,326,691 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Foreign Exch
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 5.955 USD
Swap AFS Bond -- D8563#ABO0...........c.cccovvrvererrreierenniens D1 y Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 03/31/2011|05/06/2023 | ................. | ....12,053,850 [T =LV 120 R OO ...43,536 ..2,518,550 | ... | ........ 1,861,297 B 211,650 [ oo | e | i 122,056 | ....oovvvvevenee 100/QL.......
Foreign
Pay Fixed CAD Receive Fixed USD Currency Currenc 4,04 USD
Swap AFS Bond -- C7051*AAS8. -y . E570DZWZT7FF32TWEFAT6... | 11/20/2015| 12/15/2025 | ... ....26,305,900 (3.86 CAD) 11,843 86,707 (553,724) ...340,838 .[100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 4.032 USD
Swap AFS Bond -- G7304*AA9.........coocvcmmercrenriercrsasrere [ (R y BNP Paribas......... ROMUWSFPUSMPROBK5P83 | 10/04/2017 | 10/31/2027 | ................. | -...13,280,000 (2.96 GBP)| cvvveverererererrrens [ covvivevevivssnsininnnns ....37,380 2245,000 | ... | oo 79,413 i P (281,000) | covvvvvrervevrrrereens [ cvvveverevevinenines [ eeneenens 194,630 | ..ooovvvvverennns 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 4.032USD
Swap AFS Bond -- G7304*AA0.........ccooocmmercrcnerercriscrene D1 y BNP Paribas......... ROMUWSFPUSMPROBK5P83 | 10/04/2017 | 10/31/2027 | ................. | -...29,216,000 (2.96 GBP) 82,237 .539,000 | ... | coocire. 174,708 i P (618,200) | covvvvvvevvveeerrrrens [ cvvveverevivinenenes [ e 428,186 | ..o 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 4.032 USD
Swap AFS Bond -- G7304*AA9.........ccocoovcvercrmnciererisesen D1 y BNP Paribas......... ROMUWSFPUSMPROBKS5P83 | 10/04/2017 | 10/31/2027 | ................. | -.....5,640,000 [P C=1S) R OO ....18,690 2122500 || e 39,706 i (140,500) | covvvvvvevvvvrvvrvrens [ covvvmivenisinnnnnns 97,315 | i 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Royal Bank of 4.172USD
Swap AFS Bond - G1746#AB2..........ccorermrrerivirern D1 y Canada ROMUWSFPUSMPROBKS5P83 |02/15/2019|03/19/2031] ................. | ....19,227,000 (2.79 GBP) 8,555 (325,500) | .. | vvvvreesne(158,270) | v [ o (325,500) 332,679 100/QL......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc 4.277 USD
Swap AFS Bond -- Q5664#ADS.............ccocovcceerirccereinceens D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 06/27/2018 | 10/01/2028 ................. | ....20,638,800 (4.42 AUD) (308) | ..evvrr 770,000 | oo | v 388,013 i P (131,600) | covvvvevervevrernreens [ covveverivesinenenes [ ceneeee 318272 | .o 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 4.2685 USD
Swap AFS Bond -- G7996#AD2...........coovvvvveerrrrrrcrrriinnens D1 y Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. |07/12/2018|10/12/2028 ................. | ....16,342,000 (K7 =LUL 20 R IS woe 104,323 ....636,800 | .| oo 875,164 B 348,600 252,409 100/QL.......
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Statement as of March 31, 2019 of the

NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
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 of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
Foreign
Pay Fixed SEK Receive Fixed USD Currency Currenc 3.34 USD
Swap AFS Bond -- W2710@AAS..........ococvcrevcrercrcrcren. D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 09/08/2016 | 10/26/2026 | ................. | ....25,000,000 [PV 4] N O ..75916 | ......2,264,656 | ... | ... 883,866 | ...ooooocererrrcrs w1125,815 | s [ s | s 344,104 |.....ccccccccee 100/QL.......
Foreign
Pay Fixed SEK Receive Fixed USD Currency Currenc 3.34USD
Swap AFS Bond -- W2710@AAB............ccormmmmerrrereeerernns D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... |09/08/2016 | 10/26/2026 | ................. | ....25,000,000 (2.52 SEK) | vovevvverererrvevinins | crevsmmrnereeereriinnns 75916 | .......2,264,656 | ... | ..o 883,866 | ..oorrerrererrrrrern 125,815 | oevineennnnnns [ e | enennens 344104 | .o 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 444 USD
Swap AFS Bond -- G1745*AGS..........coocceervecrcrcricrrrrscrs [ (R y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 03/13/2013|04/17/2023 ................. | ....14,920,000 (4.05 GBP)| covvveverenererernnens [ covieivievivissiiiinnnns ...31,293 | .......1,885,000 |... | ... 1,546,460 | ....oocoooeveveverinns [ onen (281,000) | covvvvevervevenrereens [ cvvvevenivesinenenes [ ceneeeens 150,117 | covvevvvvverenes 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Barclays Bank 4.2575 USD
Swap AFS Bond -- GBB55@AAY .........cocoevverrnans D1 y C G5GSEF7VJP5I70UK5573..... | 10/11/2018|01/10/2029 | ................. | ....18,508,000 [V =S R OO ...60,684 259,000 539,628 (393,400) 289,534 100/QL.......
Foreign 43225 USD
Pay Floating EUR Receive Fixed USD Currency Currenc (EURIBOR 6
Swap AFS Bond -- LO175#ADA4.........ooveererereverreeneennns D1 y BNP Paribas......... ROMUWSFPUBMPROB8K5P83 | 11/18/2016 | 12/31/2028 | ................. | ....17,991,100 MONNS) [ ..ooorrverieirns [ rrerecreririiiin L 143272 | (1,079,500) | ... | cvrrrreree(929,042) | covevevvvererrrrrrrens [ e 423,300 | cooverererernrerereens | e | e 281,054 | oo 100/QL.......
Foreign 43225 USD
Pay Floating EUR Receive Fixed USD Currency Currenc (EURIBOR 6
Swap AFS Bond -- LOT75#ADA..........coovvevevveeveivereiiinninens [ (O y BNP Paribas......... ROMUWSFPUSMPROBK5P83 | 11/18/2016 | 12/31/2028 ................. | ....31,219,850 MONENS) [ ovvvvvevevevevevevenens | ovvesssssrssssss ...248,619 | ......(1,873,250) | ... | .cc.(1,612,162) | ccccocerrcvccrrrrcrccs | ovuens 734,550 [ .oooeoeeeeeemierannnns | v | cevevenns 487,711 | e 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 6.669 USD
Swap AFS Bond -- 70645JAN2 Ly Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 03/03/2005 | 02/24/2025 | ... ......5,248,000 (5.5EUR) 28,031 522,040 63,789 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 6.669 USD
Swap AFS Bond -- 70645JAN2...........cccoocovcvvvncvvicisiccis D1 y Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 03/03/2005 | 02/24/2025 | ................. | ......7,872,000 [CRJ =1V L2} R OSSO, 42,046 | ... 1,141200 | .| s 783,060 | ...ooiccsvccaiacc | e 149,400 95,683 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 3.545 USD
Swap AFS Bond -- Q1297#AES.........cccoovvvvvivcvrncrncrrinens D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS6... |09/17/2014 | 11/12/2022 ................. | ...24,624,000 (1.65 EUR)| voooovvercreriiinnns | oo ..132,583 | .......3,309,800 |... | ......... 2,866,072 | .ooovevrvererrrrrerens [ e 473,100 | e | s | v 234314 | oo 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc 4.3USD (0.64
Swap AFS Bond -- K7802#AWO...........cocooemmurevresrcriesscras [} (R y Citibank NA.......... E570DZWZ7FF32TWEFATS6... | 10/11/2018|11/19/2026 | ................. | -.....9,095,281 JPY) 83,106 | ........(118,142) | .. | cccocces 150,282 ST RN BV I 125,731 | oo 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc 4.3USD (0.64
Swap AFS Bond -- K7802#AWO...........cccoeouuiccresvcvicricrs D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 10/11/2018 | 11/19/2026 | ................. | ......8,904,720 12010 T O ..81,365 | .......(115,668) | ... | oovvvece 147,133 96,215 | ..ooooeeeeeiiiiniiinns | v | i 123,097 | ..o 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 3.929 USD
Swap AFS Bond -- N9061@AJ9... -y . E57ODZWZ7FF32TWEFATS... | 11/02/2017 | 12/15/2024 ... ......5,827,500 (1.6 EUR) 34,893 170,660 ...124,500 69,657 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 3.929 USD
Swap AFS Bond -- N9OB1@AJI........coccvmercrrrevicirriaenes D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 11/02/2017 | 12/15/2024 ................. | ....13,986,000 (1.6 EUR) 83,744 524,400 | ... | wcoorrrn: 409,585 | ...oovvvvvvrreerrrrnes | e 298,800 [ .ooovuererermnmrarnnns | v | eeveneens LA (T p— 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 3.43USD
Swap AFS Bond -- F1840#AAD...........covvvemmrevenrrererinninnens [ y BNP Paribas......... ROMUWSFPUSMPROBK5P83 |01/15/2016|03/30/2026 | ................. | ...49,230,000 |  (1.839 EUR)| ccovveveeuuevcvmunucns | covvevcrcrrrnccrnnneees ..195270 | ... (1,251,000) | ... | ccccce (3,953,881) | ..oovvvvvvveriinnnnans 21,120,500 | cooooeeeeeieiiiiiinins [ s | e 651,379 | oo 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 4.84USD
Swap AFS Bond -- G1745*AJ0........ccvccccccciccccsicccciscis D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 03/13/2013|04/17/2028 | ................. | ....29,840,000 (4.48 GBP) 63,905 | ......3,770,000 |...]| ........ 2,415,661 | ...oooovvvvervvriiinns [ o (562,000) | covvvvvvevvvvrrrnrnens | covvenevevenisinenes | e 448,960 | ......cccocoee. 100/QL.......
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
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)
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.143 USD
Swap AFS Bond -- 92927KB@0... Ay . E570DZWZTFF32TWEFATS... [ 09/27/2016 11/15/2026) ... ...16,218,250 (1.2EUR) 78,637 47,850) | ... .(558,471) ....361,050 ....224,036 .[100/QL.......
4.105 USD)
Foreign (British Pound|
Pay Floating GBP Receive Fixed USD Currency Currenc| HSBC Bank USA 6 Month,
Swap AFS Bond -- GO566*ADT.........coouvvevevvveviviveeeinininnns D1 y NA 1IE8VN30JCEQV1H4R804...... 11/01/2016] 12/31/2029] .................| ...18,634,517 LIBOR), 32,995 | ...... (1,200,607) | ... | ...... (1,851,735) [ .ooovvevevevvvevirinns [ o (CYReK) | [ SOOI DU 305,652 | ...ocovvererenens 100/QL.......
4.105 USD
Foreign (British Pound
Pay Floating GBP Receive Fixed USD Currency Currenc| HSBC Bank USA 6 Month!
Swap AFS Bond -- GO5B6*AD1..........cooovvvevvvveevinnevninnnnnnns D1 y NA 1IE8VN30JCEQV1H4RS804...... 11/01/2016] 12/31/2029] .................| ...18,634,517 LIBOR), 32,995 | ... (1,200,607) | ... | ...... (1,851,735) | cooooveveveevverernnns [ e (427,593) | coovvvvvevvvvrrrerrens | o | e 305,652 | ...ccccovernene 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc| 3.356 USD
Swap AFS Bond -- L2289#AAD.........coocvevrvrrererrrerersrsreres D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 05/02/2017[ 05/11/2027] ......covvovevers | -..0.4,991,087 (0.3JPY) 38,109 (60,329) | ... (V22 E5) ) IS (B G [T IR 1102 | i 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc| 3.356 USD
Swap AFS Bond -- L2289#AAD.........coocoorvvercrcrercrcrincrere D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 05/02/2017[ 05/11/2027] .........ocovner. | -.....4,991,087 (0.3 JPY) 38,109 (60,329) | ... (22,345) [ oo | ICRET:HI [T E e T1102 | s 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc| 3.356 USD
Swap AFS Bond -- L2289#AAI..........cccoovcccveveccicreviicrns D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 05/02/2017[ 05/11/2027] ..........cocner. | -.....4,991,087 (0.3 JPY) 38,109 (60,329) | ... (22,345) [ oo | GICRT: I [T I e T1102 | 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc| 3.356 USD
Swap AFS Bond -- L228#AAD.........cooerevrrerererrrerersrsseres [ R y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 05/02/2017[ 05/11/2027] ......cvvveverers | -....4,991,087 (0.3JPY) 38,109 (60,329) | ... (V22 7E5)) I B GRRCT I [T IR e T1102 | e 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.5USD (1.69
Swap AFS Bond -- GI006@AJ5.. Ay . E57TODZWZ7FF32TWEFATS... | 04/13/2016| 05/04/2026 ... ...11,413,000 EUR) 52,541 52,660 252,159 .[100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.5USD (1.69
Swap AFS Bond -- GIO0B@AUS..........coucevererereriririririrnns D1 y Citibank NA.......... E570DZWZ7FF32TWEFAT6... | 04/13/2016| 05/04/2026] .................| ....10,000,000 [V [ IS ...46,036 ....46,140 (391,887) 220,941 | oo [ e | i 133,216 | oo 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Royal Bank of 3.34USD
Swap AFS Bond -- GA273*AKT........cooveveicrcrerescieicrcsese D1 y Scotland PLC RR3QWICWWIPCS8A4S074.. [ 10/13/2016(01/11/2024] .................| ....19,839,600 (1.32 EUR) 98,469 ...(352,800) | ... [ oo (895,386) | ..vevvvvvvveverrrrvees | e LYY X0 VI TR ISR I 217,022 | oo 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 4.176 USD
Swap AFS Bond -- N9OB1 @AKB........cveveverererererererererenens D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 11/02/2017[12/15/2027] ........cvcvvver. | -.....5,827,500 (2.03 EUR) 32,486 2218500 [ .o | v 134,530 | covevervrererernrerens | v 124,500 | coovvvvvereverrrerenns [ eovermevininniinnnns crereeern86,018 | o 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 4.176 USD
Swap AFS Bond -- N9OB1@AKB..........cooovrerevrrrrerernrerenens [} (R y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 11/02/2017[ 12/15/2027] .................| ....18,648,000 (2.03 EUR)| ccvvvvvcrerercrerecreces | o <o 103,954 899,200 [ ... | cooviea: 430,497 | oo | e 398,400 | ..oovveeevevmverarnnns [ v | i 275,257 | oo 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| 4.226 USD
Swap AFS Bond -- G1737@ABS..........cocvvvevvvevevrenrerinniens D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 01/25/2018| 03/14/2032] .................| ......7,140,000 (2.83 GBP) 25,997 622,500 821,321 | oo | e (140,500) | covvvvvvvvvvverrrrrens | cvvvevevevennvinenns | e 128,542 | ..ooovvvvveren 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| 4.226 USD
Swap AFS Bond - G1737@ABS.........ccourerevmrmrmrmrerrnnnns [ R y Citibank NA......... E570DZWZ7FF32TWEFATS... | 01/25/2018| 03/14/2032] .................| -.....7,140,000 (2.83 GBP) 25,997 622,500 E7AICA T [ I (140,500) | +vvvvvvvvvvererrrrrens | evvveverenenerenenes | eevrenens 128,542 | ..ovvvvverererene 100/QL.......
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Statement as of March 31, 2019 of the

NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
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 of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 3.955 USD
Swap AFS Bond -- 249030C@4...........ccccoocveeeesvcvccrscrics D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 11/24/2015|12/11/2025 | ................. | ....15,954,000 [P0 =LV 20 T OO 171,932 | .........(873,000) | ... | ....... (1,625,363) | ...ooovvvvvvvvvvrinnns [ o 373,500 206,543 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| JPMorgan Chase 4.615USD
Swap AFS Bond -- L8367#ABY..........coovoeeerererrreveeerinnns D1 y & Co TH6GLXDRUGQFUS7RNES7. |06/25/2014 |07/24/2024 | ................. | ...14,993,000 (3.11EUR) (52,781) | ........2,653,200 |... | ......... 2,228,719 | coveverrrerereerrrrens [ ceeee 273,900 [ .oovevereremmmmrmrnnns | cvevserrsssssseseses | eeveenens VP2 A I 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 4.886 USD
Swap AFS Bond -- G1745*AM3..........ocoovvvnreieverninieinnenens [ (R y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 04/10/2014 | 06/15/2029 | ................. | ....15,093,000 (4.51 GBP) | cevvvvvcrerercrererneens [ coviiivieiivissiiiinnnns ....51,581 | ......3,361,500 |...| ... 3,050,132 (252,900) | covvvevvevrvennrnneens [ covveveninesinenenes [ ceneeee 241210 | oo 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 3.762 USD
Swap AFS Bond -- GB177H#ADS..........coovvvevveerrrereceririnnes D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 11/01/2016 | 05/18/2027 | ................. | ....21,996,000 (3.02 GBP) 27,902 |...... (1,467,000) | ... | ...... (2,532,666) | .....oovvvvevrererenns [ o (505,800) | cvvvvvvvvvvvvvrrrrvens [ covvevsresensnnnenes [ e 313722 | .o 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Morgan Stanley 457 USD
Swap AFS Bond -- GB596#AAG.........rvvvvevercrrenins [ R y Capital Sves 4PQUHN3JPFGFNF3BB653... |10/08/2014 | 12/20/2029 | ................. | ....19,284,000 (4.07 GBP) 60,743 | .......3,642,000 | ... | ... 316,794 | oo | e (337,200) | cvvvvevrrrrerrrrrrrens [ cvevenerenenenenenes [ eevvenens 315,862 [ .orerererenens 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 3.72USD
Swap AFS Bond -- G1745*AS0.........coocvevererererercrcrsrrrenes [ (O y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 10/19/2016 | 11/10/2031] ................. | -...14,760,000 (2.91 GBP) 22,082 | ..........(882,000) | ... | cccccee(1,812,398) | cocvrvcrerrrrvcrerries | o (337,200) 262,192 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 3.224 USD
Swap AFS Bond -- D8286#AB6 Ly . E570DZWZ7FF32TWEFATS... | 10/05/2016 | 10/27/2027 | ... ....25,166,250 (1.31 EUR) 74,250) | ... .(895,727) ....560,250 ....368,598 .1100/QL.......
Foreign
Pay Fixed CHF Receive Fixed USD Currency Currenc 3.98 USD
Swap AFS Bond -- 249030C"6..........ooocvvvvverrerrrrcrcrrreereees D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 11/24/2015|12/11/2025 | ................. | ....24,591,777 (0.86 CHF)| w.oooovevvevucmmmmmnnnns | o «r....190,825 (528,802) | ... ((CIR I T:) N R [ 306,598 | ...ooovovvevuemririans | o | v 318,369 | ..o 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 5.85USD
Swap AFS Bond -- D8563#AAL...........ccomeercrrreviiircrinenens D1 y Deutsche Bank AG 7LTWFZYICNSX8D621K86..... |03/31/2011 {05/06/2021 | ...........cocee. | ...47,506,350 | (5.736 EUR)| ..oocvcvrvevcrvrrannns [ v we 163,189 | .......9,926,050 | ... | ........ 8,427,651 | covvvevvvevevvrrvrvens [ e 834,150 [ .ooovverevevueerannnns | o | ceveiiens 344,328 | ..o 100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc 4.355USD
Swap AFS Bond -- Q5664#AEA............coccovevevcvcrcrccerers [} (R y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 06/27/2018 | 10/01/2030 | ..........cccvcn. | -..... 7,371,000 (4.58 AUD)| ccvvvevercrmacscecsnes [ o | ceveeeeeeend (1,630) | ...00eeee. 275,000 | oo | v 110,919 | oo cereeees87,000) | e | e | v 125,048 | ....oovvvvenes 100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc 4.355 USD
Swap AFS Bond -- Q5664#AEA...........ccoccovcvevcvcvcricirens D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 06/27/2018 | 10/01/2030 | ................. | ....11,056,500 (4.58 AUD) (2,294) | .........412,500 | .| ccccocccc 166,379 | ..ooovvvveverrrrrinen U 1 <10 0) N [N VOPORRORROTORY I IETETE T — 100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc 4.355 USD
Swap AFS Bond -- Q5664#AE4 -y . E570DZWZ7FF32TWEFATS... | 06/27/2018 | 10/01/2030| ... ......5,159,700 (4.58 AUD) (1,071) | . (32,900) .1100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 3.401USD
Swap AFS Bond -- N8502#ABS...........ccocommrerrreviiieriannens D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 03/29/2017 | 04/18/2024| ................. | ....11,819,000 (1,09 EUR)| covevvverevnrereneeneens [ covvevvvenissnnnennnnens ...67,470 (520,800) | ... (696,614) | .ovvvevvvvrererrrrrees [ ceeee 273,900 [ .oooeeerermmmnmrmnnnns | cvsrsseressssserenes | evveieens IRV KT — 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Royal Bank of 6.5025 USD
Swap AFS Bond -- 70645JAN2...........cccoocceevevucrresssiccseae [ y Scotland PLC RR3QWICWWIPCS8A4S074.. |02/16/2005 | 02/24/2025 | ................. | -.....5,500,000 (5.5EUR) 29,095 891,000 | ... [ .o 522,008 | ...ocrcvsenreriinie | o 124,500 | .ooovvvvevevevnrerenns [ covvvnniiniiniiinnns ceerereeenl9,008 [ i 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Royal Bank of 6.5025 USD
Swap AFS Bond -- 70645JAN2...........cccccccvcvccscvvcccsiccics D1 y Scotland PLC RR3QWICWWIPCS8A4S074.. |02/16/2005|02/24/2025 ................. | ......5,500,000 (5.5EUR) 29,095 891,000 | ... [ .o 522,008 | ...ocovicicnicviinics | e 124,500 | ..ooovvvevvvvvmrevenns | covernninniiininnnns ciereresenl19,008 | i 100/QL.......
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
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)
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.269 USD
Swap AFS Bond -- 879360C#0 Ay . E570DZWZ7FF32TWEFATS... [ 03/29/2017 | 04/18/2023] ... ...10,745,000 (0.92 EUR) 62477 (473,000) | ... ..(609,035) ....249,000 ...108,147 .[100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.9525 USD
Swap AFS Bond -- 48021P A*9.........cocomvvvevcvrrevannrerinnnens D1 y PLC G5GSEF7VJP5I70UK5573..... | 06/07/2017(06/27/2027] .................| -...13,515,600 (1.96 EUR) 68,338 54,000 |...| .o (T .0) | [ I 298,800 | ..ooovevvveruverarnans [ e | i 194,083 | ...ooovvvvevenes 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.9525 USD
Swap AFS Bond -- 48021P A*9..........ooomverercrrrcvenrrnicinnens D1 y PLC G5GSEF7VJP5I70UK5573..... |06/07/2017(06/27/2027] .................| ....13,515,600 [IRELC =1L}/ R IS 88,338 | ...........54,000 | .| ... (ECTLZ:70) | [ [ 298,800 | ..oooovvevevmnmrirns [ e | i 194,063 | ..coovvvvverenee 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| JPMorgan Chase 3.89 USD
Swap AFS Bond -~ G2956@APS..........cccrererererermrererannnens D1 y &Co TH6GLXDRUGQFUS57RNEY7. | 06/25/2015]09/23/2025( .................| ....15,750,000 (3.43 GBP) 35,786 | .......2,715,000 | ...[ ... 2,313,848 | .ooovvvvvvverrerrrrens | v (281,000) | covvvvrvvrrrvrrrrrrens | evvvevererenerenenes | eeveenen 200,583 | .ccoovvverercne 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.66 USD
Swap AFS Bond -- G1696#BHS.............ccoovvccrrrincccrirceces D1 y BNP Paribas......... ROMUWSFPUSMPROBK5P83 |09/16/2015( 11/19/2022] ................. | ....39,536,000 (IR Z21SLULY| TN ISR v 184,958 | ......... 273,000 | .| e (888,534) | ..ooovvvvverrrrrrrnns | v 871,500 | .oooveevevevuvmrarnans [ v | i 377,206 | ...ocooccverene 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.6717 USD
Swap AFS Bond -- 372460D*3...........ccccccooevvvevcvccrcsscracs D1 y PLC G5GSEF7VJP5I70UK5573..... | 10/18/2017] 10/30/2024] .................| ....17,664,000 [ROC=LVL:Y/| SR IS woe 104,134 837,000 | ... 658,284 | .....ooovvvvvvcrvrrees | e 373,500 208,799 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.6717 USD
Swap AFS Bond -- 372460D*3.........oovvvvvvrrerrerrreeererneenenns [ R y PLC G5GSEF7VJP5I70UK5573..... | 10/18/2017[ 10/30/2024] .................| ....17,664,000 [QRC=SLULCY! ST IS, 104,134 | .........837,000 [ ...| oo 658,284 | ...oovvvvvvvvverrrrnes | e 373,500 208,799 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Barclays Bank 46605 USD
Swap AFS Bond -- G6750*AF9 -y PLC G5GSEF7VJP5I70UK5573..... | 10/11/2018(01/10/2034] ... ....10,568,000 (3.21 GBP) 35,501 .[100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Barclays Bank 4.601USD
Swap AFS Bond -- GO566*ABS............cooocvereresercreriserers D1 y PLC G5GSEF7VJP5I70UK5573..... | 05/30/2013| 06/30/2025] ................. | ......9,661,136 |  (4.101 GBP) 25991 [ .....1,359,145 | .| ... 1,207,359 | ..oooovvevevvviririnns [ o (178,969) | .ocvvvvvvvvverrrrvens | wovvvvvviviviveninns | e 120,811 | oo 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Barclays Bank 4.601 USD
Swap AFS Bond -- GO566*ABS............cocoovcierrscieiereserere D1 y PLC G5GSEF7VJP5I70UK5573..... | 05/30/2013| 06/30/2025] ................. | ....10,539,421 (4.101 GBP) 28,353 | .....1,482,703 | ... | ....... 1,317,119 | s [ e (195,239) | covvvvvvvvvvvrrrrrvens | covvvvevssennsnsinns | evveeeees LRSI I 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Barclays Bank 4.601 USD
Swap AFS Bond -- GO566*ABS..........cccoeverererersrerersrereres D1 y PLC G5GSEF7VJP5I70UK5573..... | 05/30/2013| 06/30/2025] ................. | -.....9,661,136 |  (4.101 GBP) 25991 | .....1,359,145 | .| .e,207,359 | coovvvvvvvrrrvcvecrics | e (178,969) | ..vvvvvvvvvvvrrrrrrens | wvvveveverevererenns | eeveenens 120,811 | covvevvvvrerenes 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Barclays Bank 4.601USD
Swap AFS Bond -- GO566*ABS............cocooverererercreriscreres [} (R y PLC G5GSEF7VJP5I70UK5573..... | 05/30/2013| 06/30/2025] ................. | ......9,661,136 |  (4.101 GBP) 25991 [ .....1,359,145 | .| ... 1,207,359 | ..ooooeveveverivirinns [ eonen (178,969) | .oovvvvvvvverrrereens | wvvveverivevinivenes | eeneenens 120,811 | oo 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc 3.68 USD
Swap AFS Bond -- L2289#ABT..........ccocovcccvcvcccicvcviccrns D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 05/02/2017[05/11/2032] .................| ......9,982,175 (0.65 JPY) oo | e cieeeeennn15,516 | i (120,657) | oo [ e (G v.c) ) [ 107,761 | oo [ covvvvsvissmnnininns | v 180,808 | ...ocovvvverenee 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc| 3.68 USD
Swap AFS Bond -- L228IH#ABT ........coverererererersserersrsseres [ R y Citibank NA......... E570DZWZ7FF32TWEFATS... | 05/02/2017] 05/11/2032] .........ccvvverc| -.....9,982,175 (LI 207] [P IS crrereeenne05,516 | i (120,657) | oo | e (KLY7.c) ) (Y 107,761 | covvevvrvrverrerernens | evvvenerevennnenenes | v 180,808 | ..ovevvverererene 100/QL.......
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Statement as of March 31, 2019 of the

NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
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 of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 3.7USD (2.12
Swap AFS Bond -- GT059#AAL..........ccccvcccvcvcvcvcrcricirns D1 y Citibank NA.......... E570DZWZ7FF32TWEFAT6... | 03/01/2017 | 08/05/2024 ................. | ....22,131,000 (1212 [ IS ...81,088 | ... (1,332,000 | ... | .ccc.. (1,054,852) | ..ooooovevvevvereninns [ o (505,800) | cvvvvvvvvvvevvrrvrvens [ covvensvesensnenenns [ e 256,028 | .....cocoeve. 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 3.895 USD
Swap AFS Bond -- G2686@AC2...........covervrvvevernrrraennns D1 y BNP Paribas......... ROMUWSFPUBMPROB8K5P83 | 10/27/2017 | 11/15/2032 ................. | ....47,131,200 (2.69 GBP) | ..covoverererrreirnnns | covvirerereesreninnnns ....139,886 205,200 (29,365) (1,011,600) | covvvvrrrrvrvrerereens [ cveveverenennnenenes [ ceveenend 870,281 | .o 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Royal Bank of 4.2375 USD
Swap AFS Bond -- G4133@AES.........cccooveccverevcvcrericins [ (R y Scotland PLC RR3QWICWWIPCS8A4S074.. |08/08/2018 | 11/07/2028 | ................. | -.....7,720,200 (2.75 GBP) 27,321 | eeeeeeni(100,800) | oo | covvvvrereeece 757 | e | e (168,600) | -vvvvvvvvvveveerereens [ cvvvvverivesenenenes [ ceveeeens 119,686 | .....ocvvvvvenene 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Royal Bank of 4.2375 USD
Swap AFS Bond -- G4133@AES.........cccccooovevevevcvcrericins D1 y Scotland PLC RR3QWICWWIPCS8A4S074.. |08/08/2018 | 11/07/2028 | ................. | -.....5,146,800 (VAL C= S R O . 18214 | (67,200) RPN 1 1 T VORI VOO (112,400) | covvvvvvevvrvvvvvveens [ covvvmavinininnnnnns PR 4 (=1 I PR 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Royal Bank of 4.2375 USD
Swap AFS Bond -- G4133@AES3.........crurmrmrmrmrmrmrnrmrnnnnns [ R y Scotland PLC RR3QWICWWIPCS8A4S074.. |08/08/2018 | 11/07/2028 | ................. | ....25,734,000 (2.75 GBP) | v.ooveverererrvevnnens | wevvimerereesieninnnns 91,070 | ..........(336,000) | ... | weoveverenens 15,856 | covevevvverenrerennees [ wevend (562,000) 398,954 100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc| JPMorgan Chase 4.545USD
Swap AFS Bond -- Q7794#AF0...........ooovevrrrrererrrerenninnens [ (O y &Co 7H6GLXDRUGQFU57RNEY7. |06/11/2014|08/14/2029 | ................. | ....20,636,000 (6.28 AUD)| evcvcvererecrrnscecsnss | covvernrnverennnnennenns | cevereeed (12,676) | ........5,024,800 13458499 | i | e (103,400) 332,439 100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc 4.541USD
Swap AFS Bond -- 87124VC@6... Ly . E570DZWZ7FF32TWEFATS... | 10/02/2018 | 02/05/2039 | ... ......1,196,000 (4.76 AUD) (1,711) | . 9,157) 47,000) ....160,367 .1100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc 4.541USD
Swap AFS Bond -- 87124VC@B...........cccvcccvcvcvcccvcrcrens D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 10/02/2018 | 02/05/2039 | ................. | -.....7,196,000 (4.76 AUD)| coovvvevevcrcicscicsess [ o | coveeeeeeed (1,711) ...100,000 | ... | oo (R Y I cereenssB7,000) | e | e | i 160,367 | ...ocovvvverenee 100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc 4.541USD
Swap AFS Bond -- 87124VC@B6.........cvevvveveeericrrernnens D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 10/02/2018|02/05/2039| ..........cccver. | ... 7,196,000 (4.76 AUD)| cevvvvvererrrerererreens [ cevvivevenissnnnennnnnns e LT | 00100,000 | | v (CRET0 T cereeess 87,000 | e | s | v 160,367 | ..ovevvvvrerenene 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Royal Bank of 418 USD
Swap AFS Bond -- N8505#AAL...........coocevcveverereirreinienens [} (R y Scotland PLC RR3QWICWWIPCS8A4S074.. | 10/24/2018|01/24/2029 | ................. | ....17,106,000 (1.61 EUR) 82,655 279,000 | ... | oo V7 T: 7200 N I 373,500 [ .ooooueeermmmimnainnns | o | i 268,125 | oo 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Royal Bank of 418 USD
Swap AFS Bond -- N8505#AAL...........cooveeerrvevererrriieneiens D1 y Scotland PLC RR3QWICWWIPCS8A4S074.. | 10/24/2018|01/24/2029 | .................  ......5,702,000 (1.61 EUR) 27,552 93,000 PATR T N 124,500 89,375 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.8929 USD
Swap AFS Bond -- 372460D@1... -y PLC G5GSEF7VJP5I70UK5573..... | 10/18/2017 | 10/30/2027 | ... ....29,440,000 (1.81 EUR) .......1,395,000 893,979 ...622,500 ...431,400 .1100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 3.03USD
Swap AFS Bond -- G1591#AUB............ccooemmmrrrerriicricns D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 11/01/2016 | 02/20/2025 | ................. | .....7,330,200 (2.31 GBP) 8,756 | .........(490,800) | ... | ....ccce.(740,983) | covoooverecrcrrins [ e (168,600) 89,015 100/QL.......
Foreign
Pay Fixed DKK Receive Fixed USD Currency Currenc| JPMorgan Chase 3.935USD
Swap AFS Bond -- K3752#AH.........coovvvvvvveenivrenninienenens [ y &Co 7TH6GLXDRUGQFU57RNEY7. |06/09/2015|08/27/2025 | ................. | ....24,858,757 (2.35 DKK)| weoovvveevemeeeiennnenns | covsesrsesssscssssssis ..100,584 | ..........64,996 |...|...... (1,605,718) | ..ooovvvevvvvvevinenns [ o BABA12 | oo | e | i 314,778 | .o 100/QL.......
5.59 USD
Foreign (British Pound
Pay Floating GBP Receive Fixed USD Currency Currenc| Bank of America 3 Month
Swap AFS Bond -- GBI70*AEB............coovcrerermscrcrercrerers D1 y Corp B4TYDEB6GKMZO031MB27.. | 11/21/2013|01/02/2025 ................. | ....16,000,000 LIBOR)| c.ovvvvvvvvvvvrvrvneeens | wovvvvnvvsssnnnennnnnens ..113,804 | .......3,060,828 |... | .......: 4,138,080 | ...coovvvvvevrvririnns [ wonen (278,934) | ...ooovvvvvvverrvvrens | covvvnivivenininnnns [ e LEPAVTET I 100/QL.......
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Statement as of March 31, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
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)
5.59 USD
Foreign (British Pound
Pay Floating GBP Receive Fixed USD Currency Currenc| Bank of America 3 Month
Swap AFS Bond -- G6970*AES.... Ay Corp B4TYDEB6GKMZO031MB27... | 11/21/2013]01/02/2025] ... ......9,000,000 LIBOR), 64,015 | ......1,721,715 2,327,670 ....108,041 .[100/QL.......
5.59 USD
Foreign (British Pound|
Pay Floating GBP Receive Fixed USD Currency Currenc| Bank of America 3 Month,
Swap AFS Bond -- GBI70*AES..........cocoovorerercrcrcrcrircrers D1 y Corp B4TYDEB6GKMZO031MB27.. | 11/21/2013]01/02/2025] .................| ....40,000,000 [1=10723) VPP [T 284,511 ....1,652,069 |...| ... 10,345,200 | ...coccccvccccace | e (697,336) | .ocvvvvvvvvverrrrrens | cvvvvvevivinineninns | e 480,183 | ..cooovvcrere. 100/QL.......
5.59 USD
Foreign (British Pound
Pay Floating GBP Receive Fixed USD Currency Currenc| Bank of America 3 Month!
Swap AFS Bond -- GBI70*AES............coooovererrrciererireree D1 y Corp B4TYDEB6GKMZO031MB27.. | 11/21/2013]01/02/2025] .................| -.....9,000,000 [121073) VUSRI OSSO 84,015 | L AT21715 | ] 2,327,670 | cooovvvvvvvevrvvvrinns | e (156,901) | covvvvvvvvvvverrrrvens | covvevvvevssnsnsenns | e 108,041 | ..oovvvvvvvvee 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Barclays Bank 43945 USD
Swap AFS Bond -~ GB750%AE2 .......cooovevvverererrrerersseseres D1 y PLC G5GSEF7VJP5I70UK5573..... [10/11/2018]01/10/2029 ................. | ....15,852,000 (2.96 GBP) 52,563 | ... 210,000 | oo [ coverveenns 463,982 | .coovvvvvvvrrvenecrncs | o (337,200) | cvvvvvrrvvverrrrrreens | cvvvevereriverenenes | eeneenen 247984 | ..oovvvevere. 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| JPMorgan Chase 4.165 USD
Swap AFS Bond -- L836T#AAT........coovevervcrcrcrcscrcriscsene D1 y &Co 7H6GLXDRUGQFU57RNE7. | 06/25/2014|07/24/2021] .................| ....19,082,000 [VCTASLUL:Y]| [N ISR [N (64,771)] ........3,376,800 | ... | ........ KNZTOIKICN T I 348,600 | ..ooooevvveveverannans [ v | i 145,256 | ....oovvvvevenes 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| 4.025USD
Swap AFS Bond -- G247T9@AAT........cocvvrvvevvvvrevrrererirniens D1 y Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 09/16/2014 12/16/2024] .................| ...48,642,000 [RECKCI=12)! ISR IS .. 133,392 | .......9,537,000 |...| ....... 8,494,813 [ oo | e (843,000) | covvvevvevvvvrrrrrrens | cvvvvverevenininenns | e 581,562 | ... 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 6.48 USD (5.5
Swap AFS Bond -- 70645JAN2..........ccveverevssscrsessssicsene [ R y Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 02/15/2005[ 02/24/2025] .................] -.....2,602,000 IV ] [ IR 12,419 358,400 PIGRTICN [T [ 49,800 | oovoverererrrerereees | e crrrrreeen31,027 | o 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 6.48 USD (5.5
Swap AFS Bond -- 70645JAN2 Ay Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 02/15/2005 02/24/2025] ... ......2,602,000 EUR) 358,400 206,806 .[100/QL.......
5.08 USD
Foreign (British Pound|
Pay Floating GBP Receive Fixed USD Currency Currenc| Barclays Bank 6 Month,
Swap AFS Bond -- GO566*ACS...........couwwvvmvvevivvveeernnnnnnns D1 y PLC G5GSEF7VJP5I70UK5573..... | 06/27/2014(06/29/2029] .................| ....23,828,000 (1210723 VPPN [T w00 157,206 | .......5,579,000 | ... | ........ 7,180,057 (393,400) | covvvvvvvvvevrrrerrens | wvvviverevinineninns | e 381,523 | ..cocooccverens 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.224 USD
Swap AFS Bond -- 24906PC*8...........cccoocceremmmvivrcssiriirrs D1 y Citibank NA.......... E570DZWZ7FF32TWEFAT6... [ 10/05/2016 10/27/2027| .................] -.....8,388,750 [N =LVL0/ U IS v 80,494 | (24,750) | oo [ oo (PieL Y () R [ 186,750 | covvvvvvvvvvvrrvnreens [ covvemsvsvnnnninines | v 122,866 | ....oocvvveveeee 100/QL.......
0879999999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0...5659073 | ....82,012,925 [XX] .....60,743,113 0 |...3423,047 0 0 |..20,150,425 XXX XXX
0909999999. Total-Swaps-Hedging Effective 0 0...5659,073 | ....82,012,925 [XX] .....60,743,113 0]..3423,047 0 0 |...20,150,425 XXX XXX
Swaps - Hedging Other - Interest Rate
Interest 3 Month Libor
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio HEdge...........cccouerueseerersssecrecsesreries D1 Rate | Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | 09/21/2006(03/01/2022] .........ccc0e0.. | +.....6,750,000 [ USD (5.3135)] cvvvvvvvvvvverrvvrevrrns [ wovevmmevemmmmeemnnnnens | veverenend (44,110) | v.vvv (567,617 [ o | v (567,617) | ..veven (15,521) PR Y 4 4 A ISR (I[0]
0919999999. Total-Swaps-Hedging Other-Interest Rate. 0 0 f. (44,110)] ..........(567,617) [XX] .......... (567,617) | ........ (15,521) 0 0 0].....57677 XXX XXX
0969999999. Total-Swaps-Hedging Other. 0 0. (44,110)] ..........(567,617) [XX] ......... (567,617) ] ........ (15,521) 0 0 0f....57677 XXX XXX




9030

Statement as of March 31, 2019 of the

NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
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)
1159999999. Total-Swaps-Interest Rate 0 0 ... (44,110)] .........(567,617) [XX] .......... (567,617) | ....ccn (15,521) 0 0 0]....57677 | XXX XXX
1179999999. Total-Swaps-Foreign Exchange. 0 0]...5659,073 | ...... 82,012,925 |XX] ......60,743,113 0]..3423,047 0 0]..20,150,425 | XXX XXX
1209999999. Total-Swap 0 0]...5614,962 | ...... 81,445,307 |XX] .....60,175495 | ........ (15,521) | ....3,423,047 0 0]..20208,102 | XXX XXX
1399999999. Total-Hedging Effective 0 0]...5659,073 | ...... 82,012,925 [XX] .....60,743,113 0 |..3423,047 0 0]..20,150,425 | XXX XXX
1409999999, TOtaI-HEAGING Ol et L e | s 2,801,760 | .....1,887,639 .(44.110)| .......4/577.846 |XX] ....... 4,577,846 | ...2,311,170 0 0 0]....57677 | XXX XXX
1449999999. TOTAL. ..2,801,760 | .....1,887,639 | ....5614,962 | ...... 86,590,771 [XX 5,320,958 | ....2,311,170 | ....3,423,047 0 |....20,208,102 XXX XXX

Code Description of Hedged Risk(s)

001 REBALANCES PORTFOLIO DURATION

002 MANAGES CASH FLOW RISK

003 HEDGES THE EQUITY RISK OF A LIABILITY

004 HEDGES THE INTEREST RATE RISK OF AN ASSET
005 HEDGES THE INTEREST RATE RISK OF A LIABILITY
006 HEDGES THE CREDIT RISK OF AN ASSET

007 REPLICATION OF AN INDEX

008 HEDGES THE CURRENCY RISK OF AN ASSET

009 HEDGES THE CURRENCY RISK OF A LIABILITY

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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Statement as of March 31, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change
in
Variation
Margin
Gain
(Loss) Change in
Used to Variation Hedge
Adjust | Cumulative | Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule| Type(s) | Date of Cumulative Deferred Basis of | Variation (Loss) at Inception
Ticker of Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting Book/Adjusted Variation Variation 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 Carrying Value Margin Margin Item | Other Hedges | Current Year Exposure end (b) (1) Point
Short Futures
Hedging Other
VAGLB Hedge - Equity Equity / SNZ20JLFK8MNNCLQOF3
ESM9..... | oo 18 | 2,476,755 | S&P 500 Mini Futures............. Indexed Annuity N/A......... Index |{06/15/2019| CME..........cccrvvnne. 9 03/15/2019]..2,751.9010 |{..2,837.8000 | ......... (15,120) [ .vvvvvrervirrirernnns [ vrrveererinsineeene | eevnivernnneienns | oernensnins | oo (77,309) | oo (77,309) | ........ 101,176 | o T 50
VAGLB Market Risk Capital Equity / SNZ20JLFK8MNNCLQOF3
ESMO..... 10,728 | .1,480,070,630 | S&P 500 Mini Futures............. Hedge N/A......... Index |06/15/2019| CME..........ccocvunnce. 9 03/15/2019|..2,759.2176 |..2,837.8000 | ....(9,110,313) ..(42,151,574) | ....(42,151,574) | ....60,301,005 | ....cosvvrrrrrnnee 1| e 50
VAGLB Market Risk Capital Equity / SNZ20JLFK8MNNCLQOF3
FAMO..... |..... 2,424 | ...452,365,153 | S & P 400 E-Mini Futures........ Hedge N/A......... Index |06/15/2019| CME..........ccovvunnce. 9 03/15/2019| ..1,866.1684 |..1,901.0000 | ....(1,496,511) ...(8,443,185) | ...... (8,443,185) | ....13,625,059 | ....ccovvvernecns LI I 100
VAGLB Market Risk Capital Equity /
MFSM9.. |..... 7,941 | ....727,031,539 | MSCI EAFE Mini Index Futures| Hedge Index |06/15/2019 . 5493004R83R1LVX2IL36.... |03/15/2019| ..1,831.0334 |..1,866.4000 | ....(2,534,787) ..(14,042,316) | ....(14,042,316) | ....44,635,560
RUSSELL 2000 MINI Index | VAGLB Market Risk Capital Equity / SNZ20JLFK8MNNCLQOF3
RTYMI...|....1,768 | ....135,345,570 | Futures Hedge N/A......... Index  |06/15/2019| CME.........cccovvernve. 9 03/15/2019] ..1,531.0095 |..1,543.8000 | ....... (335,964) ...(1,130,682) | ...... (1,130,682) | ... 9,937,750 | .ovovivivirins I I 50
13429999999, TOtal-Short FUIUIES-HEAGING OfNBT. ...ttt eeteitees et es ettt 8 k88 E 8R4 E e84 EE 8L E e EEE s eLEoEE 8L E LR E LA 4Lt ..(13,492,695) 0 0 [ I 0 | ..(65,845,066) | ....(65,845,066) | ..128,600,550 XXX XXX
1389999999, TOAIFSNOM FULUIES........vvveesieisiseits ittt issesits | foessssess e s etk ef et s e E ket E b et E s eeetes | eE4ee L oL s LS o0t oAb E AL L8ttt ..(13,492,695) 0 0 0 0 | ..(65,845,066) | ....(65,845,066) | ..128,600,550 XXX XXX
1409999999. Total-Hedging Other..........cocviiviiiniriinri s ..(13,492,695) 0 0 0 0 | ..(65,845,066) | ....(65,845,066) | ..128,600,550 XXX XXX
1449999999. TOTAL... ..(13,492,695) 0 0 (U 0 | ..(65,845,066) | ....(65,845,066) | ..128,600,550 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Bank of America - Life ..126,811,050 | ....... 1,789,500 |..128,600,550
TOLAI NEE CASN DEPOSIES. .....veovesieeireieeseresristeseasssess s ees stk E8E R E e f0Ef oL E 0L L8 e E L f L8Rttt ebbsentenesrnias ..126,811,050 | ....... 1,789,500 |..128,600,550

Code

Description of Hedged Risk(s)

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF A LIABILITY

REBALANCES PORTFOLIO CURRENCY EXPOSURE

REBALANCES PORTFOLIO DURATION

(5.1 ENS FUR TN

HEDGES THE EQUITY RISK OF AN ASSET
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Statement as of March 31, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exct Traded Derivatives
0199999999. Aggregate SUm of EXChANGe Traded. ... ..ot eesnesen s XXX XXX XXX 128,600,550 [ ...ooiveernriniieninnisinninnns | e 128,600,550 ...(13,492,695) ‘ 128,600,550 | ..oovvviiererns 128,600,550
NAIC 1 Desi
Bank of America Corp........ B4ATYDEB6GKMZO031MB27 | Y. | (STOTIRTON IO 19,996,886 0 19,138,619 FEOTRTOTORRTRIOPRRRION | O 888,338 0
Barclays Bank PLC..........ouuiuiiiiiiiieiseieiesis st G5GSEF7VJP5I70UK5573... | Y. | RRTOTRRIN ISP 15,622,000 . s 0 15,647,312 | .. (749,640) | ..ooovvvvrcriricenn0 [ 2,853,612 2,156,749
BNP Paribas.........c.cccuevenee ROMUWSFPUSMPROB8K5P8Y Y. Y e [ e | e ,384,700 | ..oovvvririnens (4,203,750) | ........ (01 R 293,827 | .o (7,412,985) | ..ooovvvrerrerervrreriennd [ 3,387,761 ...568,711
Citibank NA E570DZWZT7FF32TWEFAT6 | Y. Y ...5,405,000 | ..ooovrrririnnee 21,896,719 | .cvvererriiirns (7,430,690) 9,061,029 15,474,342 ) SRR | I IO 7,740,850
Credit Suisse Intl E58DKGMJYYYJLNBC3868. | Y Y (567,617) | ........ 0 )
HSBC Bank USA NA........cooiiiieieriieiesiese st nsssees 1IE8VN30JCEQV1H4R804... | Y. Y (2,401,214) | ........ 0 ) T OOTOOTRROROIN | I IV 611,304 | ... 0
JPMorgan Chase & Co.................. TH6GLXDRUGQFU57RNE97| Y Y ...9,746,000 13,834,796 4,088,796 11,041,402 ) TSRO | I IO 1,165,972 | oo 1,165,972
Morgan Stanley Capital SVCS...........cvwuiiiieierie e 4PQUHN3JPFGFNF3BB653. | Y Y. ..3,197,000 | ..... .3,642,000 ...445,000 ..3,116,794 RO | 315,862 ...315,862
Royal Bank of Canada.............. ROMUWSFPUSMPRO8BKS5P8Y Y Y (325,500) | ........ (0 OO RRUOPIRTRN ISR (158,270) | veuvererrrrerririrerierneenn0 [ e 332,679 7,179
Royal Bank 0f SCOtIaNd PLC.........ccoieiiiiieeessr e RR3QWICWWIPCS8A4S074 | Y. Y. ...1,670,000 2,154,000 (856,800) | ........ 0 ..2,007,372 ..(895,386) | ... 1,330,965 | ..o 958,165
Societe Generale............. O2RNEB8IBXP4R0OTD8PU41.. | Y. Y ...5,860,000 3,292,721 | .o 0 ..3,292,721 0
Wells Fargo & Co.......ounrerirnrisrernnnnines KB1H1DSPRFMYMCUFXTO09] Y. Y ...2,800,000 | ..... .2,489,542 . 0 ..2,727,906 252,409
0299999999. Total NAIC 1 Designation .64,296,886 .T77,775,942 ..(15,785,572) ..13,594,825 .72,740,295 ..18,937,430
NAIC 2 Desif
Deutsche Bank AG................ TLTWFZYICNSX8D621K86.. | Y. Y. ....21,060,000 3,540,400 20,502,472 1,270,672
0399999999. Total NAIC 2 Designation .21,060,000 . 0 3,540,400 20,502,472 1,270,672
0999999999. Gross Totals....... ....85,356,886 .(15,785,572) | svvovervriinrinns 145,735,775 | oo 93,242,768 148,808,652

1. Offset per SSAP N0O. 64........oovvrieiricrieaieinns

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

.230,976,892

...(15,785,572)




Statement as of March 31, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

6030

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

Collateral Pledged by Reporting Entity
Bank of America Corp - CME...........cocvevvrnrernrinernineienns SNZ20JLFK8MNNCLQOF39.. | Cash.. CASN. .ottt ntenes | esnsnes 83,964,990 | ...ccoovernenen 83,964,990 | ...ocovvrrnnee 83,964,990 | ...covvvvirinrs | v |
Bank of America Corp - NYF... ... 5493004R83R1LVX2IL36........ CaSN...eceeierresnenenenessnssnensnsennnnnnnnnes | | BB8M bt | erbeene et 44,635,560 ..44,635,560 ..44,635,560
BNP Paribas - OTC vee. ROMUWSFPUBMPROBKSEP83 | Cash..........vverurvirerrierrieriissiisesiisssissssissssisnssinnssnnnsnnnnnnnnee || CB8 i | i 6,182,000 | ... ....6,182,000 | ... ....6,182,000
Credit Suisse Intl - OTC ES8DKGMUYYYJLNBC3B68... | CaSN........cverreriririirierierineisniseieniesisessssissnsenisnsennnnnnenen | B8N | e 531,000 | ......... 531,000 | ... 531,000
HSBC - OTC. ... 1IE8VN30JCEQV1H4R804..... CaSN...eri s | | BBt | erbienir et 4,280,000 4,280,000 | .cooovvrrrrirnns 4,280,000
Merrill Lynch Capital Services - OTC.......ccccoveriniiiiiinniinns ROMUWSFPU8MPRO8K5P83 | Cash.. Lttt | srene et 150,000 | ......... 150,000 | ... 150,000
0199999999, TOAIS. ....1v-rrsereere st sesssers e ses 88t 8188808888881 €1 4EE8 £ EE R0 L848R LR E LR E LR E LR LR EE LRt eerbeeEeen et N 139,743,550 | .oovviiiinns 139,743,550 | ..o 139,743,550
Collateral Pledged to Reporting Entity
Barclays Bank PLC - OTC..........ccccovevinnes GBGSEF7VJIPSITOUKSST3..... | CaSh.....ouceeuriirierierinceieissierierinsesssissssesssesssssesnsnennsnnnienes | | GBSttt s | et 15,622,000 XXX e [ AV
Citibank NA - OTC, ES7ODZWZTFF32TWEFATB.. | CaSN......oivirircirriinriieiieeineinenissiseniesississesssnsissssssnssnnnnsnnnnes | | B8Nttt bbbt | eetensneesnnsaa 5,405,000 XXX V.
Deutsche Bank AG - OTC... TLTWFZYICNSX8D621K86.... | Cash.. 1,060,000 XXX V.
JPMorgan Chase & Co - OTC. ... THBGLXDRUGQFUS7RNET. | Cash........cccuvirieriririneerinrissrinererneessssinsnnesssssssessnssssssnssnesnnnnnee | LB ittt bbbt | setbsenssensnnens 9,746,000 XXX V.
Morgan Stanley Capital Service - OTC. wo. 4PQUHN3JPFGFNF3BBE53... | CaSh.....ccuiiririieiireiieiriiiersnissierssisssessssissssssensnssennnssninnnnens | L8Rttt | anbes et 3,197,000 XXX V.
Royal Bank of Scotland - OTC. .... RR3QWICWWIPCS8A4S074..| Cash.. .....1,670,000 XXX V.
Societe Generale - OTC.... O2RNEBIBXPAROTDBPUA.... | CaSh....ouciuriiiiericiieeinecineissiiseniesiseisnssississsssssssssnsnnsnnsensinnne | | GBS ittt ittt bbbt | neisesien it 5,860,000 XXX V.
Wells Fargo - OTC . KBTHIDSPRFMYMCUFXT09. | CaSh.....cciviririrriernnieierisisireniersnsssienssssesesssssssssnssnmeemnnoenenss | L8Nttt bbbt | sebessenssesenso 2,800,000 XXX [ . V.
Bank of America - OTC B4TYDEB6GKMZO031MB27.. | Treasury. 912810 RJ 9 | U S Treasury Bd 298,642 XXX 11/15/2044. V.
Bank of America - OTC.... ... BATYDEB6GKMZO031MB27.. | Treasury 912810  RZ 3 |U S Treasury Nt ..o vennn 456,326 ...463,000 XXX 11/15/2047. | .........V.
Bank of America - OTC.... ... BATYDEBBGKMZO031MB27.. | Treasury. 912828 D7 2 [ U S TIEASUNY NE..ooueeeiieiieiiceiciceieeiseiies ettt enssens | cesensssnessesens 1,763,837 1,775,000 XXX 08/31/2021. | ..........V.
Bank of America - OTC.... . BATYDEB6GKMZO031MB27.. | Treasury. 912828 H5 2 |U S Treasury Nt 262,422 | ......... 265,000 XXX 01/31/2020. | .........V.
Bank of America - OTC B4TYDEB6GKMZO031MB27.. | Treasury. 912828  HB 6 | U S TIEASUNY Nb...o.euuieuiiiiiceicireie ittt enssens | cesenisnessesen 2,643,965 | ...ooovrierrinen 2,699,000 XXX 01/31/2022. | .......... AV
Bank of America - OTC.... ... BATYDEBBGKMZO031MB27.. | Treasury. 912828 M8 0 | U S TIASUNY NE...o.ioeieuieiciinei ittt | enbsseisnessenssees 546,480 XXX 11/30/2022. | ..........V.
Bank of America - OTC.... . BATYDEB6GKMZO031MB27.. | Treasury 912828 N3 0 |U S Treasury Nt s | s 1,183,127 XXX 12/31/2022. | .........V.
Bank of America - OTC B4TYDEB6GKMZO031MB27.. | Treasury. 912828 P8 7 |USTreasury Nb......coooveeereieerncrinerrerieeereenns 83,131 XXX 02/28/2021. | .......... AV
Bank of America - OTC.... ... BATYDEBBGKMZO031MB27.. | Treasury. 912828 Q2 9 | U S TIASUNY NE..oooieeieeieeciiceieie ettt bbb esssens | eesensinsisnnian 7,920,146 XXX 03/31/2023. | .........V.
Bank of America - OTC.... ... BATYDEBBGKMZO031MB27.. | Treasury. .| 912828 V8 0 |US Treasury Nt et | et 2,308,820 | ... 2,309,000 XXX 01/31/2024. | .........V.
Bank of AMerica - OTC......ccciiriiiirriniississniseissenssnians BATYDEBBGKMZO03TMB27.. | TIBASUINY....vvuresseesssressersserssessssenssssessees s sess s ess st sesssssssssaas 912828 WA 8 [ U S TIASUMNY NE.... ittt sttt | eerensssnissnsan 2,529,990 | .o 2,545,000 XXX 02/29/2024. | .......... Vi
0299999999, TOLAIS........vvuruiriveiisertiriieiiee ettt bs st b s be eeebesseE bR b bbb £ bt bR b bbb b S 1R e R E bR E bbbttt ee febseb ettt s | 85,356,886 | .....cocerne. 85,678,000 XXX XXX XXX




Statement as of March 31, 2019 of the NATIONWIDE LlFE |NSURANCE 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........oviuririiiiiriiiinrisiesseiesssiesessssssssesessssssesssssssessessssssessessne | sonsssessessnes BFM.coovicierns | e 395,861 | .oovererieiriirnns 636,658 |07/25/2036.......

362334 BQ 6 | GSAA Home Equity Tr RMBS Ser2006-3 Cl AT ..o ssssssessessenes 6,004 |..... 6,004 |03/25/2036.......

36829 AA 9 | GE Capital Commercial Mortgage RMBS Ser............. . 144,819 08/25/2036.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUNEIES. ... ..o iirrrei e snissisnines covensneesessssnssnsessenssssnsensnssnns | eserssessssssansenes 546,684 XXX
3899999.  Total - Industrial & Miscellaneous (UN@ffilIBEA). ... ittt ebsentensen st | fenieninns s 546,684 XXX
Totals
6599999.  Total - Residential Mortgage-Backed SEOUMHIES. .. ... .. iuuiuriitiisiiriereissteers sttt sbsensenbsnsenssenens e enssnssensensns | drensesssnssssesssas 546,684 XXX
7099999, SUDIOMAL = BONGS......veeeiiieeieiites ettt eeinnt sttt st | enininnt s 546,684 XXX
Cash Equivalents (Schedule E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY.......coiiuiuiimiiiimiiisiiseisensssensenesssnssssssessessssessesssssssssnssssnsenssnsssensssssssns | senensenesnnes | avessmsssnisssssenens | sonsenesneees 123,458,057 | ..covcvane 123,458,057 | 04/01/2019.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type)........cccoo..... 123,458,057 ....123,458,057 XXX
9999999.  Totals..... v, 124,004,741 XXX
General Interrogatories:

1. The activity for the year:  Fair Value §.....23,737,890  Book/Adjusted Carrying Value $.....23,726,856

2. Average balance for the year:  Fair Value §.....118,814,361  Book/Adjusted Carrying Value $.....119,141,683

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §$.....6,004 NAIC 2: §.......... ONAIC3: §......... 0 NAIC4: §.......... ONAICS5: §....857,544 NAIC 6: §..........
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Statement as of March 31, 2019 of the NATIONWIDE LlFE |NSURANCE COMPANY

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

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

gate on Line 10 of the Assets page).

1

CUSIP Identification

2

Description

3

Code

4

NAIC Designation
and
Administrative
Symbol / Market
Indicator

5

Fair Value

6

Book/Adjusted
Carrying Value

Maturity
Date

General Interrogatories:

1.
2.

The activity for the year:  Fair Value §........
Average balance for the year:  Fair Value §

NONE
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Statement as of March 31, 2019 of the

NATIONWIDE LIFE 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
American Savings Bank.............ccouvevrninrirerinns HONOIUIU, Hl..oooeeeeeieien | eeveeieinieieiens [ erisisiiniees | evieersnesnsseennes | oererenisssssseesenees | ceveesenienes 150,747 | ooovvenn 290,621 XXX
Bank of America . Charlotte, NC.........ovviniicsiiniins s | | s | s | e 1,521,008 1,735,315 XXX
Bank of New York Mellon. New York, NY 10,742,997 ..8,619,815 XXX
Citibank. New York, NY... (5,876,815) | .. 128,483 107,479 | XXX
JP Morgan Chase..........ccveieerniiceniieeneienns INEW YOrK, NY ....oooiiiiiiiiiiernnceriscienieies | e | v | cevesissnssssesssienes | ooeveesssssesnsssssnsines | woeees (117,750,168) | ........ (81,058,091) | ........ (89,942,082) | Xxxx
PNC........... PIESBUIGN, PA......ooiiiirsiereceeeicisniens | e v | e | e | seeeseennns 712,623 | oo 833,816 | ..oocveeenes 850,643 | XXX
US BanK......c.cocueveceiciieeeece e MiInNEaPOliS, MN........cvuiiririerircierinriernnies | e | e | s | reressnesesssssnsies | e 135,717 | oo 140,704 | cocveee 255,272 | XXX
WaChOVia........ccrveeerniieieeeciee e Charlotte, NC........cooviiereinereierieens | v | v | e | eeressssessssensenes | oerenen 1411217 | e 1,638,760 | ........... 1,267,081 | XXX
The Federal Home Loan Bank of Cincinnati....... Cincinnati, OH..........cccoovriirieceesrnseieennes [ oo [ errsieininnnns | o | ceveesneenes 16,856 | ....ocoeev. 212,816 | coveeee. 325,783 | XXx
0199998. Deposits in.....1 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositorie XXX XXX [ | e | o (118,971) | covvvveers (169,257) | ovovverend (120,973) | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 109,054,789) | ............(67,627,018) | ...........(64,406,324) | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 109,054,789) | ... .(67,627,018) | ... .(64,406,324) | XXX
0599999. Total Cash, XXX XXX 0 0 .....(109,054,789) | ............. (67,627,018) | ............. (64,406,324) | XXX
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Statement as of March 31, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|

Exempt Money Market Mutual Funds as Identified by the SVO

825252 40 6 | S/T INVESIMENt CO TFEASUNY TIUSE (AIM).... ... ivuiiiiriiiiiceseeisei it s bbb e S84 ieeseb b e bR b e bR s bbbttt | denieeseniaees 03/27/2019....... K O o 3,704,001 7,383 ..2,345
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..............ccccoommirriiiiiiniiiiiinns 3,704,091 7,383 2,345
8899999. Total-Cash Equivalents e e | 3,704,091 7,383 2,345
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