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Statement for June 30, 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONAS oottt | sesesseennea 4,764,711,829 | oo | e 4,764,711,829 | ............s 4,790,852,502
2. Stocks:
2.1 PrEferred SIOCKS. ...ttt et sssessntes | srestenenessessenens 2,623,896 |....oovoeereireinieeieneeens | e 2,623,896 | ...ooovvririinne 2,623,713
2.2 COMMON SOCKS. .. ..eeurerrerrereeisessssesesessssssessssessssssesssssssssessesssssssssessessssssessesssnssessessanssns | ssssssessessanes 320,292,208 | .......ccovnenee 18,752,538 | ..covvvvene. 301,539,670 | ...cvverenvee 275,575,214
3. Mortgage loans on real estate:
31 FIISEENS e | ceeeiennennees BI1,756,374 | oo | v 511,756,374 | ..o 464,182,095
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 ($....231,535), cash equivalents ($.....4,836,294)
and short-term investments ($.....134,024,605)..........coooeveomrieereiereieeeeeceeeeeeeeeeseeeeseessesvesseeens | eeveeesiensiinns 139,092,435 | ..o | e 139,092,435 | ...cocvvrene. 81,601,762
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
7o DEIIVALIVES. .....ooorveeerireeicesesissees sttt sttt snnsnnes | sessseensesetinees 2,224,000 |..cvorrerenrieeeiseneeniene | e 2,224,000 | .ooooovrricrenn 2,166,000
8. Other iNVESLET @SSELS......c.uuveriririierieceie ettt st sessennes | eesseesteenens 781,047,264 | ..o 36,415 | .o 781,010,849 | ..coovvvvennc 784,629,974
9. ReCeiVabIES fOr SECUMHIES. .........uuviuriiiiiiiiiiiiisiirr s | fonsesssessansaennees 226,610 | .oocrecrierieiienienienienns | e 226,610 | ..oovocrcieeneeniens
10.  Securities lending reinvested collateral @SSEtS...........ccviiieiiiiiieieieesie e esseesessesesees | cereneseiessenns 6,243,859 | ...ooveieiieeieeesieies | e 6,243,859 | ...cooovvirriinnns 8,830,421
11, Aggregate write-ins for iNVEStE @SSELS..........cveviiieeieicicse s | anreressseessesssaees 535,000 | .oviereicieieiciea [ 535,000 | tovivoieieici e 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c..iwrrrrenerenrrincienerieseiesrineeses | veeseeness 6,528,753,475 | ...ovvvervcrenne. 18,788,953 | ..o 6,509,964,522 | ............. 6,410,461,681
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............ccccoeevees | ceverrirennnn. 525,199,890 | ....ccccovrerennes 9,845,699 | ...ccocvevee. 515,354,191 | ..ccvvvvrinne 513,432,341
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccccceevevrieiies | covvverrnennns 916,573,566 | ...ocoverrerrnnes 1,250,757 | v 915,322,809 | ....coovvvnee 896,969,082
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cccoveevevereerieeieeceeeeeeetesesessesssesssesasseseees | ceevesssesesnen 64,130,278 | ... | evereeisrernienad 64,130,278 | ...cooverenee. 45,278,842
16.2 Funds held by or deposited with reinsured COMPANIES............ccovurvererrerieriesieieiieinnes | e 620,251 | oo | e 620,251 | oo 633,892
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon...........c.cceveveveees | wovvverriiriiennns 18,596,798 | ....oeoeeveveeieeeereeeeeiins | ceereiereeeiens 18,596,798 | ....ccccveveenee 35,564,987
18.2 Net deferred taX @SSEL...........rwririirerieries st esssssnsns | cessseesssnesens 280,476,159 | .coovvvvenne 130,327,774 | oo 150,148,385 | .....cccoveen. 159,581,345
19.  Guaranty funds receivable or 0N AEPOSIL............cccuiueiecieciiirieieet et | cereresesaenienans 3,131,407 | oo | e 3,131,401 | oo 1,380,471
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 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............ccccouereverieiieceisieeeseieees | e 18,811,281 | oo | v 18,811,281 | oo 23,225,164
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSetS..........covivieieiiieeieceeeeseseenes | ererisiesiennns 79,123,193 | oo 4,042,378 | .covvveren. 75,080,815 | oo 75,488,632
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verurerienrereeeiiesinsieesesneeeesssessssessssesssssssssssessssssns | seesssessenn 8,476,947.217 | .ovvrne 164,255,561 | ...covvvne 8,312,691,656 | ............. 8,204,955,925
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......ruuiererereireeireiseissseeeseeseseessse st sssssessssesesssssssssessesssssssessenssnssns
DETAILS O
1101. Other investment reCEIVADIES.........c..cviririii s
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).......cccurrurrreenimenrrrinerssereessenssssnnees | seeesssesssssssssenns 535,000 | ..o (VR 535,000 | ..oocverirrnriineneeiei 0
2501. Deposits and Prepaid @SSELS............cruireieiciiieieie ettt | setesesesaeseenaens 3,982,601 | .covveerrrne 3,982,601 | oo [0 O
2502. Funds held equity pools & @SSOCIAtIONS............cccvviviviieieierseieie ettt | sssesessssessenns 39,759,237 | ..ooovevereiereresneneieiens | e 39,759,237 | v 42,400,976
2503. MISCEIIANEOUS @SSELS. ......vreveeverscersrssseesserissesseesseesssessssesseses st sessssessssssssesssssssssssnass | sosessssssssnens 18,363,964 | ...coonceircerreieeenennene | s 18,363,964 | .....cocooeneen. 19,473,612
2598. Summary of remaining write-ins for Line 25 from overflow page........c.ccccueeveererersesieiens | cveereeseiennenne 17,017,391 | oo 59,777 | oo 16,957,614 | .o 13,614,044
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccveuirerirmeeeresseresecsssensssssnsssenes | corensssseesnes 79,123,193 | oo 4,042,378 | ..o 75,080,815 | ..ovovnicienns 75,488,632




Statement for June 30, 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year

1. Losses (current acCident YEar $.....857,326,167).......cc.ovrrverriereiereeeesssssssessssssssssssssssssssssssssssssssssssssssssssssssssssessssssssnsssssssnses | sesessesssssssensens 2,786,544,964 | ....covvvvrernne. 2,860,238,815
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceuiveieiiiieieieissiese sttt sssssessssessens | srtesissessessesessssans 206,642,770 | wovovvvrrererrerrrene 196,288,358
3. LOSS AUJUSIMENT EXPENSES.......couiviveieeiictiieie ettt bbbt bbbt sttt bbbt bae s b stes e ssbensns | setesebessesaeseesnans 541,013,180 | covevrvvrerererinene 536,823,402
4. Commissions payable, contingent commissions and other similar charges 79,756,712 76,862,286
5. Other expenses (excluding taxes, licenses and fees)..........coevreerrrurrenrennenns 41,553,414 53,966,226
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........ceurverreiieieinrieiie st sessessesies | eesiessissesesssssessenes 9,013,208 | ..o 18,208,195
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......crvurrerrerrereerneereerernrneees | cevreerserseeseeessesinsaeenas 959,118 | oo
7.2 Net deferred taX HADIIILY.........cc.cccirerieciciescee ettt s bbbt sse s st sns | anbsessestess e b e s es s s st s ssentenes | ebsesteste s e st en ettt
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt bbbttt b st nnsas | nesbieeti et s bt ettt et sttt | ebsess ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....515,477,524 and including

warranty reserves of $.....2,788,824 and accrued accident and health experience rating refunds

including §.......... 0 for medical loss ratio rebate per the Public Health Service ACt)..........ccceuiveieierrisieeseseee e | eveeisieiisisinnnns 1,734,483974 | ..o 1,723,189,610
10, AVANCE PIEMIUM....couvevecveeeieeieeierestesee s tes et s s st s st s et s s s s e s bbbt st s s e s b s s s s ss st ss b sttt snses e sassnssssessesnsensessesansenes | evsesessesssssessssnsanans 37,089,422 | v 29,970,799
11.  Dividends declared and unpaid:

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

112 POICYNOIAETS. ...ttt bbbttt nnt st | aeisnssenss sttt 2,026,608 | ..ooovvvrrieiiiena 2,160,287
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........covueveirvrieereieieeses e ses s sssssssesseses | erresiesessessesesisanns 308,092,361 | .cvovverrererereree 314,051,805
13.  Funds held by company under reinsurance treaties....
14.  Amounts withheld or retained by company for account of others....
15.  Remittances and items NOt AIIOCAIEA............c.cuiiiuriieieicis ettt nsnn
16.  Provision for reinsurance (including $.......... (0o 11T PO
17.  Net adjustments in assets and liabilities due to foreign XChaNGE FatES.........c.cc.eicieiciiccse st sesas [ sestessese s 2,889 | .o 3,005
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affllates...........cccveueiriiririiice ettt enas | erreeresi et ees 24,661,858 | oo 11,161,072
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
21, PaYable fOr SECUMES. .......cuevvriericiieiieciseie ettt ettt bbbttt bbbt ss s s st s essensasssenans | esbsessessssssessessansas 41,846,392 | coooveeieees 2,030,765
22.  Payable for SECUMEIES IBNAING........c.ccveivieieeecicieie ettt bbbt bes s sssnns | oevissessessssissessesaesanes 7,435,010 | cooirieeeiee 10,067,673
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25, Aggregate WIite-inS fOr lIADIHIES. ...........cevvreeieiiesicie ettt sttt n s nsensessentenes | sssssessessesssssassansans 41,621,584
26. Total liabilities excluding protected cell liabilities (LIN€S 1 through 25)...........oerininerreiseeineesieeseese s ssssssssesses | soeeessenesinesnsenees 5,915,200,772
27, ProteCIEd COll IADIIHES. .......evrevveeiseieiecieiieieiseis ettt s st es e n s s s s nsensessnes | ansesssssssassessessessnsesessessnsansensnsses
28.  Total liabilities (LINES 26 GNA 27)........ocieieeireireiseise sttt bbbttt ettt sttt enssenssenssenns | sesiessssssssseseseas 5,915,200,772
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI STOCK. ......eueeeceeieiecieie ittt bbbk sttt sb st e bsnnss | setseesestaseebsee s st es s st et estenbenes | eesesteetessessees e b sttt e
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovueieiiieiieicieiis ettt bbb a bbbt s b se s ssnsns | oebstessessessssessessesssssstessesssbensesses | ebiessssssssssessessntes s bbb s s snses
35, UNaSSIGNEA fUNAS (SUMPIUS)........cuevuirireieeseictete ettt se sttt s s sa s st nses st es s st ssnssstensnssntas | evestessesnsassnens 2,397,490,884 | ..coovveverernn. 2,252,641,694
36. Less treasury stock, at cost:

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

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

37.  Surplus as regards policyholders (LiNeS 29 0 35, IESS 36).......cccuiviriireieieiieieeeie et ssss e sses s sses s sesssnes | evsssesessissessenens 2,397,490,884 | .oovvvirnnen. 2,252,641,694
38.  Totals (Page 2, LINE 28, COl. 3)......ccuieiiiiiiciiic ettt nsnnns | aeiiesniesi e 8,312,691,656 | ...cvvvvrvrrrrnnn. 8,204,955,925
DETAILS OF WRITE-INS
2501, CONHNGENE SUIL HADIIILY. ...ttt snsia | erbsenbssssinnsssess e steees 3,136,237 | v 3,123,607
2502, ESCIOW HADIIY.....cv.cvvvieeiciciecieieis et sttt b st s s sse s sentessesnnts | sesessessesnstessesessntensessessnssnsensesnns | eriesessessesesansens e st 100,799
2503. Miscellaneous liabilities 1,760,424 | ..o 5,413,442
2598. Summary of remaining write-ins for Line 25 from overflow page 36,724,923 | oo 32,260,219
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)........uuuiuuieuieeiieiiiieeeie et | enessssssssesssesneas 41,621,584 [ ..o, 40,898,067

2901.

2902.

2903.

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

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

3201.

3202.

3203.

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




Statement for June 30, 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct............... (Written $.....556,784,109).........c.urvvrriresrisisssesiss sttt sssesssis | sriensseeniins 591,589,006 | .............. 648,527,627 1,271,450,173
1.2 Assumed......... (written $.....2,057,614,680).. ...2,044,845,091 .2,132,669,873 ..4,228,087,880
1.3 Ceded.. . (written $.....558,465,475)...... N [P 593,290,875 ....649,918,340 ..1,274,692,448
14 Net . (Written §.....2,055,933,314).......uuvvreiees sttt | errnnsinns 2,043,143,222 2,131,279,160 4,224,845,605
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,244,322,195):
2 DIMBCE....eoee ettt s ettt et ettt st st n st st s st stensansensaensnsans | eveeseesienies 320,155,882 | ...covvenvne 381,689,518 | ...ccvovvne. 701,979,429
2.2 Assumed. . ..1,223123,152 | .. .1,277,807,366 | . ..2,723,933,751
2.3 COAB. ..ottt et ettt ettt ettt es st aes st stentnsaenes | sressessesians 320,746,131 | .o 382,118,316 | ..coovnvvee. 703,333,451
A NBL......oeeeee ettt ettt et s st e s st se s s s s s sanntnsenes | sensrenians 1,222,532,903 | ........... 1,277,378,568 | ........... 2,722,579,729
3. Loss adjustment expenses incurred.. ..210,677,603 | .. ...214,815,841 | . 451,809,147
4. Other underwriting eXPENSES INCUITEM..........cocvivieiieicieiiieie ettt s s sse s ssesssssesaenas | sevsesissenend 664,875,961 | .............. 693,276,600 | ........... 1,371,946,407
5. Aggregate write-ins for underwriting dEAUCHIONS.............curirieriririreireseneise e ieessseseeessensenssessesssssssssessens | sosssssssssssssssnsssssssssnsnss0 | onensmsrssnessesssssnessssesensd | eosmessesssssnsssesssssssssenses 0
6. Total underwriting deductions (Lines 2 through 5). ..4,546,335,283
7. NetinCOME OF PrOtECIEA CEIIS........cvuieieeriiicicie ettt s bt ses st ns st entensns | stssssssssnssnssssssnsenssnssnssnnss | sessesssssssssssssnssnssnssenssnsans | coonssssssssonssnsssesessssesnesenes
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7)......ruueieiurirerircieiseineineeeciseese s iessessssssesssssssssssesssssess | seeneesessesens (54,943,245)] ............... (54,191,849) ............. (321,489,678)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cciviireiiicieiecee sttt sss st ssntenas | sbessesissenes 170,063,272 | ..o 110,171,346 | .............. 223,692,656
10. Net realized capital gains (losses) less capital gains tax of §.....15,268,130.........ccc.everuereierreerieneieneeeseeseesieeeieesiens | cverresinnns (20,659,171 [ oooviiiiinns 735,387 | oo (6,304,614)
11. Netinvestment gain (I08S) (LINES 9 + 10).......ccvuiiueeiiieiieeicicieeee sttt bsss bbbt seesss s ssss st ssestnsas | essessessnes 149,404,101 | ooevvnvaee 110,906,733 | .............. 217,388,042
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....299,512 amount charged 0ff $.....5,619,435).......cc.omrvverrrerrrieeressesssessssssssesssessssssssssenss | cereviissssnnins (5,319,923)| .. ..(7,402,623)] .
13. Finance and service charges not included in premiums.... ..12,169,473 |... 11,075,780 |.
14. Aggregate write-ins for MISCEIANEOUS INCOME........c.curiveieeicrereee ettt st st enbns | sressssesssassanes 1,965,578 |......cco....... 14,411,358
15. Total other income (LINES 12 thIOUGN 14).......vu vttt s sae s bt s s b s s seeses | sressssessssnssanes 8,815,128 |..ccovvevnnnn 18,084,515
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOME taxes (LINES 8 + 11+ 15). ...ttt ettt et ses s sanns | evaesessisanns 103,275,984 |.......ccouc.... 74,799,399 | .covvvene. (55,695,108)
17. DIvIdends t0 PONICYNOIABTS...........ucveevcveeiee ettt ettt bbbt b st s s b s s s sess s s sstenss | ssssesssssssansesansas 746,265 | ..o 935,852 |..ccooviinnnnn 2,218,146
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17).......cucviiciiiieiiereeeiceeeeseseseteste sttt sses st sssesse s sssssssssesssns | svesiesissenns 102,529,719 |...oovvernceee. 73,863,547 | .cveree. (57,913,254)
19. Federal and foreign iNCOME taXES INCUITEA...........ovururericnreriniierissiseesssesesesssssssesessessssssessesssssssssessassssssessessssssessessnssesss | sossssssssssaes (15,601,737)] coovvvenrnens [(RIVRIRK]0)] I— (14,192,926)
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)..........ccvvurieriemreinrineineiesisssissesssssssssssssssssssssssssssssssssssssssssssssssssssnssns | eeveesseeseons 118,131,456 |................. 85,093,977 | .............. (43,720,328)
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. ..2,252,641,694 | .. .2,380,280,688 ..2,380,280,688
22. Netincome (from Line 20)..........ccovemremrenrerneirnnirnnirnniis 118,131,456 |... ..85,093,977 ..(43,720,328)
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....7,612,047 .........cccc.covevvverrrerrrenereenenns [ o, 31,316,306
25. Change in net unrealized foreign exchange capital gain (loss)
26. Change in net deferred INCOME tAX.........cu vttt b sttt bsessentnnns | seeessessesens (18,695,780)
27. Change in NONAAMILIEA ASSEES........c.ccuiiueieicieieie ettt bense s ses | evsesssssenans 14,251,982 | ..o (3,088,060)] ............. (148,650,602)
28. Change in provision for reinsurance.. ....507,000
29. ChanGe iN SUIPIUS NOTES......euvuuieererrireiereieiseis ettt sse st bsse st s st b es bbbttt ssess st ssestns | wbebsesssssasssnssestensanssnssenss | nebsesssssnsssnsssstassessestansans | stesssesessessnssssssnssasssnesenes
30. Surplus (contributed to) withdrawn from ProteCted CEIIS............ruirrrieierereiieeereeree sttt esssissesesseees | seteeesssessseissssessssssssessens | reesssssessesstessnssessessnnsns | sesssesssnsssssssessssessasssessees
31. Cumulative effect of changes in aCCOUNtING PHNCIDIES........c.cvcviiiieiiieicietiete ettt ssssstesaes | oevessessessessssessesssssssessesins | sessessssessessssssessesssssssssses | essesesssesssssesessnsessesnses
32. Capital changes:

33.

34.
35.
36.
37.
38.
39.

3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
Surplus adjustments:

331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
Net remittances from or (10) HOME OffiCE..........ccieieiiiiiecicsee ettt
Dividends t0 SIOCKNOIAETS.........c.ucuuiiiiiieiiciee bbb bbb
Change in treasury stock
Aggregate write-ins for gains and 10SSES IN SUMPIUS..........c.cvuiveicieerereiieie ettt asbs s
Change in surplus as regards policyholders (Lines 22 throUgh 37)..........ccceueieieiierieieiseee e
Surplus as regards policyholders, as of statement date (LiNes 21 plUS 38)..........cveurvererrreiereeseie e

.................... (165,488)

.............. 144,849,190

........... 2,397,490,884

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page. .
Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @00VE).........civiveivieiiiieicieee e eseesses s sensenssnsesenssseenees

1401.
1402.
1403.
1498.
1499.

Change in contingent SUit lIADITIY.............c.evueveiieiiiciciseee bbbt aes
Other inCome.......cccvvverrerrennens

Summary of remaining write-ins for Line 14 from overflow page...
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)..........

....................... (13,095)

1,978,673 |...

.................... (220,269)

14,631,627 |.

3701.

Change in surplus- miscellaneous.

....(165,488)] ...

3702.
3703.
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes (0 O 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......ciuieiieieiiiiesieicseses st snsensssssssssenssssenns | esssessssssssnssns (165,488)] ..o 44 657
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Statement for June 30, 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oiuiuriiiir ettt ensenns | sesessnenas 2,037,400,774 | ........... 2,137,046,453 | ............ 4,237,854,771
2. Netinvestment income... 176,119,733 124,520,933 | ..... ..254,097,488
3. MiISCEIIANEOUS INCOME. ....oueriecerctreiseecte ettt ettt nnns | fnbsssensansseens 8,828,770 75,803,783 | ..o 48,364,064
4. Total (LINES T HIOUGN 3)...ereeiecieieeicieies ettt sttt snesrenen | sesnssesnns 2,222,349,277 | ..o 2,337,371,169 | ..cvonven 4,540,316,323
5. Benefit and 10SS related PAYMENLS.........ccciiiieieiiiieie ettt nsentenae | sressesinees 1,295,448,032 | ............ 1,440,898,175 | ............ 2,878,679,129
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.rvurererrirrrenrerirnrneis [ cenerrsessenssnssssesnssessnniiees | sessesssssssssssssssessssssessessans | sessssessssessssssssesssssssssessns
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........ccoveveiiirieieessieie s essssseseiseienns | ceseensiennes 881,533,557 | .cvevvvrrnans 940,637,652 | ............ 1,813,908,980
8. Dividends paid t0 PONCYNOIAETS.........ccueiireiricieieice sttt ae s b s s snansenns | snsesessssssesnsesens 879,944 | ..o 1,366,932 | ..o 2,634,330
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. (18,260,914) | .... (2,641,799) (2,642,430)
10, Total (LINES 5 throUGN 9).......cuu vttt sttt ettt ens st | steesnsnen 2,159,600,619 | ...c.o..ne. 2,380,260,960 | ............ 4,692,580,009
11.  Net cash from operations (Line 4 MINUS LINE 10).........cccouiuiriiireiiieieeieeeee ettt be st snsens | ovresesssssesens 62,748,658 | ................ (42,889,791) ...cvovvvee (152,263,686)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS...eoeeee ettt bRkttt nenta | sbseeiestenians 247,492,467 | ..o 397,967,638 | ...cocvvenee 780,668,808
12.2 Stocks 201,660 | ..o 201,660
12.3 Mortgage loans 23,680,435 | ..ocoeverernnn 48,218,048
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  Other INVESIEA @SSELS..... ...ttt bbb | censsnssnees 206,974,190 | ..coovvvirnnn. 39,181,278 | ..covrvvenne 131,519,107
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS...........cccocveverceieveveeerce e | e 102 | e 1,033 | e 2,087
12.7  MISCEIIANEOUS PrOCEEAS. .......cvcveiveiiiieieciii ittt ettt st s s s n s snsensens | dessesssssssensas 42194514 | oo 39977419 | oo 23,294,832
12.8  Total investment proceeds (LINES 12.1 10 12.7) ..ottt s s sssssssnaes | evessssssanns 498,951,115 | .o 501,009,463 | ............... 983,904,542
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt Rt n st | sesessenteneas 224,556,105 | ....cocovenee. 243,936,003 | ....ccovrnnes 501,222,061
1312 SHOCKS .ottt | srnstensennseeed 6,791,971 | oo 597,932 | .o 4,332,366
13,3 MOMQGAGE I0BNS......reriirerireiieeieiseie ettt ettt b sttt s st entensnes | sesnssnssessenens 45,815,089 | ...ocovvvenes 78,152,098 | ...covvrene 120,976,819
134 REAIESIAIE. ...t | Sesiee bbb
13.5  Other iNVESIEA @SSES........coevieiecictecee ettt et sa st saesaesensnes | evessssssaens 213,702,743
13.6 Miscellaneous applications 1,779,817
13.7 Total investments acquired (Lines 13.1 to 13.6)... 492,645,725
14.  Netincrease or (decrease) in contract loans and premium notes
15. Net cash from investments (Line 12.8 minus Ling 13.7 @and LiNe 14)........ccorrirrrrrinrirneneiecneneieieessessesessenens | coeeeneesessnnenees 6,305,390
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (PPHEA)..........cuueriueriuerirerierisrrieieisiessess bbbt | eebssssssisenes (11,563,375) | ..vvecvennene (76,318,498) | ...coovvvennene (55,357,610)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccovruneees (11,563,375) | ..cocveranes (76,318,498) | ..........c.... (55,357,610)
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).......ccocovvveveries | corvrrerrrrennens 57,490,673 | ..covvvvven 5,194,110 | oo 1,185,468
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YT ..u.vvreeririreririeiisesssisis sttt st s st ss sttt s ens st sessensessessenssssessansnsns | sesssssssessonens 81,601,762 | ...cvvvrerenne 80,416,294 | ......coovvvne 80,416,294
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiirieiieirieiieiireiieciseeise ittt sttt sntens | sbnssnssnnees 139,092,435 | ..oovvieiennes 85,610,404 | ... 81,601,762
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Tax credit commitment liability 3,473,509 8,969,647 | ....ccevvvernnn 9,710,913
20.0002  Exchange of bond investment to bond investment. 20,290,020 ..102,632,763 | ....coovvvene 121,766,480
20.0003  Capitalized interest on bonds 140,941 103,183 | oo 221,215
20.0004  Capitalized interest on mortgage l0ans...........cocvverveneenrereerniensennenns 4,196,485 | .... ...2,279,640 ..5,836,276
20.0005 Assets and liabilities transferred settled through investment transfer... 14,220,400 | | s
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Statement for June 30, 2019 of the NAT'ONWIDE MUTUAL FlRE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect partial ownership of Eagle through the Company’'s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the
Department, Eagle has applied a prescribed practice which values Eagle’'s reserves on an alternative reserving basis from the NAIC’s
accounting practices and procedures manual. The prescribed practice decreased the subsidiary’s valuation by $17.3 million and $8.7 million as
of June 30, 2019 and December 31, 2018.

Olentangy Reinsurance, LLC (Olentangy) is a special purpose financial insurance company domiciled in the State of Vermont. The Company
has an indirect partial ownership of Olentangy through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Olentangy was granted a permitted practice from the State of Vermont
which increased the subsidiary’s valuation by $3.2 million as of June 30, 2019 and December 31, 2018.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of

Ohio and the State of Vermont is shown below:

SSAP F/S FIS
# Page Line # 2019 2018
Net Income
Nationwide Mutual Fire Insurance Company state basis (Page 4, Line 20,
(1) Columns 1 & 3) XXX XXX XXX $ 118,131,456 (43,720,328)
(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 $ 118,131,456 (43,720,328)
Surplus
Nationwide Mutual Fire Insurance Company state basis (Page 3, Line 37,
(5) Columns 1 & 2) XXX XXX XXX $ 2,397,490,884 2,252,641,694
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 52 3 35 (17,309,058) (8,721,092)
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Olentangy 20 3 35 3,189,840 3,189,840
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 2,411,610,102 2,258,172,946

B. Use of Estimates in the Preparation of the Financial Statements
No significant changes from prior year end.
C. Accounting Policies

1. No significant changes from prior year end.

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

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

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

method.
7-13. No significant changes from prior year end.
D. Going Concern
Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

No significant changes from prior year end.

Note 3 - Business Combinations and Goodwill

No significant changes from prior year end.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A. Mortgage Loans

No significant changes from prior year end.
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Statement for June 30, 2019 of the NAT'ONW'DE MUTUAL F|RE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

B. Troubled Debt Restructuring
No significant changes from prior year end.
C. Reverse Mortgages
Not applicable.
D. Loan-Backed Securities
1. Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
2. Not applicable.

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.

(€3] @ (3 Q] (©)] (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
CuUsIP period OTTI cash flows impairment impairment of OTTI reported
12638PAB5  $ 2,266,170 $ 1,897,671 $ 368,499 $ 1,897,671 $ 1,803,880 Q2'19
Total $ 368,499

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. Lessthan 12 Months $ (241,660)
2. 12 Months or Longer $ (2,810,014)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $ 32,674,875
2. 12 Months or Longer $ 109,319,380

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 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.  Type of Repo Trades Used

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

3-11. Not applicable.
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
1. To manage short-term liquidity needs within the Nationwide insurance subsidiaries’, the Company has agreements to enter into repurchase

or reverse repurchase agreements with several authorized affiliated insurance companies. The collateral required meets minimum state
specific requirements or statutory requirements if state of domicile does not specify.
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Statement for June 30, 2019 of the NAT'ONW'DE MUTUAL F|RE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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.

2. Type of Repo Trades Used

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) NO NO
b. Tri-Party (YES/NO) YES YES
3. Original (Flow) & Residual Maturity
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open - No Maturity $- $- $- $- $- $- $- $-
b.  Overnight - 6,786,061 2,994,629 1,954,559 - 14,153,195 7,170,985 4,305,700
c. 2Daysto1lWeek - - - - - - - -
d. >1Weekto1lMonth - - - - - - - -
e. > 1 Month to 3 Months - - - - - - - -
f. >3 Months to 1 Year - - - - - - - -
g. >1Year - - - - - - - -
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open - No Maturity $- $- $- $- $- $- $- $-
b.  Overnight - - - - - - - -
c. 2Daysto1lWeek - - - - - - - -
d. >1Weekto1lMonth - - - - - - - -
e. > 1 Month to 3 Months - - - - - - - -
f. >3 Months to 1 Year - - - - - - - -
g. >1Year - - - - - - - -
4. Not applicable.
5. Fair Value of Securities Acquired Under Repo - Secured Borrowing
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
$- $6,921,782 $3,054,522 $1,993,650 $-  $14,436,259 $7,314,405 $4,391,814
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
$- $- $- $- $- $- $- $-
6. Securities Acquired Under Repo - Secured Borrowing by NAIC Designation
ENDING BALANCE
1 2 3 4 5 6 7 8
Does Not
Qualify as
None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. Bonds-FV $- $4,391,814 $- $- $- $- $- $4,391,814
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 $- $4,391,814 $- $- $- $- $- $4,391,814
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7. Collateral Pledged - Secured Borrowing

First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $- $6,786,061 $2,994,629 $1,954,559 $-  $14,153,195 $7,170,985 $4,305,700
b.  Securities (FV) - - - - - - - -
c. Securities (BACV) XXX XXX XXX - XXX XXX XXX -
d. Nonadmitted Subset (BACV) XXX XXX XXX - XXX XXX XXX -
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $- $- $- $- $- $- $- $-
b.  Securities (FV) - - - - - - - -
c. Securities (BACV) XXX XXX XXX - XXX XXX XXX -
d. Nonadmitted Subset (BACV) XXX XXX XXX - XXX XXX XXX -

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

| Amortized Cost | Fair Value
Overnight and Continuous $4,305,700 $4,305,700
30 Days or Less - -
31 to 90 Days - -
> 90 Days - -

aoop

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

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

O. Structured Notes

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

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

Not applicable.

R. Prepayment Penalty and Acceleration Fees

General Account Protected Cell
(1) Number of CUSIPs 2 -
(2) Aggregate Amount of Investment Income $ 235,210 $ -

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes from prior year end.

Note 7 - Investment Income

No significant changes from prior year end.

Note 8 - Derivative Instruments

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

H.  The Company has no premium cost due in each of the following four years and thereafter.
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NOTES TO THE FINANCIAL STATEMENTS

Note 9 - Income Taxes

No significant changes from prior year end.

Note 10 — Information concerning parent, subs, and affiliates

A. Nature of Relationships
No significant changes from prior year end.
B. Detail of Transactions Greater than ¥2 % of Admitted Assets
No significant changes from prior year end.
C-0. No significant changes from prior year end.
Note 11 - Debt
A. All Other Debt
Not applicable.
B. Funding Agreements with Federal Home Loan Bank (FHLB)

Not applicable.

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

No significant changes from prior year end.

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

No significant changes from prior year end.

Note 14 — Contingencies

No significant changes from prior year end.
Note 15 — Leases
Not applicable.

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

No significant changes from prior year end.

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

A. Transfers of Receivables Reported as Sales
Not applicable.

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

C. Wash Sales

Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

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

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

Q06.4



Statement for June 30, 2019 of the NAT'ONWIDE MUTUAL FlRE |NSURANCE COMPANY
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The Company categorizes assets and liabilities held at fair value in the statutory statements of assets and liabilities, surplus and other funds as
follows:

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

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

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

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

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

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

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

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

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

The following table summarizes assets held at fair value as of June 30, 2019:

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
All other governments $ 514,236 $ - $ - - $ 514,236
Industrial and miscellaneous 116,803 193,227,307 8,230,542 - 201,574,652
Total Bonds $ 631,039 $ 193,227,307 $ 8,230,542 $ - $ 202,088,888
Securities lending collateral assets - 1,571,325 - - 1,571,325
Common stocks - - -3 15,002,005 15,002,005
Total Assets at Fair Value (NAV)  $ 631,039 $ 194,798,632 $ 8,230,542 $ 15,002,005 $ 218,662,218

The following table presents the rollforward of Level 3 assets held at fair value during the period ended June 30, 2019:

Total gains
Beginning and (losses) | Total gains and
Balance at Transfers into | Transfers out of included in | (losses) included Ending Balance at
3/31/2019 Level 3 Level 3 Net Income in Surplus Purchases | Issuances Sales Settlements 6/30/2019
Assets at Fair Value
Industrial and miscellaneous $14,608,764 $- $(2,227,621) $- $1,155  $2,076,957 $- $(6,283,093) $54,380 $8,230,542
Total Bonds $14,608,764 $- $(2,227,621) $- $1,155  $2,076,957 $- $(6,283,093) $54,380 $8,230,542
Total Assets at Fair Value $14,608,764 $- $(2,227,621) $- $1,155 $2,076,957 $- $(6,283,093) $54,380 $8,230,542

Transfers into and/or out of Level 3 during the period ended June 30, 2019 are due to either changes resulting from application of the lower of
amortized cost or fair value rules based on the security’s NAIC rating or changes in sources used to price certain securities.

B. & C. The following table summarizes the carrying value and fair value of the Company's assets not held at fair value as of June 30, 2019:

Aggregate Fair Net Asset Not Practicable
Value Admitted Assets Level 1 Level 2 Level 3 Value (NAV) (Carrying Value)

Assets
Bonds $4,737,800,565 $4,562,622,941 $1,019,190,509  $3,654,767,661 $63,842,395 $- $-
Stocks 289,435,060 289,161,561 - 2,897,396 286,537,664 - -
Mortgage loans, net of allowance 514,846,168 511,756,374 - - 514,846,168 - -
Short-term investments 134,024,605 134,024,605 - 134,024,605 - - -
Derivative assets 2,159,915 2,224,000 - 2,159,915 - - -
Securities lending collateral assets 4,601,824 4,672,534 4,305,700 296,124 - - -
Total Assets $5,682,868,137 $5,504,462,015 $1,023,496,209  $3,794,145,701 $865,226,227 $- $-

D. Not Practicable to Estimate Fair Value

Not applicable.
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E. Measured using net asset value

Common stocks measured at NAV of $15.0 million represents an investment in a business development company (BDC). The Company has the
ability and intent to hold this investment. The price at which the investment in the BDC could be sold largely depends on when the BDC
becomes a public entity, at which time the Company can liquidate the investment or convert its investment into publicly-traded stock. The BDC's
strategy includes, but is not limited to, originating loans and making debt and equity investments in domestic middle market companies.

Note 21 - Other ltems

A. Unusual or Infrequent Items
Not applicable.

B. Troubled Debt Restructuring for Debtors
Not applicable.

C. Other Disclosures
Effective June 1, 2019, the Company renewed and expanded the Property Catastrophe Program as follows: National Tower with varying
placements totaling $2.57 billion for losses per event between $500.0 million and $3.40 billion. This includes the catastrophe bond, Caelus Re
2016-1, issued in 2016 providing national coverage at 75% of $400.0 million excess of $1.95 billion. The national tower includes a 'Top & Drop'
layer which 'drops’ following a loss event over $500.0 million. The layer would drop from $250.0 million excess $3.15 billion to $250.0 million
excess $250.0 million. For the 2019 risk period, the Caelus Re 2017-1 and 2018-1 aggregate catastrophe bonds also provide national coverage.

See Note 21G for additional information regarding the Caelus Re catastrophe bonds.

Effective July 1, 2019, the Company renewed its Property per Risk program on an enterprise-wide basis covering risks underwritten by the
Company. The structure remains unchanged at $115.0 million excess of $10.0 million.

D. Business Interruption Insurance Recoveries
Not applicable.

E. State Transferable and Non-Transferable Tax Credits
No significant changes from prior year end.

F. Subprime Mortgage Related Risk Exposure
No significant changes from prior year end.

G. Insurance-Linked Securities

For the 2019 risk period, the Caelus Re 2017-1 catastrophe bond provides national coverage at varying placements of annual aggregate losses
between $1.26 billion and $2.09 billion. The coverage was effective June 1, 2017 and expires on May 31, 2020.

For the 2019 risk period, the Caelus Re 2018-1 catastrophe bond provides national coverage at varying placements of annual aggregate losses
between $1.26 billion and $1.99 billion. The coverage was effective June 1, 2018 and expires on May 31, 2021.

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

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

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

Type Il — Nonrecognized Subsequent Events:

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

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

Note 23 - Reinsurance

No significant changes from prior year end.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

No significant changes from prior year end.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

A. As of December 31, 2018, loss and loss adjustment expense reserves, net of reinsurance recoveries, were $3.40 billion. On January 1, 2019,
loss and loss adjustment expense reserves of $15.1 million were transferred from the Company as a result of the pooling and quota share
agreements, effective January 1, 2019. See Note 26 for details. Payments for incurred claims and claim adjustment expenses attributable to
insured events of prior years were $813.6 million for the six months ended June 30, 2019. As of June 30, 2019, remaining loss and loss
adjustment expense reserves attributable to insured events of prior years were $2.58 billion. There has been unfavorable prior-year
development of $6.7 million during the six months ended June 30, 2019, primarily driven by E&SS unfavorable development primarily driven
equally by several large losses, discontinued lines and development across a range of other lines including Commercial Auto and Contract GL,
partially offset by lower than expected prior year claim emergence in standard commercial lines, subrogation recoveries on wildfire losses and
favorable emergence due to declining frequency trends in the standard auto personal lines.

B. During 2019, the Company did not make any significant changes in methodologies and assumptions used in calculating the liability for unpaid
losses and loss adjustment expenses.
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Note 26 - Intercompany Pooling Arrangements

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

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

As of June 30, 2019 and December 31, 2018, the companies in the Nationwide Pool assuming a proportionate share of the pool are:

December 31, 2018

NAIC # June 30, 2019 Pool Pool
Nationwide Mutual Insurance Company 23787 72.0% 73.0%
Nationwide Mutual Fire Insurance Company 23779 23.0% 23.0%
Scottsdale Insurance Company 41297 4.0% 4.0%
Nationwide General Insurance Company 23760 1.0% 0.0%

All of the other companies in the Nationwide Pool have a 0% retrocession. The zero percent participants in the Nationwide Pool as of June 30, 2019
are: Nationwide Property and Casualty Insurance Company (NAIC # 37877), Nationwide Affinity Insurance Company of America (NAIC # 26093),
Crestbrook Insurance Company (NAIC # 18961), Allied Insurance Company of America (NAIC # 10127), Nationwide Assurance Company (NAIC
#10723), Nationwide Lloyds (NAIC #42110), Nationwide Insurance Company of Florida (NAIC #10948), AMCO Insurance Company (NAIC # 19100),
Depositors Insurance Company (NAIC # 42587), Allied Property & Casualty Insurance Company (NAIC #42579), Nationwide Agribusiness
Insurance Company (NAIC # 28223), Nationwide Insurance Company of America (NAIC #25453), Victoria Fire & Casualty Company (NAIC #
42889), Victoria National Insurance Company (NAIC # 10778), Harleysville Preferred Insurance Company (NAIC #35696), Harleysville Insurance
Company of New Jersey (NAIC #42900), Harleysville Worcester Insurance Company (NAIC #26182), Harleysville Insurance Company of New York
(NAIC #10674), Harleysville Lake States Insurance Company (NAIC #14516), Harleysville Insurance Company (NAIC #23582) and Veterinary Pet
Insurance Company (NAIC #42285).

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

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

All lines of business are subject to the pooling agreements.

In connection with the above pooling percentage change and the participation of Titan Indemnity Company being terminated effective January 1,
2019, assets and liabilities were transferred between Nationwide Mutual Insurance Company, Nationwide Mutual Fire Insurance Company,
Scottsdale Insurance Company, Nationwide General Insurance Company and Titan Insurance Company. The Company transferred assets of $4.5
million and liabilities of $19.8 million, primarily consisting of loss and loss expense reserves of $15.1 million.

Furthermore, the Company transferred securities of $14.2 million and cash of $1.1 million to settle these transactions.

Note 27 - Structured Settlements

No significant changes from prior year end.

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

No significant changes from prior year end.

Note 31 — High Deductibles

Not applicable.

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

No significant changes from prior year end.

Note 33 - Asbestos/Environmental Reserves

No significant changes from prior year end.

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[X] Nol[ ]
2.2 Ifyes, date of change: 04/04/2019
3.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.
3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.
4.2 Ifyes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2016
6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 05/24/2018
6.4 By what department or departments?
OH
6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
7.2 Ifyes, give full information:
8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] No[ ]
8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Nationwide 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
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]

(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

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

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

()

9.11 Ifthe response to 9.1 is No, please explain:

Accountability for adherence to the code.
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PART 1 - COMMON INTERROGATORIES

9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 Ifthe 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 If the 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: $ 277,108,243
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]

14.2 If yes, please complete the following:

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

14.21 Bonds $ 0 $ 0

14.22 Preferred Stock 0 0

14.23 Common Stock 282,968,945 305,290,203

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 0 0

14.26 All Other 160,365,626 46,531,493

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 443,334,571 $ 351,821,696

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: $ 6,173,150
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 6,243,860
16.3 Total payable for securities lending reported on the liability page: $ 7,435,010
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
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

17,5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes|[ ]

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|[ ]

Q07.1
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Statement for June 30, 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:

19. By self-designating 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[ ]

20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]

Q07.2
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3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

741

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

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

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

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

If yes, attach an explanation.

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

If yes, give full and complete information thereto:

Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]

If yes, complete the following schedule:

1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0 0 0 0
Total XXX XXX 0 0 0 0 0 0 0 0
Operating Percentages:
51 A&H loss percent 56.000%
5.2 A&H cost containment percent 0.000%
5.3  A&H expense percent excluding cost containment expenses 36.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] Nol[ ]

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

Qo8
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

NONE

Qo9




Statement for June 30, 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama........ccocoovnineiniininnns 19,056,994 | ........ccc..... 21,073,300 | .o 11,467,140 | o 12,426,683 | ...............15,534,625 | ......c..cco.e. 17,171,314
2. AIASKA....cereernreen e dAK L [ | et | sresnssnssessssenssssssens | onsnsssesssssessssssessssnnssens | ssssnnsinssenssnses LT TTT | ooiieissieisnennes 172,811
3. ANiZONa....cccee e AZ | L | 20,231 | oo 400,571 | oo 159,826 | oo 391,227 | v 38,784 | e 223,783
4. Arkansas 10,638,478 | ...cevvvnvee. 12,305,936 8,563,983 3,767,259 | oo 5,548,202
5. California.......cccoerernieneirenen CA|.. L. 667,042 | ..ocvvevienee 2,277,065 3,176,458 w341 TT3 | 3,488,663
6. C0lorado.......ccorurrnrerrirnrinneniCO [l [ v nesinniees | serveessssssssnssessessnnssssensns | sesesssnssessessnsnesne 1y 187 | viinsirinnenninn 168,024 | ...ovvrrene 149,009
7. Connecticut......ccovvvererrreneen e CT | el | 9,983,412 | e 11,716,644 10,975,784 | ..coovvnne 14,897,675
8.  Delaware.......ccccoevveenecrnenenn. DE [ il | i 8,475,522 | 8,825,191 7,205,700 7,239,528 | c.ovvvvrrennd 6,997,503
9. District of Columbia................ DC|...... Lo | v 3,137,832 | oo 3,352,433 | .o 1,838,348 | 1,868,194 | .o 2,010,113 | e 4,174,395
10.  Florida (84,546) 2,358,898 | ..cocovvrrnenee 3,777,005 | o 9,018,026
11.  Georgia ...25,848,662 27,862,582 .13,652,794 16,173,454 ..16,505,543 ... 18,747,112
12, Hawali.....coccovvrenrrrnieircenne
13.
14. ...15,106,551 .18,690,531 12,462,232
15. 6,733,533 | oo 7,183,877 4,739,201
16, 10WA. e A |l | [ e [Q015) [
17, KaNSaS......vveeeeenrrerieineen e S [ il | et | s
18, Kentucky......cocoveeveereersiencenens KY | ...o.c. Lo | e 9,680,961 | ...coovveene 10,555,198 | ..coovvvreerernns 5,395,598 | ..ccovrvriiines 3,920,640 0,287,168 | o 7,273,521
19, LOUISIANA........cvverererreriririririnas LA|...... L e [ e | seenenenennenenenendy 109 | v 3,021 | i 524,556 | ...ococovirerininne 534,276
20.  MainB....ocooeeeenierererineineieinae ME |....... Lo | v 1,577,999 | v 1,074,702 510,387 | .o 628,505
21, Maryland.......c.cocovevvvminirninne MD ... L.... 35,758,070 | ..ocvvvvrnenee 37,850,085 | ................30,032,244 | ................34,560,711 | ................45,430,293 | .....ce0crevnu. 51,878,358
22, Massachusetts........ocoeeveeed MA | oL oo [ eevrinsinenennsnesnsnneis | erneenenenenneneesn 3,900 | oo [ e 10,232 | e 9,989
23, Michigan........ccccooerrerninrerrennns 14,107,149 ...349,534532 | .....ouuvn. 363,826,520
24, Minnesota........ccc.ueereureneencs MN | ....... Lo | e 3,538 | o098 [ 000 36,566 | i 41740 | 1,557,720 | oo 1,841,183
25, MiSSISSIPPI..coerermeerereereernrenes MS|....... I T 9,912,227 | ................10,785,448 | ..................7,526,806 | ..................5,979,856 | ..................8,806,298 | .......ce0rrn.n. 7,055,012
26, MiISSOUM.....coevenerererrrneneen MO L s | errereinsneneneensn(676) | e L2771 | e 1271 | i 376,481 | 407,549
27, Montana.......c.oceeveereenevereneed T el [ [ e | et | seeressesnsssnesnssnssenseenennes | sereesensesessnnennees 10,188 | ot
28, Nebraska.......cccovureneenreneened NE i Lt e | e | evieeinesesssiseseeenes 175 [ | verernenenienineene( 1,500 [ i,
29, Nevada......ooevveneneeneeed NV [l s e | veneeeneinessssneeneensiesenns | seerenneessssssesnesssssssessennees | sveeneenesessessensesnssene(D00) | coveenrernernenieiieins
30. New Hampshire... 1,230,797 ..1,413,463 1,401,147 .2,075,224 .
31, NeW Jersey......oocevvecnveeeed NI oL [ e 16,200 25925 | i 969,371 |
32, New MeXiCO......cmevnemnrneened NM s s [ et | cnrieessnsiseenssnesenens | ceesesnsssessensesssensessnsnens | sonervesssnssessessessseene( 194) | corereeineneineineines
33.  New York..... ...33,097,560 | ... .36,572,693 ..18,306,902 26,220,618
34.  North Carolina 71,558,696 | ....covvvnenee 74,276,578 41,425,875 ....38,093,999
35, NOrth Dakota.......oveeveerereeeeneedND L | | et | consiessessneses st sssesestens | sessessnsssessesssssessessseenes
36. ...38,505,680 | ... ...104,987,272 ..56,398,885 63,907,313 ..57,258,177
37. 708,004 | ..o 812,271 466,080 332,520 267,429
38, 0regon.......cocvenevnenerneenenend OR oLt | 81,242 | 610,286 | ..ccovcvrerrerinenee 195,882 | oo 516,286 | ..covcvrvrrrrnnnnd 609,867
39.  Pennsylvania..........cccocoveveee . PA [l | 62,611,492 | o 67,405,359 39,430,451 ....39,309,286 58,771,945
40. Rhode Island.........cccocvvomere R el | v 7,087,011 | 7,460,933 3,012,721 6,445,156 6,456,613
41.  South Carolina.........coceevevenee. SC| ... Lo | e 51,201,177 | v 56,809,044 | ............... 24,446,383 | ................ 28,438,936 | ..oovvenenee 28,297,668
42.  South Dakota........cccrerrrnrenee SD|....... Lt [ e [ e | e | stineres s | e (80)
43, Tennessee.......ccommeurereeens TN|....... Lo | e 11,133,003 | oo 12,518,773 | oo 6,417,246 | ..ccovvvne 9,514,724 | ............... 10,486,793
44, TeXAS...ocirerrirerinrirereinrins TX| e Lo | v 6,888,276 | .....ccovvrenee 8,289,470 | ..cvvvrernns 2,198,789 | ..o 3,716,161 | oo 12,155,841
45, Utah..ccee UT . Lt [ et [ et | st nese st enieninens | seesenets sttt nients | sreeeeeentesinenaees (18,007) | ceoverererrerrrennn 24,298
46, Vermont.........coevvveeninnennenns VT ....... Lo | v 1,847,446 | .......ooonv.. 1,953,677 | covevveeierins 593,876 | ..oevvvrrririnns 1,633,826 | .cooovvvrrnnes 1,142,362 | ooooeverenns 3,031,135
47, Virginia.......ocoeveeeneereeeineiieenns VA|...... IO PR 37,623,909 | ...ccoovrnnenes 40,113,843 | .o 18,777,195 | v 26,876,932 | ..oovvvveenee 24,591,463 | ..ooovveennn 36,255,110
48, Washington.........cccoervrnrennen. 71165 | o 1,110,313 752,082 237,970 | o 413,706
49.  West Virginia 12,460,516 | ..ccovvrennee 13,602,315 ....0,425,461 .5,378,896 | ..ooovicinne 7,529,089
50.  WIiSCONSIN.....c.ccvvererreririnrenes
51, Wyoming......ccocovvevererrnrennnnn.
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58. Aggregate Other Alien............ XXX...
59.  TotalS....ovuvereieirirernirircreins XXX | .. 556,784,111 | 617,422,479 ....337,314,090 | ..............388,128,893 | .............808,521,418 | ............. 878,035,698
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 52 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 5
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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Statement for June 30, 2019 of the NAT'ONW'DE MUTUAL F|RE |NSURANCE COMPANY

NATIONWIDE®

NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY)  oH (FIRE) OH
NATIONWIDE
CORPORATION RETENTION
Common Stack: ALTERNATIVES LTD.

13,642,432 Shares

Common Stock: 120,000 Shares
Casualty-95.2%

[Fire-100%
Fire-4.8%
seersgens OH BER
ALLIED HOLDINGS SCOTTSOALE
COAA:I:::VI"‘OSI‘U:D:EI;EC A NATIONWIDE GENERAL AMERICAN MARINE NNOVS, LLC (DELAWARE), INC. ALLIED GROUP, INC. DEPOSITORS wsuomsoaLe THIHOLDINGS
INSURANCE COMPANY UNDERWRITERS, INC. (NNOV8) (AHDI) (AGI) INSURANCE COMPANY (DELAWARE), INC.
(DEPOSITORS) N (sic) (TH)
C Stock: X K — ock: =S s
Dm"“oﬂ tock: 15,000 ‘ommon 33,600 Shares Common Stock: 20 Shares. Common Stock: 100 Shares. CommonStock 850 Share: |Common Stock: 300,000 Shares| | Common Stock: 30,136 Shares Common Stock: 100 Shares
Casualty-100% ’ .
v Casualty-100% Casualty-100% Casualty-100% Casualty-100% AHDI- 100% AGI-100% Casualty-100% Casualty-100%
OH OH FL OH DE 1A 1A OH DE
CRESTBROOK INSURANCE NATIONWIDE NBS INSURANCE NW EYREBYRD, LLC ALLIED PROPERTY SCOTTSDALE VICTORIA FIRE &
COMPANY INDEMNITY COMPANY AGENCY, INC. HARLEYSVILLE GROUP INC. AND CASUALTY N sE SURPLUS LINES TITAN INSURANCE CASUALTY COMPANY
(NW INDEMNITY) (NBS) (HGI) INSURANCE COMPANY INSURANCE COMPANY COMPANY (VICTORIA FIRE)
| Common Stock: 90,000 Share: — — (ALLIEDP & C) — X -
Common Stock: 28,000 Shares Common Stock: 1,615 Shares 700 Shares Stodk 300000 Sh Common Stodk12963 Shares| Common Stock: 10,000 Shares ‘Common Stock: 1,000,000 Shares Common Stock: 1,500 Shares|
ommon Stock: are:
NNOVS-100% -1 . ! = Titan-100%
Casualty-100% Casualty-100% Casualty-100% AHDI-100% GI-100% AGI-100% SIC-100% M THI100%
OH OH OH OH DE 1A OH Az OH
NATIONWIDE EXCLUSIVE
NATIONAL CASUALTY AMCO
COMPANY. NATIONWIDE INSURANCE| AGENT RISK PURCHASING VICTORIA NATIONAL HARLEYSVILLE ‘COMPANY PREMIEI:‘:GENCV. FREEDOM SPECIALTY [FITAN AUTO INSURANCE| VICTORIA SELECT
NO) COMPANY OF FLORIDA GROUF, LLC INSURANCE COMPANY INSURANCE COMPANY (AMCO) g INSURANCE COMPANY OF NEW MEXICO, INC. INSURANCE COMPANY
OF NEW JERSEY . —t
Cor Stock: 292,000 Sh: —
n 100 Shares | Common Stock:10,000 Shares Common Stock: 1,000 Shares c Stock: 5,000 5he Common Stock: 300,000 Shares. | Common Stock:100,000 Shares| mmontod e Common Stock: 1,000 Shares| Common Stock: 1,000 Shares
|Common Stock: — ommon Stock: 5,000 Shares — Sic-100%
Casualty-100% Casualty-100% HEI100% TH100% Victoria Fire-100%
Casualty-100% » AGI-100% AGI-100%
’ OH OH| NBS-100% OH OH NJ 1A 1A OH NM OH|
: PET
NCC OF AMERICA, LTD. LONE STAR NATIONWIDE REALTY NATIONWIDE MEMBER INSURANCE CO.
HARLEYSVILLE LAKE ALLIED TEXAS SOLUTIONS AGENCY, INC. ) TITAN INSURANCE
GENERAL AGENCY, INC. INVESTORS, LTD STATES INSURANCE COMPANY AGENCY, INC. SERVICES, INC.
{— NATIONWIDE LLOYDS IComman Stack: 20,000 Shares fe Stock: 6935, » INC.
| Common $tock:300,000 Shares| | Common Stock: 1,000 Shares [~~~ ” - | I— Shares —J
ATEXAS LLOYDS Casualty-97% oo e 621001 haes ICommon Stock: 1,000 Shares — Commenstock 1 Share
IAMcO-100% ! THF100%
NC-100% Casualty-100% NWindemnity-3% HGI-100% SIC-100% OH
G.B - ™ oH M T 1A AL
IT
NATIONWIDE
NATIONWIDE AFFINITY NATIONWIDE PROPERTY COLONIAL COUNTY NATIONWIDE ASSET HARLEYSVILLE PREFERRED ADVANTAGE MORTGAGE
INSURANCE COMPANY AND CASUALTY MUTUAL INSURANCE MANAGEMENT, LLC INSURANCE COMPANY COMPANY (NAMC) DVM INSURANCE
OF AMERICA INSURANCE COMPANY COMPANY AGENCY
i 470000 “ommon Stock: 333,837
| Common Stock: 500,000 Shares | Common Stock:24,000 Shares rpl nture Shares [shares VPI-100%
Assurance
. Casualty-100% . lAmco -87.3%
Casualty-100% Casualty-100% Lone Star Hel-100% OH falied PSC -8.47% CA
OH OH DS OH IDepositors -4.23% 1A
'NATIONWIDE REALTY -
NATIONWIDE CASH
NATIONWIDE SCOTTSDALE SERVICES, LTD. MANAGEMENT COMPANY HARLEVSVILLE AGMC
AGRIBUSINESS INDEMNITY COMPANY
INSURANCE COMPANY REINSURANCE, LTD.
INSURANCE COMPANY Single Member Limited OF NEW YORK 2 V.P.. SERVICES INC.
| Common Stock: 5,690 Shares |Common Stock: 58,334 Shares Liability Company Common Stock: 100 Shares 1 Common Stock: 11,000 Shares|
‘Common Stock: 15,000 Shares " VPI-100%
Casualty-100% Casualty-100% Casualty-100% ~ HGI-100% NAMC-100%
1A OH OH Casualty-100% OH OH T&cC CA
HARLEYSVILLE LIFE NATIONWIDE SERVICES
ON YOUR SIDE
NATIONWIDE ASSURANCE INSURANCE COMPANY CoM&'\s"‘:‘:: LLc NATIONWIDE INSURANCE HARLEVSVILLE
COMPANY AGENCY INC. INSURANCE COMPANY
|Common Stack: 1,750 Shares. 306000 Single Member Limited CommonStodk 2375000
shares. Liability Company Common Stock: 100 Shares || ‘Shares
(Casualty-100% Casualts -
ty-100% HGI-100%
OH OH Casualty-100% OH . OH OH
Subsidiary Companies  — Solid Line
E-RISK SERVICES, LL.C HARLEYSVILLE Contractual Association = Double Line
g WORCESTER Limited Liability Company- - Dotted Line
INSURANCE COMPANY
20000 June 30,2019 Page 1
Shares
Casualty-100%
o DE HG-100% OH

(Casualty/Fire subsidiaries)
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NATIONWIDE®

NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY) (FIRE)
(See Page 1 OH (See Page 1) OH
éORP]

CommonStock: 13,642,432 Shares

Casualty-95.2% OH
Fire-4.8%
I
NWD INVESTMENT NATIONWIDE GLOBAL NATIONWIDE FINANCIAL
MANAGEMENT, INC. HOLDINGS, INC. SERVICES, INC. (NFS)
(NWD Invest) Commonstock: 100 Shares
Common Stock: 958750 Shares CommonStode 1hare
NW Corp 100% EAGLE CAPTIVE - DE
Preferred Stock 500,000 Shares NW Corp-100% OH W Corp100%
fefeed ocks REINSURANCE, LLC I
o
’ DE|
- NATIONWIDE LIFE
NW Life-100% OH INSURANCE NATIONWIDE FINANCIAL NFS DISTRIBUTORS, INC.
COMPANY (NW LIFE) SERVICES CAPITAL TRUST (NFSDI)
— Commonstock: 100 Shares
A ONAL CommonStock: 3814779 Shares preferred Stock: ’
(INFC) NFS-100% OH NFS-100% DE NFS-100% DE
Common Stock 8300 Shares
NATIONWIDE LIFE AND
NW Life-100%
e DE ANNUITY INSURANCE NATIONWIDE SBL, LLC NATIONWIDE FUND NATIONWIDE FUND
| | CCOMPANY — ADVISORS MANAGEMENT LLC
(NLAIC)
NES- 100% Managing Unitholder]
Common Stod; 66,000 shares NLAIC-100% OH DELAWARE BUSINESS TRUST
JEFFERSON NATIONAL W Life-100% OH DE NFSOL100%
JEFFERSON NATIONAL LIFE INSURANCE JNF ADVISORS, INC. ; : DE
SECURITIES - ING :
CORPORATION (UNLIO)
Common Stock: 100 Shares REGISTERED INVESTMENT
CommonStacks 100 Shares | Common Stock: 1,043,565 Shares INFC-100% OLENTANGY ADVISORS SERVICES, INC. NATIONWIDE FUND
INFC-100% DE INFC-100% o ! DE REINSURANCE, LLC |__.| DISTRIBUTORS LLC
‘ |Common Stock: 201,300 Shares.
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 sgﬁm:ﬁ"ﬁ .
Common tock L | commonstock 2800000 Shares ’
| JNLIC-100% NY Common Stock: 5,000 Shares occ
NW Life-100% NFS-100% NESDI- 100%
OK DE
NATIONWIDE FINANCIAL
"ASSIGNMENT NATIONWIDE FINANCIAL
COMPANY GENERAL AGENCY, INC
Common Stock: 100 Shares 1 Commonstock: 1,000 Shares.
NW Life-100% OH NFSDI- 100%
PA
NATIONWIDE INVESTMENT
ADVISORS, LLC
NATIONWIDE RETIREMENT
— SOLUTIONS, INC.
NW Life-100% OH Common Stock: 236,494 Shares
NFSDH100% DE|
Subsidiary Companies  — Solid Line
Contractual Association = Double Line
Limited Liability Company -~ Dotted Line
June 30,2019 Page 2

(Nationwide Corp. subsidiaries)
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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 OH 41-0417250 Harleysville Insurance Company

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

0140 Nationwide 35696 OH 23-2384978 Harleysville Preferred Insurance Company

0140 Nationwide 26182 OH 04-1989660 Harleysville Worcester Insurance Company

0140 Nationwide 64017 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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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........... | ...... N T
0140 | Nationwide..........ccvvrverrverenns [ covvrerrenns 20-4939866.. 1125 Yard Street, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccevrererrvriens [ correrrennens 20-4939867.. 1175 Bobcat Avenue, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... \ TR ISR
0140 | Nationwide 26-2451988.. 1492 Capital, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. . | 111 Rivulon Boulevard, LLC.... . INRI-Rivulon, LLC.. ... |ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. 155 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......covveeeiecene e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1486309.. 161 Rivulon Boulevard, LLC.........ccccovrvrrrenrennen. NRI-Rivulon, LLC.......vvevreerseeneereeieeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
D 0140 | Nationwide. 31-1580283.. . | 170 Marconi, LLC................ . NWD Investments, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
= 0140 | Nationwide 31-1580283.. 245 Parks Edge Place, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
N 0140 [ NAHONWIAE. ..o | e 31-1486309.. 275 Rivulon Boulevard, LLC NRI-RivUlon, LLC......oovvvvrieieseseieieieene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennes 31-1486309.. 300 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......cceviveeieceieeresiinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide........ccccovurrerrrerrerens | corererrneene 31-1486309.. 310 Rivulon Boulevard, LLC.........ccccocvvinrnrunne NRI-Rivulon, LLC.......ooeieeieeneereeieeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceevrrverereeees [ ovreriirnas 31-1486309.. 343 N. Front, LLC.....ccoveervieivcereceees Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrens [ orrrrrennns 31-1486309.. 400 Rivulon Boulevard, LLC...........cccccoeverernnnns NRI-Rivulon, LLC.......coeveveeieceee e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvererens [ crvvrerrenes 31-1580283.. 400 West Nationwide Boulevard, LLC................ OH............ NIA..conne NWD Investments, LLC......cccoeuvrvrerrerrerniennenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccevrererrvrrens [ correrrennens 31-1486309.. 410 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......covveeieeeieeseisnieinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | OSSO ISR
0140 [ Nationwide..........coeurrerrrerrerens | corvrereneene 31-1580283.. 425 West Nationwide Boulevard, LLC OH........... NIA .o NWD Investments, LLC........ccocoveneereerrerninienes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide.........ccceeervverereeees [ erreriinas 31-1486309.. 44 Chestnut, LLC........cocoovveieeieccece e Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 20-4939866.. 735 Bobcat Avenue, LLC GVY Residential, LLC.........ccccoovereirieieirirnnns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvereens [ crvrrerrenns 31-1486309.. 75 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......vverrerieeereereeeieeens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide 20-4939866.. 775 Yard Street, LLC.....c.ovvveveveeviecrinns NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 20-4939866.. . | 777 Swan Street, LLC. . INRI Equity Land Investments, LLC... . | ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 780 Yard Street, LLC......coovvvveevenrrereieienis NRI Equity Land Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 20-4939866.. 795 Rail Street, LLC......covevevvierecesisieeineens NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 20-4939866.. . | 800 Bobcat Avenue, LLC.... . INRI Equity Land Investments, LLC... . | ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 800 Goodale Boulevard, LLC NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 [ Nationwide.........cccveurrerrrereereens | corvrereneene 20-4939866.. 800 Yard Street, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccovvrverereeees [ ovreriirnas 20-4939866.. 805 Bobcat Avenue, LLC GVY Residential, LLC........cccccoeveererreeieirinnnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrrens [ errerrennes 20-4939866.. 808 Yard Street, LLC.......ccoevvveeeiecriecrinas GVY Residential, LLC.........cccocevvevirieieiriinnns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovreerrvereens [ crvrreenenns 20-4939866.. 820 Goodale Boulevard, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide.........ccceeevvverereeees | ovreriirnas 20-4939866.. 825 Junction Way, LLC.........ccccoevveevicreerne, GVY Residential, LLC...........cccoevvverirririrernen. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
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828 at the Yard Condominiums Home Owners
.................................................................... 37-1865892.. Association OH............ Other non-Nationwide...........ccocovenererenneeneens | MAiiiiiiisininenes | ceveeeneieeeneen. | Other non-Nationwide..........ocoveeenenencnenens [eeeedNeviiinn | 20
0140 | Nationwide..........ccvvvverrvreens [ corvrrrrines 20-4939866.. 828 Bobcat Avenug, LLC........cccocvvrernrierirrinns OH............ NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccoovererrerrens [ corrrrrennns 20-4939866.. 840 Third Avenue, LLC........cccovvevevereiereriiennns OH............ NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
0140 [ Nationwide.........cccoeurverrrerrerens | corerereeene 20-4939866.. 845 Yard Street, LLC.......oovvverererereeiees OH.......... GVY Residential, LLC.......cccoeurrrrerrirrerienienens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccovvvvvevereeees [ evreriinas 20-4939866.. 860 Third Avenue, LLC..........ccccevveerivercrerinnns OH............ NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 20-4939866.. 880 Third Avenue, LLC........ccoveveverciecrines OH............ NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSUO ISR
0140 | Nationwide..........ccovvererrvereens [ covrreenenes 20-4939866.. 895 W. Third Avenue, LLC.......ccooovvvvrrirrinrns OH........... NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 20-4939866.. 950 Dorchester Way, LLC.......ccooeevvierriiriinnnns OH............ GVY Residential, LLC........cccocoeverrrvirreriinnens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 20-4939866.. 950 Goodale Boulevard, LLC...........ccccocurveneenee OH............ NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 31-1486309.. 960 Bobcat Avenug, LLC..........ccccoeovevererrrnnnns |OHuccc Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. . 1975 Rail Street, LLC.... . | Nationwide Realty Investors, Ltd... .. | ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. 995 Yard Street, LLC.......covvvereerenerereiecneens Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1680808.. AD Investments, LLC.........cccccovvveeveveeevicrenn Nationwide Realty Investors, Ltd ownership Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1580283.. . |ADTV, LLC......ccoeevuee . [NWD Investments, LLC.... ... | ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 52-2227314.. AGMC Reinsurance, Ltd Nationwide Advantage Mortgage Company..... | ownership Nationwide Mutual Insurance Company........... | ...... | TSI ISR
0140 | Nationwide..........cccovererrerrens [ corrrrrennes 42-0958655.. ALLIED Group, INC......coveverririeceriieieseienine A Allied Holdings (Delaware), InC..........cccccovunene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide.........ccccovurrerrereerens | corerereneene 46-4628790.. Allied Holdings (Delaware), INC..........c.ccccvvverenee DE............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ... ) (RN PO
0140 | Nationwide.........ccccevvivererinnns 10127... |27-0114983.. ALLIED Insurance Company of America............ OH............ A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
ALLIED Property and Casualty Insurance
0140 | Nationwide..........c.coevrerrrerennn 42579... |42-1201931.. Company A A, ALLIED Group, INC....c.vvvrerieeerinnereisrensisnienns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide 42-1527863.. ALLIED Texas Agency, INC.......cccccerevrvrirerennns LD, SO A, AMCO Insurance Company...........ccoevveeerrennens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide . |42-6054959.. AMCO Insurance Company............ccceeeeeereenens A A ALLIED Group, INC....c.vvurererereeneereieeeneineines ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccceevvverereeees [ evreriinas 59-1031596.. American Marine Underwriters, Inc................... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide 81-4532504.. American Tax Credit Fund 2017-A, LLC Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 82-2001573.. . | American Tax Credit Fund 2017-B, LLC . |Nationwide Life Insurance Company ... ..| ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 82-4591498.. American Tax Credit Fund 2018-A, LLC Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 83-0606592.. American Tax Credit Fund 2018-B, LLC Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 83-0620232.. . | American Tax Credit Fund 2018-C, LLC . | 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..........ccovrverrverenns [ covvreenenes 83-3953721.. American Tax Credit Fund 2019-B, LLC Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccvvrererrerrens [ corrrrrennes 31-1580283.. Arena District CA I, LLC.....coovvvvvvrrveirerrieieinenns NWD Investments, LLC.......cccocoevrvvrrrrerirrnnnn. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
Arena District Garage Condominium
.................................................................... 36-4857239.. Association OH............ |OTH.............. | Other non-Nationwide...........c.ccoervrrnrrrrnrnnenns | M@curiireiiviisrinnnens [ cvviirninennnen. | Other non-Nationwide N [ 2
.................................................................... 90-0280710.. Arena District Owners Association..................... | OH............ |OTH.............. | Other non-Nationwide.............ccccoeenerererinrnees [Mauiiiiiiniiininiinins | covireineenn. | Other non-Nationwide weelNei [ 21
.................................................................... 35-2582728.. Arena District Swim Club Association................ |OH............ |OTH.............. | Other non-Nationwide.............ccccoeueverrerrrnones [MAuriiiiiiriniineens | corerneeneenenne | Other non-Nationwide..........c.ecvvvcervnecnicnccnn [N | 2
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0140 | Nationwide. 31-1486309.. |n/a... . | 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.. 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.. |nfa.............. LLC OH............ |OTH.............. | Other non-Nationwide.............ccocererrenenernens | MAeiiiiiiriiieininces e | Other non-Nationwide.......c..ceeeerceecnencneonenns | veeeelNuciii | 21
0140 | Nationwide..........ccvvvverrvreens [ corrrerrenes 33-0096671.. | n/a.............. 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.. [ N/a.....ccoiiiies | rrereireieriens | cerverieisieieisiienens 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.. | n/a.............. 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.. |n/a.............. 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 |n/a.............. 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.. Harlem Road Developers, LLC... Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........cccoeerereerrrens [ orrerreinns 51-0241172.. 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.. 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.. |n/a... . | 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.. |n/a.............. Jefferson National Financial Corp...................... DE Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... A SO U
0140 | Nationwide . | 75-0300900.. |n/a.............. Jefferson National Life Insurance Company...... L S A s Jefferson National Financial Corporation......... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necoee s
Jefferson National Life Insurance Company of
0140 | Nationwide . |47-1180302.. |n/a.............. New York ) G A, Jefferson National Life Insurance Company.... |ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 61-1340595.. | n/a.............. Jefferson National Securities Corporation.......... DE............. NIA. ... Jefferson National Financial Corporation......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvreens [ corvrrrrenes 31-1486309.. | N/a...irerrs | eevrrrirriiniinnes [ cernrierineieessinnenns 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.. |N/a....ccoevie [ eereeeereeiees | cvevevesrieeenennnn.. | AsSOCItiON, InC. OH............ |OTH.............. | Other non-Nationwide...............cccecveevvvvrercecee [MAeiieieieeieeeies | ceeveeeereennn. | Other non-Nationwide..........c.oveceevevevceriecceen [eedNucii [ 21
0140 | Nationwide.........ccccoevvvevereeees [ orreriinas 20-8945345.. | N/a...ccorcies [ e 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.. [N/a......ccccoes | corereerieririeies | everieivereseneennn. | ASSOCIAtiON, Inc. Other non-Nationwide.............cccoeeveerervvcsreecees [N [ v, | Other non-Nationwide..........vecveceeeeecveeeeeees [N [ 21
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennes 31-1486309.. |n/a.............. 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 42-1154244.. [Nf@...coieiere | e | e Nationwide Advantage Mortgage Company....... A NIA...cccoorinn. Company OWNErship.......... | coeeees 8.470 |Nationwide Mutual Insurance Company........... | .....Y...... | P
0140 | Nationwide.........ccoeerrverereeees [ evrerrirnas 42-1154244.. | N/@....ueieies | erereiereiieies | eveereesseieiseieiens 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.. [N/a....corivre [ crrrrerrirrinninns | cereernseeeresseneneens 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.. Nationwide Corporation............cccceeeeverreeriinnnns OH............ NIA ... Nationwide Mutual Insurance Company........... ownership.......... | ..... 95.200 |Nationwide Mutual Insurance Company........... | ...... Yoo T
0140 | Nationwide..........ccoevevereerrrens [ errerrennns 31-4416546.. 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.. [N/a...coiiiien | correreriiieiiens e Group, LLC OH............ NIA....ccoonne Insurance Intermediaries, INC........cccccovvvereinae ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide.........cccovurrerreenrerens | corerereneene 31-1667326.. | NfA..eeirins | v | e Nationwide Financial Assignment Company...... OH........... NIA ..o Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
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7’210

0140 | Nationwide. 23-2412039.. |n/a... . | 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. |n/a.............. Nationwide Investment Advisors, LLC................ Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR

0140 | Nationwide........cccoeerrrerereeens [ orrerriinas 73-0988442.. |n/a.............. Nationwide Investment Services Corporation.... | OK............. NIA....ccoone Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company...........| ...... R ST U
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.. [N/a...ciiriers | crrrrrirrirrinins | rrereeeneereiessneenees 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.........cccveureeereneereens | corvrerrnenne 01-0749754.. | n/a.............. LLC OH............ NIA. ... Nationwide Life Insurance Company................ Other...coieereres | e 0.010 |Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2003-A,

0140 | Nationwide.........ccvvererrvriens [ cerrrrrennens 54-2113175.. [Naciivie [ [ 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.. |Nfa...cocciiies [ eereriieeiieies | 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.. | Nf@..ccrierrs | o [ 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..........cccoevevereeriens [ errereiaes 20-0745944.. [N/a....ciees | e [ e LLC OH............ NIA.....cccoone. Nationwide Life Insurance Company................ other......ooceecenes [ eornnad 0.010 | Nationwide Mutual Insurance Company........... | ...... N....... P
Nationwide Life Tax Credit Partners 2004-C,

0140 | Nationwide..........cccoeerereerrrens [ orreriennes 20-0745965.. |n/a.............. 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.. [N/a...ciivie [ oo [ 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 20-1128472.. | Nfa...cvcciies [ 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.. | Nf@...vvrrrrs [ errerrirrirrinnes [ cermerreereieeseennenns 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.. [N/a.....coovver | e e LLC OH............ NIA.....cccoonn. Nationwide Life Insurance Company................ Other ..o | e 0.010 | Nationwide Mutual Insurance Company........... | ...... N | P
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Nationwide Life Tax Credit Partners 2005-B,
0140 | Nationwide..........ccooeerereerrens [ orrrrrennes 20-2303602.. [N/a...ciiiiie | 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.. [N/a...cciivrie [ rorrereirieiiens [ 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.. |n/a.............. 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.. | NfA..cerierns | o [ e 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.. [N/a.....coviers | v [ 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.. [N | 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.. [N/ | o [ 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.. |n/a.............. 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.. | Nf@..ccreirs | o [ e 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.. [N/a..ciiiie [ [ 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 26-4737157.. [N/a.civiie [ e [ LLC OH............ NIA....cccoonne Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide.........ccceerrverereeees [ orreriirnas 27-1362364.. | N/a...cocoriies [ 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.. [N/8....corrriere | ceverrirrininnins | crrereeeseereieeienenees 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.. [N/a..ciiivriers [ correireieriiens e Nationwide LIOYdS..........covrrrrreieireirieieiriinnens LD, SO A, ettt CONract......cvvees | ovvrrerrernnns Nationwide Mutual Insurance Company........... | ...... N Y
0140 | Nationwide..........ccvvvererrrerenns [ crvrrerrenes 42-1373380.. [n/a.............. 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.. | n/a.............. 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.. |n/a.............. Nationwide Mutual Capital, LLC............cccco....... OH............ NIA.....cccooo.. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide . 131-4177110.. |n/a.............. Nationwide Mutual Fire Insurance Company..... OH............ RE....comnne Other non-Nationwide............coevrrrenrerrerrinnnns (117 YN Other non-Nationwide.............coorvervenrrrreiinnes [ e [\ 2
0140 | Nationwide . 131-4177100.. | n/a.............. Nationwide Mutual Insurance Company............. OH............ OTH...ccoeevee Other non-Nationwide.............cccoevevivenienennnns 212 TSR ORI Other non-Nationwide R IO N....... R
0140 [ Nationwide.........cccvvuverrrerrerens | corererreene 34-2012765.. | Nfa...ereers | v [ 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.. [N/a...ciiviie | covreiieiiiriens [ Company OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ccovreerrvereens | coverernenns 31-1486309.. | Nfa...evierrs | v | cereeneineireesseinninns 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.. |n/a... . | 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.. 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.. |n/a... . |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........... | ......

0140 | Nationwide 31-1486309.. NRI-Rivulon, LLC Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......

0140 | Nationwide. 26-4083354.. . |NS Developers, LLC....... . . | Northstar Residential Development, LLC......... ownership.. ...100.000 | Nationwide Mutual Insurance Company..

0140 | Nationwide 45-3123274.. NTCIF-2011 Georgia State Investor, LLC.......... OH........... Nationwide Property and Casualty Company... | ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......

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........... | .....N....... .
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....... 2
0140 | Nationwide..........cccoeeverevreens [ cerrereennns 46-4111078.. NTCP 2014-A, LLC.....ovvereeeeereeeee OH............ Nationwide Life Insurance Company................ Other ..o [ e 0.010 |Nationwide Mutual Insurance Company...........| .....N....... 2
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........... | .....N....... 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........... | ccoe.Nevoores | covverennen.
0140 | Nationwide 82--2015065. |n/a.............. NTCP 2017-A, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company

Z2 Z2 Z2 Z2 Z2 2 222222222222222222222222222222

0140 | Nationwide. 81-0936428.. . |NW Private Debt, LLC. . |Nationwide Mutual Insurance Company........... | ownership.. ...100.000 |Nationwide Mutual Insurance Company..

0140 | Nationwide 26-1903919.. NW REL LLC......ovevvieieieete e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide 81-2326191.. NW-442 Ocean, LLC.........cccovvvrirerrerereiieriies NW REI (NLIC), LLC....covveieereeeae ownership.......... ....100.000 | Nationwide Mutual Insurance Company

0140 | Nationwide. 46-3654078.. . INW-Amesbury, LLC . INW-REI, LLC........ ....| ownership.. ...100.000 |Nationwide Mutual Insurance Company..

0140 | Nationwide 81-1263284.. NW-Amesbury I, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company

0140 [ Nationwide.........cccoeerverrrrerens | corvrerrneene pending......... NW-Amesbury Ill, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevories | v
0140 | Nationwide.........ccccovvvvevereeees [ evreriinas 83-2056769.. NW-Athens Way, LLC............ccoeevveverirrirererinnns Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | coo...Neveis | o,
0140 | Nationwide..........ccooeerereeriens [ orrrrrennes 81-1246932.. NW-Baseling, LLC..........cccoeverererrerrisrercrriiennns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cooe.Nucoois | cevernnen.
0140 | Nationwide..........ccovvverrvereens [ covrrernenns 81-1869861.. NW-Beech, LLC.......ccorererrereieeerreieeesiseineenns NW REI, (NMFIC), LLC......cooevrrererreireiecenes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoe.Nevories | covirvennes
0140 | Nationwide..........ccovvrererrerrens [ corrrrrennes 83-0553339.. NW-Buena Vista, LLC.........ccovvvvrrerrerrnrieneins Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Fire Insurance Company... |....N...... | cererrrene.
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........... | cc...Nucoois | cevrernnee.
0140 | Nationwide..........ccvvvverrvriens [ corerrrnenns 83-4513883.. NW-Carothers, LLC.........cccrsvmrnrrrererrnrenrirrernes OH............ NIA....cone Nationwide Mutual Flre Insurance Company... | ownership.......... ....100.000 | Nationwide Mutual Fire Insurance Company... |....N....... | cooverenee.
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennns 81-1211881.. NW-Castle Rock, LLC.......cccoverevvireiereiriisiiennns OH............ NIA....ccoonne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........c.. | cooee.Nucooiis | cevrevrinnn.
0140 [ Nationwide.........cccoververrrenrerens | corereeeeene 82-2957977.. NW-Civita, LLC......vereeerereereireieeenereieeeeineieenns OH........... NIA .o Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevooios | coviriencens

Nationwide Life and Annuity Insurance

0140 [ Nationwide.........ccocurrerereneereens | corvrerrnenne 82-2958440.. NW-Civita NLAIC, LLC......cocevererrenerrrireisiincenas OH............ NIA ... Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Necooe s
0140 | Nationwide.........ccoevrveverereeees [ covreriirenas 31-1580283.. NWD 205 Vine, LLC......cocovvverveeeireecercereree OH............ NIA....ccooone NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company...........| ...... N | e
0140 | Nationwide..........ccooeererreriens [ orrrrrennes 31-1580283.. NWD 225 Nationwide, LLC.........cccccovvrererrrrne. OH............ NIA....ccoonne NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccoervrerrrerenns | crvvrirrenns 31-1580283.. NWD 230 West, LLC......ovvevereereiecnrireincneeneenes OH........... NIA . NWD Investments, LLC........cocovveerrerrerniennenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
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0140 | Nationwide. 31-1580283.. |n/a... . |NWD 240 Nationwide, LLC. . [NIA.... . |NWD Investments, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. NWD 250 Brodbelt, LLC.........cccccvvvererrirrrerennes NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1580283.. NWD 250 West, LLC.......oovverreeierereernineneeneenns NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1580283.. . |NWD 265 Neil, LLC..... . NWD Investments, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. NWD 275 Marconi, LLC........cocoevrrrrrririrrineenne NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 31-1580283.. NWD 300 Neil, LLC........cooevevrerrericeriereeeenes NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 31-1580283.. NWD 300 Spring, LLC.....c.cvvvverererrireiereiriienns NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 31-1580283.. NWD 355 McConnell, LLC........cccovvvrverrrrrirrirns NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccevrvverereeees [ errerirnas 31-1580283.. NWD 425 Nationwide, LLC NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 [ Nationwide..........ccoeurrerrrreerens | corvrereneene 31-1580283.. NWD 500 Nationwide, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necooe s
0140 | Nationwide.........ccoeevrvverererees [ covrerrirenas 31-1580283.. NWD Arena Crossing, LLC........cccccovvvvvrrrerernnn. NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 31-1580283.. NWD Arena District I, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ccovvvrerrvereens [ covrrerrenns 31-1580283.. NWD Arena District II, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 31-1580283.. NWD Arena District MM, LLC........ccccccocovvrerrenn. OH.....cc..... NIA....ccine NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........cccoevevereerrrens [ orrerrnnns 31-1580283.. NWD Arena District PW, LLC..........cccevvrverennee OH............ NIA.....cccoon.. NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvreens [ corvrrrnenes 31-1580283.. NWD Arena District V, LLC.......cccoovvrvrrrerrirrerns OH............ NIA....cone NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide 31-1580283.. NWD Athletic Club, LLC........cccccovverrrirrrerennes OH............ NIA....ccoonne NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1580283.. . NWD Brodbelt, LLC..... . INWD Investments, LLC.... .. |ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 30-0876022.. NWD Franklinton, LLC Nationwide Realty Investors, Ltd ownership Nationwide Mutual Insurance Company N
0140 | Nationwide 31-4118665.. NWD HP, LLC......cvirieeeeeeeeee e NWD Investments, LLC.... 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................c..... ownership Nationwide Mutual Insurance Company........... | ...... N | 2
0140 | Nationwide.........ccccovvvvevereeees [ evreriinas 81-4401901.. NW-Grapevine Bluffs, LLC...........cccccevvveverernnee. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereeriens [ orrrrrennes 82-1881115.. NW-Ironhorse, LLC........cccoevvevieverieieeeine Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvereens [ covrrernenns 47-2482818.. NW-Jasper WAG, LLC........ccoovvrrmrnrrrrrieeens NW REI, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvrererrerrens [ corrrrrennes 81-1232565.. NW-Lenexa, LLC......cccovvrrrnieenieieiseisnieinns NW REI (NLAIC), LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........ccooeerereerrrens [ erreriennns 81-1671648.. NW-Lenexa Il, LLC......coeoevviverercreeeeeiinns NW REI (NLAIC), LLC.....oovvrereereeerereeaee ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide..........ccvvvverrvriens [ corerrrnenns 81-5146596.. NW-Logan, LLC........oouerrrnrrrieenneneseiecssneeenns NW REL LLC...ovvveirieeerireeiessseiesssnenenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennns 81-1361460.. NW-Marketplace, LLC........ccccoovvvvereirreieireinns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide.........cccoververrrenrerens | corereeeeene 82-4777464.. NW-Mayo, LLC.......vveererirceneereeeneseieeeenees NW REL LLC....ooiereeieerereiecseiseieeeeeneinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceeervverereeees [ ovreriirnas 81-5146266.. NW-Millenia, LLC........ccccoovverreeeirierecceenes NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 83-2260477.. NW-ORBPD, LLC......cocoveeereirereeeieeeiees NW REI (NMFIC), LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 83-0849392.. NW-Park Place, LLC........cccoovovrnrrrrrrnrennernernes Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 47-1740812.. . |NW-Peachtree, LLC . INWREI, LLC. .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 46-2469044.. NW-Portales, LLC........ccooverreerrieencereirereeneenne NW RE|, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........ccceevvrrerereeees | ovreriiinas 47-2449044.. NW-Promenade at Madison, LLC...................... NW REL LLC....cooviveiicecereeece e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
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0140 | Nationwide. 83-2173918.. |n/a... . INW-Radius, LLC..... . [NIA.... . INWREI (NLIC), LLC..... ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide 82-5083560.. [n/a NW-Twin Lakes, LLC NIA NW REI (NMFIC), LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccovvverrveriens [ covrrerrenes 4B8-5T64783.. [Nf@...ceorireere | everrirriernnins | crreeeereeresnesneennes NW-TysoNnS, LLC.....ovveveereireeeirecereieeecsneeenns NIA .. NW REL LLC....voierireeneiree e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
Nationwide Life and Annuity Insurance
0140 [ Nationwide.........cccoeurverrrerrerens | corerereeene 81-1603024.. NW REI (NLAIC), LLC....ooorveerrreeirereieeneens OH.......... NIA ..o Company ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccovvvvvevereeees [ evreriinas 81-1619428.. NW REI (NLIC), LLC.....oveverereeceee e OH............ NIA.....ccoone. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 81-1861190.. NW REI (NMFIC), LLC.....cooveerireieirieeriee OH............ NIA....ccooe. Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSUO ISR
0140 | Nationwide..........ccovvererrvereens [ covrreenenes 82-4876417.. NW Village Park, LLC........ccoovvvrnerernirrnrirnenns OH........... NIA ..o NW REL LLC...ovoieerieiree e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 31-0947092.. OCH Company, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 31-0947092.. Ohio Center Hotel Company Limited Nationwide Realty Investors, Ltd. ... ownership......... | ... 55.250 |Nationwide Mutual Insurance Company........... | ...... N.oooa. T,
0140 | Nationwide 31-0947092.. Ohio Center Hotel Company Limited.................. OCH Company, LLC........ccovvrrrrrnrnrerrireininns ownership.......... | e 1.000 |Nationwide Mutual Insurance Company.......... | ..... [\
0140 | Nationwide 26-0263012.. Old Track Street Owners Association, Inc Other non-Nationwide Other non-Nationwide N
Nationwide Life and Annuity Insurance
0140 | Nationwide.........cccoevveerereinnns 13999... | 27-1712056.. | N/a......ccoevers | oveereriieens | cvveeeiiieeensienns Olentangy Reinsurance, LLC.........cccccooevvienenee. VT A Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
On Your Side Nationwide Insurance Agency,
0140 | Nationwide..........ccvvrverrvriens [ corrrrrnenns A7-1923444.. [Nf@...cooviriers | e | orreseseireiesseneees Inc. OH............ NIA ... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennes (111 RO Moo [ [, OYS FUNA LLC......ovieeieieie e DE............. NIA....ccoonne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
Parks Edge Condominium Home Owners

.................................................................... 32-0516252.. |n/a.............. Association OH............ |OTH.............. | Other non-Nationwide...........c.cocevrvrnirereins [ M v | Other non-Nationwide.......c..coevveeenecninccncies | veerelNuviii | 21
0140 | Nationwide..........cccoeerereerriens [ orrerrennns 31-1486309.. |n/a.............. Perimeter A, Ltd.......c.ocoverevesiecseeeee OH............ NIA....ccoon. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ccovvverrvereens [ covererrenns 20-1169305.. | Nf@...vvrerrs | errerrirrirnnnnnes [ cernerneenesnessennenns Polyphony Fund LLC........ccccocrvvmrnrirrininrereenens DE............ NIA ... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide.........ccvvererrvriens [ cerrrrrennens 39-1907217.. |n/a.............. Premier Agency, INC........ccevvierereinnnieinnienns A NIA....ccinne ALLIED Group, INC...cc.cvevvvrereirisieieisiieieinenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ OISO ISR
0140 [ Nationwide...........coeurrerrrereerens | corvrereneene 75-2938844.. |n/a.............. Registered Investment Advisors Services, Inc... | TX............. NIA...cccoorinn. Nationwide Financial Services, Inc................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necoo s
0140 | Nationwide.........ccoeerrverereeees [ evrerrirnas 82-0549218.. |n/a.............. Retention Alternatives Ltd............ccocevvicverinnnes BMU.......... A Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoovererrerrens [ orrrrrennes 20-2726014.. |n/a.............. Riverview Diversified Opportunities, LLC........... DE.......... OTH..covve Nationwide Mutual Insurance Company........... OWNErship........c. [ oeerererennns Nationwide Mutual Insurance Company........... | ...... N Y
0140 | Nationwide..........ccovrverrvreens [ covrreenenes 20-2726014.. | n/a.............. Riverview Diversified Opportunities, LLC........... DE............ OTH..covverenee Nationwide Mutual Fire Insurance Company... | ownership.......... | cevereereenne. Nationwide Mutual Insurance Company........... | ...... [\ 2
0140 | Nationwide..........ccovvrererrvriens [ corrrrrennns 20-2726014.. |n/a.............. Riverview Diversified Opportunities, LLC........... DE......c...... OTH..covvee Nationwide Life Insurance Company................ OWNErship.....ccoe. [ ovverrereieins Nationwide Mutual Insurance Company........... | ...... N O
0140 | Nationwide.........ccccoevvierereeees [ ovreriirnas 26-0384865.. |n/a.............. Riverview Multi Series Fund, LL - Class Event.. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 20-8027258.. |n/a.............. Riverview Multi Series Fund, LL - Class N......... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccveevverrvereens [ covrrerrenns 31-1486309.. | n/a.............. Rivulon Hotel I, LLC.....c.ovoevereeiecrcreeiseenenne NRI-Rivulon, LLC.......vverereerreereieeeeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide 31-1486309.. |n/a.............. Rivulon Hotel Il, LLC.......ccovvvivieierireeeinine NRI-Rivulon, LLC.......coveieieeeieeresieinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR IS
0140 | Nationwide . 131-1117969.. |n/fa.............. Scottsdale Indemnity Company............c.cceuneee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide . 131-1024978.. | n/a.............. Scottsdale Insurance Company..........cc.cccevenn. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide . |86-0835870.. [N/a...ccccvrers | v e Scottsdale Surplus Lines Insurance Company... Scottsdale Insurance Company...........ccccueene. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
0140 | Nationwide..........ccvvrverrrerenns | covvrirrennns 91-2158214.. | Nf@..ccvierns | v | e The Hideaway Club.........ccocoovvenrininerrininnens Other non-Nationwide............oeuerervenrereerniniens (11 S BT Other non-Nationwide............coeerverrrnrrereirnnes | e N 2




statement for June 30, 2019 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE Y

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

0L°CID

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
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. 20-3541511.. | n/a... . | The Madison Club............... ... |CA. ... |OTH.. .. | Other non-Nationwide............... . [nfa..... Other non-NationWide.............ccevvemeerrenneennies | crenee N
0140 | Nationwide 31-1610040.. The Waterfront Partners, LLC..........cccccvvvevnenee. OH............ Nationwide Realty Investors, Ltd...................... ownership.......... | ..... 50.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 52-2031677.. THI Holdings (Delaware), INC..........cccoverrrenrennen. DE Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Y
0140 | Nationwide. 74-2825853.. . | Titan Auto Insurance of New Mexico, Inc.... NM. .. | THI Holdings (Delaware), Inc . | ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide . 186-0619597.. Titan Insurance Company...........cocveureeneeneereenns 17] THI Holdings (Delaware), Inc ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 75-1284530.. Titan Insurance Services, INC........cccccovvvvevernnnnes TXeoieies THI Holdings (Delaware), Inc............c.cccveneeee. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 81-1456923.. US Regional Logistics Program, L.P.................. DE........... NIA....cccoooe. Nationwide Mutual Insurance Company........... ownership.......... | ..... 23.330 |Nationwide Mutual Insurance Company........... | ...... N | P
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 81-1456923.. US Regional Logistics Program, L.P................. DE............ NIA ..o Nationwide Life Insurance Company................ ownership.......... | cvee.. 13.330 |Nationwide Mutual Insurance Company........... | ...... [\ | P
Nationwide Life and Annuity Insurance
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 81-1456923.. US Regional Logistics Program, L.P.................. DE............. NIA. ... Company ownership Nationwide Mutual Insurance Company........... | ...... N..ooee T,
0140 | Nationwide 81-1456923.. US Regional Logistics Program, L.P................. DE........... NIA....cone Nationwide Mutual Fire Insurance Company... |ownership Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 33-0160222.. . |V.P.I. Services, INC......cccevvrrirrrrnnnes .. | Veterinary Pet Insurance Company.. . |ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide . 195-3750113.. Veterinary Pet Insurance Company Scottsdale Insurance Company..........c.ccoeuveene ownership Nationwide Mutual Insurance Company N
0140 | Nationwide . [34-1394913.. Victoria Fire & Casualty Company.............cc...... THI Holdings (Delaware), Inc............c.cccvvneee. ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. . | 34-1842604.. . | Victoria National Insurance Company. . | Nationwide Mutual Insurance Company. ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide . | 34-1777972.. Victoria Select Insurance Company................... Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........cccovererrerrens [ corrrrrennes 31-1486309.. Wellington Park, LLC.........cccoevevvirierrisiieieienns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
limited member /
0140 | Nationwide.........ccceevvverereeees [ erreriinnas na....... N coiiiiiies [ | e Zais Zephyr A4, LLC.......cccooveevvveeeieeeeeeienns DE........ OTH....ccoeeve Nationwide Life Insurance Company................ nocontrol  |... 60.000 |other non-Nationwide............cccceeererrecreeereen | e N....... R
Aster Explanation
1 For the purposes of this schedule, Nationwide presumed control of these entities because they are owned by at least 10% and are not wholly-owned by a Nationwide entity.
2 Other ownership indicates a non-ownership circumstance by a Nationwide entity.




Statement for June 30, 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
1. 23,968,326
2. 20,106,728
3. Farmowners MUIEPIE PETl............ccueireieiiiiieieieiseiece e seeisesstesesseienes | eressssesses s esse s sssessesnnas
4. Homeowners multiple peril... . 305,231,432 ..189,892,347
5. Commercial MUIPIE PEIL........ccoireieiiirieiccsseeeese s | erreesssesies s 44,963,490 23,281,435
6. MOrtgage QUATANTY.........cccevverieireireieieie et ses
8. Ocean marine
9. Inland marine........
10. Financial QUAraNtY.........cceeueieireiiininieeiesee st sses
11.1. Medical professional liability - OCCUITENCE.........c.vuiveiriiiiriieicieese et | e
11.2. Medical professional liability - ClAIMS-MATE..........cccrrurreieriirieieisseeeiens | e sessseenens |+
12. Earthquake.........c.coeverrenieneincincienene 2,620,073
13. Group accident and hAIN...........cccuiriiecee s | st

. Credit accident and health....
. Other accident and health
. Workers' compensation....

. International..

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

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

....5,269,658
..31,585,301

..78,609,449
. 12,607,347
........................ 55,180,041

30, WAITANEY. ...t es
31. Reinsurance-nonproportional assumed Propenty...........eeeerereeereenereereeees
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business. .
35, TOAIS....ceevce e
BA0T. e es
3402.
3403, e
3498. Sum. of remaining write-ins for Line 34 from overflow page. e
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......ccoucsrerirrsrinrierisisnanans
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1. 11,072,766 ....21,685,674 ....24,213,543
2. Allied lines.... 10,087,823 ....19,293,162 ...19,978,514
3. Farmowners multiple peril
4. Homeowners MUIPIE PEIl.........ccceveviiieeiieicieeee et esssnes | onee ...158,998,790 ..278,376,979
5. Commercial MUIPIE PEFl.........covviveieieieieieces et | eree .22,388,186 45,368,369
6. Mortgage guaranty
8. OCEAN MAMNE........coucvereieerieiiee ettt s st s s bbb s s s s b s s b s banaes | Hiessssasses et s besses e bssses s ssessssessessesntas | oebassesssssssssassesses st astes e s st s s s s sansaes
9. Inland marine........ ..4,229,929 ..8,306,170

. Financial guaranty.........cccccoeueevevercunnnnns

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

. Auto physical damage......

. International..
L WaAITANEY ..o
. Reinsurance-nonproportional assumed property............ccceeeevereersrvererenenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of bUSINESS............cccoeveeiveeviiciciicieienns
1 TORAIS. .ot

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

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

...1,315,538

...2,076,771
17,074,124

..472,888

36,460,454
...6,971,843

..2,359,551

.4,637,390
....31,968,789

857,230
"""""""""""""""" ..75,665927
13,779,241

.2,747,635

..6,830,454
....36,944,780

....88,417,318
13,791,872

. Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (Line 34).......cccconiiiniiniiniiniisis




statement for June 30, 2019 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

¥10

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2019 2019 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2019 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2016 + Prior.....co. | coovvverersiinnans 846,384 | .ooovverernans 367,951 | ooveeeran 1,214,335 | oo 247,930 | oo 9,201 | e, 257,131 | oo, 28,839 | oo, T12174 | oo 328,315 | oo 1,069,328 (569,615) | ..vveererrnnen. 681,739 | .o 112,124
2. 2017 s [ 561,964 | .oovvererenans 266,910 | oo 828,874 | oo 141,927 | oo 7,139 | e, 149,066 | ..ooovverereriniaes 23571 | oo, 392,978 | oo 174,099 | oo, 590,648 |....ccoverernnns (396,466) | ...coverrrnnen. 307,306 |...ccoorsrernnn. (89,160)
3. Subtotals
2017 + Prior.....co. | covvevirvennns 1,408,348 | ......cocoevnee. 634,861 | ....covvnne. 2,043,209 | ..o, 389,857 | oo 16,340 | oo 406,197 | oo 52410 | oo, 1,105,152 | oo 502414 | ... 1,659,976 (966,081) ] ..vcvvrrennad 989,045 | ..o 22,964
4. 2018 | e 697,290 | .o 640,290 | ....covennee. 1,337,580 | oo 336,426 | ..o 70,972 | oo 407,398 | oo 59,746 | oo 453,260 | ..oooviieririnn 405,220 | .ooooriveiriinns 918,226 |...ccccovennne. (301,118) | oo 289,162 ..o (11,956)
5. Subtotals
2018 + Prior........ | coevrrreerenaas 2,105,638 | ..coovvreerans 1,275,151 | oo, 3,380,789 | .oceererseinas 726,283 | oo 87,312 | v 813,595 | oo 112,156 | oo 1,558,412 | oo, 907,634 | ..cccoovrrnnen 2,578,202 wn(1,267,199) | oo 1,278,207 [ ..o 11,008
6. 2019, [ 0.0 S P .0 ST P D0, T D DS S I 672,845 | oo 672,845 |....coouun. D0, S 302,222 | oo 447134 | oo, 749,356 |....ccoouee. .0 SN R 0.0 T PR XXX i
7. Totals....ccoveees | v 2,105,638 | ...cccoovevene. 1,275,151 | oo 3,380,789 | oo 726,283 | ..ocoovvevreerns 760,157 | oo 1,486,440 | .oooveveree. 112,156 | oo 1,860,634 | ...ccvvvvrnnne 1,354,768 | .....coovvvnne 3,327,558 |.....ccceuuue. (1,267,199) | ...ocvvveee. 1,278,207 | ovvevevveeririrnns 11,008
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | oovevvveeeee 2,252,642
L P (60.2)% | 2. coevrrrrnne 1002 % | 3. oo, 0.3 %

Col. 13, Line 7

Line 8

4 0.5 %




Statement for June 30, 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

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

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

> w N

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

Bar Code:

A A0 O AR ATR AR
* 2 377 9201949000002 =
AN A AR AL RO R
* 2 3 77 92 01945540000 2 =
A AU AR ATR AR
* 2 377 920193650000 2 =
(LT e T A
* 2 3 77 920195050000 2 =

Q15

Response

NO

NO

NO

NO




Statement for June 30, 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2504. Recoupment receivable

.............................................................................................................................. 13,539,528 9,264,941
2505. Third party administrator receivable.. o . . ..2,432,985 ..3,484,636
2506. Deductible reCeIVADIES..........cucveiiceeiicesiesce e sssssessssesessssessssssesessssessnss | svessnsssesenseneens 044,878 | it DLTTT | 985,101 864,467
2597. Summary of remaining Write-ins for LiNE 25..........ccoveeveeerersreeirsrerinsessenesressesssnesssssssensens | evensenseneereenn 11,017,391 | i D TTT | i 16,957,614 | ........c......... 13,614,044
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year

2504. Pooling expense payable crevnernernernenennnen 34,801,739 [ e 30,285,734
2505. State surcharge/recoupment payable....... 1,974,485
2597. _Summary of remaining WIte-iNS fOr LINE 25.... .. ittt sttt sttt cenenennernnnnnennd0, 124923 | i 32,260,219

Q16




Statement for June 30, 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE A - VERIFICATION
Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......c.iviieieieiie ettt sensens | ebsebssessessesssssse st s st es b s s s st naens 0 | oo
2. Cost of acquired:
2.1 Actual cost at time of aCQUISItION...........c.ccoeueevriveieieseie 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.ccuvveieeieiivriieiie e eieeiens | eveieiesisie e 466,720,035 | ..o 387,665,370
2. Cost of acquired:
2.1 Actual cost at time of acquisition ...44,400,000 ....91,904,174
2.2 Additional investment made after acquisition 1,415,089 ....29,072,645
3. Capitalized deferred INtEreSt AN OthET ..ot bbb sanbs | sbestessesssssssessesses st st s sesas 4,196,485 | ..o 5,836,276
4. Accrual of discount 459,618
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals.
7. Deduct amounts reCEIVE ON QISPOSAIS............ccvueiciiuiiiieiicie sttt b st s b saees | sbsbessesssssssssessss st ansessesas 1,885,442 | oo 48,218,048
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES...........cveveiiviieieiereeeee et | e b s e ———————————————
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 JE OO
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 514,846,167 | ... ..466,720,035
12, Total ValUGHION GIOWEANCE. ..ottt nnen (3,089,794) [ e (2,537,941)
13. Subtotal (Line 11 plus Line 12).. 511,756,373 .464,182,094
14, Deduct total NONAAMILEA AMOUNES..........cccveiivieeieccc ettt ettt sae st sesaeseas | essesssbantessesas s st sssessss st st es e tsnaensssaees ettt ettt nanan
15. Statement value at end of current period (LIn€ 13 MINUS LINE 14)......uiiiiiiiiiiieiiesieiciisississessstssiesessssssssssessesssssssesssssssessans | sssesssssssessessessssssassesan 511,756,373 | oo 464,182,094
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 784,666,385 | ...ocvevreeeeecrene 762,144,513
2. Cost of acquired:
2.1 Actual cost at time of acquisition 136,066,544 ....59,099,083
2.2 Additional investment made after acquisition 74,162,690 ....719,756,536
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) 2(2,024,393) | oo 39,739,367
6. Total gain (loss) on disposals 390,375
7. Deduct amounts received on disposals 206,974,190
8. Deduct amortization of premium and dEPreCiatioN............ccuueuiiriveieiciieie ettt nsens | sbestessessb sttt 5,250,866
9. Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............ccovvriveieevieveveisie et
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12. Deduct total NONadMItted AMOUNES..........c.civiieieicieie ettt bbb
13. Statement value at end of current period (Ling 11 MINUS LINE 12).....ueuereiuiiiresseisssssessesssssssssesessssssssssssssssssssssssssssssssessasesses
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 5,085,099,805 ...5,370,568,509
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 251,779,037 627,542,123
3. Accrual of discount 3,704,664 | ..o 8,138,407
4. Unrealized valuation increase (decrease) 2 A1,301,166 | e (2,130,015)
5. Total gain (loss) on disposals (2,525,404) 3,132,712
6. Deduct consideration for bonds and stocks disposed of 283,203,817 905,064,039
7. Deduct amortization of premium 7,439,238 | oo 16,858,024
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE. ..ottt ssestsseessessesns | stesssessessesssssessessssssnssassnenns (58,000) | ... ....(759,000)
9. Deduct current year's other-than-temporary impairment recognized.... .1,826,798 1,897,968
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. ....196,530 2,427,099
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... ..5,087,627,945 5,085,099,805
12.  Deduct total nonadmitted amOUNtS.............cccueuerieiceiceeeceese s ...18,752,538 .16,048,364
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......c.ciueiiieiciiiiieiesessctesesesiesiesesssssssssssssesssessessssssenes | srssesisssssessesessssssses 5,068,875,407 5,069,051,441




statement for June 30, 2019 ofthe NATIONWIDE MUTUAL FIRE 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

20ISO

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

BONDS

NAIC 1 (8):vvrevermeerrermseeesssesseesesseeesseesssesessessssss s sssssenssssesssssssessasssns | sasessesssssssssssenns 347,222,746 | ..o 67,299,794 | oo 65,795,902 | ..ovvevnrirrriirinnn (38,363,599) | ..covvvvnrirriinne 3,147,222,T46 | .ooovvvvens 3,110,363,039 | ..ovvveenrireeererireenieesenieenene | e 3,144,724,948
20 NAIC 2 (@)..nveverercerneriesie i sss et | e 1,196,405,295 | ....ovvvvvcrirrrrirninne 54,775,081 | ocveocvererriereinnnns 34,446,894 | ..o 49,906,044 | .....cooovvririri 1,196,405,295 | .....ocoovvvrerrenns 1,266,639,526 | .....ovvrevererireieieriennieneseenens | s 1,256,075,258
3. NAIC 3 (@) e nese s | eesisensssesnsessienes 263,193,704 | ..oovvvievrerrieriis 19,622,331 | oo 19,384,918 | .ooooiverririnnne (3,519,784) | .ooonvvvrerierrin 263,193,704 | ...cvvrvrrriens 259,911,333 | oot | e 254,805,458
B, NAIC 4 (..o sess s nsss st essssessssnnes | sessaesssssssssssssnesns 109,658,800 | ....ovevneerrrrrrrereenn 2,274,244 | oo KNV 1< I (3,253,428) | ..oonveerrirrriinens 109,658,800 | ....vovvverrnrerrreenns 105,616,103 | ...vevuvereeererereeereeeseesssnssnees | eevesneessseessnnessnnens 106,714,150

NAIC 5 (8)-vvvvevereeeraermseessseesseeesseeeseeessesssesessssssssesssssssssssssasssssssssassssssssns | onessssssssnssssasessseens 28,686,862 | ...ccoovrerrereriereenens 173479 | s 9,630,774 | cooooeerreeerieed 803,768 | .eooveerrerrererriinne 28,686,862 | ...oooueerrirereiens 19,833,335 | ..oooveeeereeereeireenieeeneenienesn | ceeereeeeseene s 24,468,823

NAIC B (8)-+vvevereeerarereeesseesmesssesseesssseesseessessssessesssssssessesssesssssssesesns | cossrsssssssssssssssssssesns 3,492,802 | ... 140,941 | oo 110 | e (626,340) | ....ocvercreiririies 3,492,802 | ..o 3,007,293 [ ..o | e 4,063,866

TOtAl BONGS. ... st senessenenes | eosesnessnenssanesenc 4,748,660,209 | ..o 144,285,870 | ..ooovvvveviiriiis 132,322,111 | v 4,746,661 | .ooooovrvnirrrininnne 4,748,660,209 | ....coovvvniriinniens 4,765,370,629 | ...oooviviirieniriiriincni e O [P 4,790,852,503

PREFERRED STOCK

NAIC 2. | eriene e 2,282,044 | ..o | s | s s (V07 1 2,282,044 | oo 2,280,021 | oo | e 2,284,073
10, NAIC 3ece s | s 343,875 | oo 200,000 | ..oooveerriiieirieiiins 200,000 [ .o | s 343,875 | oo 343,875 | .o | s 339,640
T10 NAIC A | e b bas | Shie bR | Shbee bbb | Srbs bbb | et | b 0 [ |
120 NAIC 5.ttt siens | ehesest et bR e bbb es e | Heeese R R s bR b st | Sesesb e R R e e bR e et n b s b | etbee bR bR e bR e | HEeeeee b ettt | eebnb et 0 [ oo | v s
130 INAIC Bttt e et seneene | SreeeteeE e hbees st eee e ent e e st enes | fieeienEenEseesentenEseEeeienseeEenesentenEeee | chientenEneentenEereseReeneentsensreentene s | SensenEeeReneenEenEene Rt ene st seR e enEenes | HfeneenEeens e enE et enbensnnn e | snt ettt 0 | e | e
14, Total Preferred SOCK..........coouiuriiniiiiciciscirisrscessscsseienes | risniisn s 2,625,919 | .o 200,000 | ..o 200,000 | (2,023)] oo 2,625,919 | oo 2,623,896 | ..o [0 P 2,623,713
15.  Total Bonds and Preferred StocK.........oiiinininiiniiniisisssnisnisnins | coneeneieneseneeneaasd 4,751,286,128 | ......ccvcviviiiinas 144,485,870 | ....ccoocvvcricinnen, 132,522,111 | v 4,744,638 | ....ccoovviinnns 4,751,286,128 | .......ccoccvvvinnnns 4,767,994,525 | ....ccoviviiniiiiiiii (O 4,793,476,216

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC18§.......... 0; NAIC2S......... 0; NAIC3S...... 0; NAIC43§....658,798; NAIC5S.......... 0; NAIC6S.......... 0.




Statement for June 30, 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ?)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oirirrierisernirienes | e 134,024,605 |.......cocooonen. )3, SN O 134,013,307 | oo 183,264 | oo 37,119
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.........cururireiereireiiecineieeecissesesssse st sessess s ssssssssssesses | stssesessesssssssssessasssnssnssessas 78,458,241 | oo 76,846,024
2. Cost of short-term iNVEStMENS ACUITEA. .........ccvcueiiiiieiice ettt b snseaens | ebesssssessssssessssssesssansesans 646,110,547 | .ooovvvvereeeeeeeene 1,408,879,155
3. ACCTUAL OF QISCOUNL. ...ttt ettt ettt e et e s s e e s e e e e et e e et e e e e et ea et et ee st sesesesesesssess st sssssnsnsnenennsnsnenesenenesenenens | seesessssssssesesssssesssessseenenenenennens 24,249 | ..o
4. Unrealized valuation INCrEASE (ECIEASE)........ccvviveuieiieeieieetes ettt sttt s s s sss s st sses et sessesansens | svsesssssssassesessssessesssensessesensaes (12,951) | covovveeeeereeeeeee e
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 reCeIiVEd ON QISPOSAIS..........cvriviiivereiireiriie e b s b bbb s ses s saesenses | ebessssessssesessssesessnassesaes 590,555,481 | .oveveievieeeees 1,407,266,938
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 142+3+4+5-6-T+8-9).........cccovrrririrereiierieesceeereessesisisnes | cevvetsseesissessese e sessssaesens 134,024,605 | .....cocvvvereeeeeeees 78,458,241
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)......coviviiiiiriieiiciieiesees st sesssssstesesssessesssssssssssnes | esssssssesssssssssssssssssssesaes 134,024,605 | ...oooovvverieiesa 78,458,241
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Statement for June 30, 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

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

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column)

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

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............ccceevnee (620,302)
3.14 Section 1, Column 18, PriOr YEar........ccovuuererreereeeereneereiseesneeseieenns (817,749)

197,447

197,447

2,166,000

58,000

2,224,000

2,224,000

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

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............cccevvnenee (620,302)
3.24 Section 1, Column 19, PriOr YEAI..........ccvvveveererereereesreisiseseseesienas (817,749)

197,447

197,447

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

Cumulative variation margin on terminated contracts during the Year..........cccoeveevinrrerninrnessinsnninns

(1,429,223)

Less:

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

4.22  Amount recognized (1,429,223)

(1,429,223)

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

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

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

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

Statement value at end of current Period (LINE 6 MINUS LINE 7)........c. ittt ss st s bbb bbb bbbt
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Statement for June 30, 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

Sch.DB -Pt.C-Sn. 2
NONE

QsSI05, QSI06



Statement for June 30, 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

1. Part A, SECHON 1, COIUMN T4......oooiiicie et bbb s bbbttt nann 2,224,000

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

3. TOUAI (LINE 1 PIUS LINE 2)...vuviiviieiriiiieiieietesie ettt sttt s £ 2 880818 bR ARt a e n sttt 2,224,000

4, PartD, SECHON 1, COIUMN B.......vieieiiecee et s bbbttt 2,224,000

5. Part D, SECHON 1, COIUMN B.......uvvurieireieirieieieiiiesse sttt bbbttt

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 1B.......ouivieireiiieiieieieiseis ettt bbbt 2,159,915

8. Part B, SECHON 1, COIUMN 1.ttt sttt

9. TOtAl (LINE 7 PIUS LINE 8).....vovoieeieie ettt ettt ettt a s s s a st e bbb s s s s s et et A s bbb e b e s et st st s sttt s e et s na st 2,159,915

10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen 2,159,915

11, Part D, SECHON 1, COIUMN Gu..o.vviviiiiieiicicie sttt s st

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

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....oieeeecee ettt ettt bt ettt bt e ettt s bt nee 145,422
14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e 1,017,919
15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee 1,163,341
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15). ... curereireeeireiseesseeeeseessseeesessessse e ssessssssessesssssssssessessssssessessssssessessssssessssssssessessasssessessassssssessassnssessesssssessessasssnssessassane 0
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Statement for June 30, 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

.............................................. 2,337,440

............................................ 10,677,944

.............................................. 3,319,644

............................................ 24,712,870

.............................................. 8,179,090 | oooovvrrrinnn.. 26,695,074
.............................................. 4,836,294 | ..oovvvinnnn 2,337,440
.............................................. 2,337,440
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statement for June 30, 2019 ofthe NATIONWIDE MUTUAL FIRE 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




statement for June 30, 2019 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

2030

Location 4 5 6 7 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
00-1102975 UPPER MARLBORO.........coomririerirrireeieisserienirenes MD 05/16/2019.... 7,900,000 | ..vouveererereeireeseriees ettt snssnnns | cessesissiies 13,125,286
00-1102976 SALT LAKE CITY oottt uT 04/15/2019.... 11,500,000 [ .ooveouiieieireiieiiiesieeiee st | eereeniseeaas 18,829,000
00-1102978 BURKE............ 04/11/2019.... | .... 5,000,000 51,633,750
00-1102998 SEATTLE ...t senssnsssssssnssnsssnsssnsssssssnssssssssnsssssssessesssns | WA itississsssssssssnsssens | ossesseesssnssnns 05/23/2019.... | .... 10,000,000 . 16,900,260
0599999. Total - Mortgages in Good Standing - Commercial MOrgages = All Ofher. ...t ebtss bbb st enisas | crsen 0,9, S [N XXX i | e 34,400,000 | ..o 0 | it 100,488,296
Mortgages in Good Standing - Mezzanine Loans
99-0000066 BAYTOWN. ...ttt LRI VURRRION 1173072017 . | o 12500 [ i | aensssessnsssnssssensssssssssenssesssnsssssssssses 15 199,099 | i 39,300,000
0699999. Total - Mortgages in Good Standing = MEZZANINE LOBNS.........v.eu ittt sttt sttt ses et ses s ee st ses et ee s et et ne | eesemsesssssesansesesssssnsensesessnsenensensnsennenss | onees XXX XXX 0 . 39,300,000
0899999. Total - MOrtgages i GOO SEANGING. .. ... evuuieuieisieieseeisiees et sees st sees stk 8 8888888 E R E4eEbeeeb e et ettt ettt | crbia O S P XXXt | i 34,400,000 . ..1,155,099 139,788,296
3399999, TOAI MOIGAGES. ... ..o veererieireiciti ettt bbb s bbbttt bbbttt e Sheteet s bbbttt | ebenes 9,9,9 NI (R XXX ooevtiriiniees | vttt 34,400,000 | oo 1,155,099 | oo 139,788,296
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 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 With Partial Repayments
00-1000188.... ... | KEASBY 04/17/2000.... | .... 204,398 0 0
00-1000369 ... |PITTSBURGH .1 12/13/2000.... ..954,177 0 . 0
00-1000391.... ... | BROOKLYN 01/11/2001.... | .... 416,921 0 ..45,296 0
00-1000450.... +.. [MIDLAND PARK.......ovviriimrinnineineessrinseiensnenseessnennens | Nduoosiinsiinins | o, 12/29/2000.... 2,031,373 0 ..54,375 0
00-1000701.... co [ VILLANOVA. ....ooorinirnerirerincisseissineniesiessssssssnesenneses | PR | oo 1211712007 [ oo | e 571,944 0 .42,484 0
00-1000949.... e [ STOW.eieeeeeseseseissiessssssessssssssssseensnnes | OHeveciicinens | o, 05/30/2002.... | covoeevererereeiinne | e 298,872 0 19,175 19,175 0
00-1001038 ... | ITHACA .1 10/01/2002.... 3,690,708 0 ..37,069 .37,069 0
00-1101900.... ... | BELLEVUE............ 12006/2012.... | oo | v 10,480,958 0 ..86,354 0
00-1102049.... .. | WASHINGTON 10/12/2018.... 7,061,579 0 ..37,389 0
00-1102633.... CA.oovveves [ v 03/01/2017.... 9,674,111 0 .51,728 0
00-1102652.... ... |NORTH LOGAN.............. UTeie [ 03/01/2017.... | .... 21,465,267 (U RTINS PN 105,661 0
00-1102703 ... | SANTA MONICA. CA .103/21/2017.... .12,080,758 0 ..81,637 0
00-1102763.... re [ CINCINNAT Lttt (0] ISV R 07/19/2017.... 1,353,746 0 9,228 0
00-1102820.... .. |ONTARIO.....coovviirirrrriririrnns [S7. VSIS IR 11/01/2017.... 4,902,112 0 ..23,400 0
00-1102862.... JCLAYTON. e MO [ e 03/29/2018.... | covorevereerrrienns | e 12,317,567 0 ..70,637 0
00-1102939.... WA i | e 11/15/2018.... 5,400,000 0 ..28,642 0
00-1102976..........coevveververeree | SALT LAKE CITY oot UTevens [ 04/15/2019.... 0 0
00-1102978 VA e | e O471112019.... | coveevierirneiriees | eeriereneesessssisessesiseees | ernsiseisessesssnessnns | sessessssessessssssnsssns | onessesssssessessssssnnes | sessesssessesssssesassenns 0 0
03-4002170......covvirerreenees SALT LAKE CITY ..ttt UT e [ 12/28/1999.... 2,677,217 0 0
0299999. Total - Mortgages With Partial REPayMENtS. .......c.ouiiirriiiicecciscec e covesseeesnssnsensesens ...95,581,705 0 0 0 0 0 0 0
0599999, TOtAl MOMGAGES. ........vvevreeersieaeiesaeseeieeise s eesssssssseessesesaeesas ...95,581,705 0 (V] [ 0 0 0 0 0 0




statement for June 30, 2019 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

€030

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Ares Private Credit Solutions, L.P.... . | Wilmington.... . | Ares Private Credit Solutions 06/23/2017.... 2
GSO Capital Opportunities Fund II LP. New York .| GSO Capital Partners LP............cccovererineneeerenisierennes 03/31/2017.... 2
GSO Capital Opportunities Fund Il LP Wilmington.... .| GSO Capital Partners LP...........ccccucimieneineeineinerinnsins 06/03/2016.... 2
ICG SDP Fund 3B . | Grand Duchy. . | Intermediate Capital Managers Limited. 03/22/2018.... 2
Newstone Capital Partners |ll, LP. Wilmington.... . | Newstone Capital Partners 09/20/2016.... 2
Owl Rock First Lien Insurance Fund, LP..........ccccouiniinniiniiinininninniens New York .| Owl Rock Capital Advisors LLC 03/28/2019.... | ccoovvvernnes 3 .
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.........c.ccocooieovriniinnisnnnnnns ..37,858,255 |....... XXX....ooe
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
AMPErSANd PAMNETS [X......cvoviririiiieiieiersesesie s ensnes BOSION. ... MA... | Ampersand Managment LLC 10/30/2018.... 3 ....4,575,000
Cyprium Investors V. Cleveland OH... [ CYPHUM INVESTOTS........cvieiriciecieicieie sttt nea 03/31/2017.... 2 ....7,549,729
Dyal Capital Partners Il New York NY.... |NB Dyal Associates I, LP.........cc.ccccoovunrinnnininiicinincis 09/30/2016.... 3 6,561,212
Dyal Capital Partners Il Co-Invest Moonrise LP....... New York NY.... [NB Dyal Associates IIl, LP... 07/25/2017.... 3 2,556 -
EnCap Energy Capital Fund IX LP........cccccoovvmmrincinniinnes Dallas TX.... |[EnCap Investments, L.P...... 03/31/2017.... 3| s | e 155,944 1,366,948
EnCap Energy Capital FUNA X1, L.P......oviirriieiieiciesssssssssse s HOUSEON. ..o TX.... |EnCap Investments, L.P.......c.cccooverrrvrrvinrrnns 07/17/2017.... 3| s | e 184,882 | oo | e 4,278,261
Energy Spectrum Partners VIII, L.P Dallas TX.... | Energy Spectrum Partners... 04/08/2019.... 3| 204,242 | oo | e
GTCR XI LiPereiesee e New York NY.... | GTCR Investment XII, LLC.. 05/04/2018.... 3 | e | e 201,000 4,715,400
ICG Europe VIL.............. St Helier. JEY.. | Intermediate Capital Managers Limited 08/24/2018.... /2 (SRR BTN 697,339 | .o 4,744,192
MBK Partners FUN [V, L.P.......c.ooiiiieeeeeeeeeeeeete et Grand Cayman ... |CYM. |MBK Partners...........cccccooerremrecrereennen 03/09/2017.... B e | e 1,116,059 4,059,466
Navis Asia Fund VIII, L.P... Grand Cayman . | CYM. | Navis Capital Parners...........cccvvrireeiiirieiciniseei st eeesessessees 05/08/2019.... 3| 250,000 | oo [ e
One Rock Capital Partners I, L.P New York . | One Rock Capital Partner 10/30/2017.... 3 | s | 2,389,791 [ 5,508,559
Peppertree Capital Fund VI, LP. Wilmington.........cccvvvvnniciniici, . | Peppertree Capital 11/28/2018.... 3 ....3,000,000
Riverside Strategic Capital Fund I, L.P. New York . | Riverside Company...........cccceeerereenreneneneens 05/23/2017.... 2 ....2,212,705
SLSPV-2, LP.....oovrvinricrieieinne New York .| SilVer Lake Partners, LLC..........c.riuirieieieiieieisessssisse s csssssssssssssessessses | seesesssassennes 02/14/2019.... | covovevernens 3 | i 4,089,926 | ....vvnriireieieiiniieeiies | e s
SVB Capital Partners IV, L.P Silicon Valley. .| SVB Capital Partners, LLC........c.cccocvrernrrerieirennees 12/06/2017.... 1 38,850 . 1,509,900
TPG Asia VII(A), LP....cccoverrrinnee Fort Worth L TPG ASIB. ..ottt | et 07/26/2018.... B | s | s 119,222 | oo | e 4,361,223
Vista Equity Partners Fund VII, L.P. Austin... . | Vista Equity Partners, LLC 01/24/2019.... 3| 328,121 | o ....5,461,542
Yukon Capital Partners I, LP....... Minneapoli MN... | Yukon Partners. 07/18/2017.... 2
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated [ 4,872,289
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
AEW Core Property Trust (U.S.), Inc. . | Baltimore... . | AEW Core Property Trust. 03/31/2017....
Almanac Realty Securities VIII, L.P..... Dover . | Almanac Realty Partners.. 12/21/2018.... . A77,524
CIM FUNG VI LLPiii et Los Angeles.. .| CIM Fund VIII, GP, LLC.....cevvrvrrrrerirrircenne 031312017 .. | ceveereeeireees | cerereeerneeiseesessseeiseeseens | eeresesseesnsis 1,370,884 3,395,128
Corning Place Master Tenant LLC Valley View . | Coming Place Ohio Investment LLC 03/22/2017.... 19,666
Crow Holdings Realty Partners VII, LP s Wilmington.... . | Crow Holdings Capital Partners, LLC...........coveurriririrrereneincneeieeeseeeeeeseesesseseens | veseesneences 03/31/2017.... 59,305 2,041,719
Crow Holdings Retail Fund 1, L.P.......ccooivmiciireiscecene Dover. . | Crow Holdings Capital Partners, LLC... 10/21/2016.... 1,033,894 4,856,501
Dermody Properties Industrial Fund I, LP.. Dover.... . | Dermody GP II, LLC..... 12/27/2018.... ....1,677,053
DiveoWest FUNd V, L.P......coererinieeicerieni Dover. .| DivcoWest Fund V GP, L.P.. 06/23/2017.... 2,527,889
Exeter Industrial Value Fund IV, L.P Dover. .| Exeter Property Group IV, L.P.. 10/24/2016.... 500,000 2,250,000
Harrison Street Real Estate Partners VI, L.P Dover . | Harrison Street 08/09/2017.... 200,000 932,692
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 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
HSREP VI Co-Investment 3, L.P......... . | Harrison Street 05/02/2018.... ...135,000 350,526
Madison Realty Capital Debt Fund IV, LP.... . | Madison Realty Capital. 04/22/2019.... | .... ..2,112,874
Nationwide Affordable Housing Fund 51 State..... .| TCB Mecklenberg Mill, INC.  #8........covvureeeeirireeieiseirieeeseeeeiseeseseeeeeesssessenssees | vesseseesenees 12/20/12013.... 11,611 .
NW - Buena Vista, LLC IMONAICN. .o 07/27/2018.... 2,639,842 | oo | e 5,550,374
PCCP Credit IX, LP.. .| PCCP Credit IX GP, LLC 03/28/2017.... ...600,000 . 9,924,000
PCCP Equity VIII, LP.... . S PCCP, LP.ieeeeeeeisii s 09/18/2018.... BTABT | o | e 1,472,835
Rubenstein Properties FUnd lll, L.P...........ccccooviiiiiiiiiincsccescneis Wilmington . | Rubenstein Partners 03/31/2017.... 5,309,735 .12,902,655
US Regional Logistics Program, L.P Dover. . .|USRLP GP, LLC.. 10/18/2016.... 6,150,000 ..23,872,653
Waterton Residential Property Venture XIlI, L.P . veee | DOVET oo DE.... | Waterton Venture XIll GP, LLC...........ccccccoovvrvervrerernnnnnne 1110312017 .. | e | e | v, 327,295 | ..o | e 3,215,917
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffillated...... ..o ot sssssnsssessssssssssasssanes [ 2,712,874 | oo 20,466,135 | .o (U 79,899,710
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
| NW REI (NMFIC), LLC ColUMBUS.....cvvreiririeisniseierinene IOH... INationwide Mutual Fire Insurance Company. 03/16/2016.... | ovvvverririins [ e | crssesnninns 17,664,927 | .voovnienns
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = AffIlitd....... ..ot ettt nseenees (U] 17,664,927 | oo [0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
o Alyeska Fund L.P........ccoovirvinrirnrnrinns Toronto CAN. |Alyeska Investment Group, L.P.........c.coceiiniie s 05/01/2019.... | ovoevrrrnes 5| s 10,650,925 | ..ovovevernieinneiersnes | s
w Citadel Wellington LLC..........ccoirirreieeeeieieeeeee e Chicago IL...... Citadel Advisors LLC.........cccceeeievrcecrereene 04/01/2019.... | .... ..14,156,453
'_\ Davidson Kempner Partners New York NY....|MHD Management Co 04/01/2019.... | covvervnnee ...4,591,143
Renaissance Institutional Diversified Alpha Fund LLC...........ccccovrvrrircnenne New York NY.... [Renaissance Technologies LLC..........cccovurirrreeerereeeneiseeeeneeseeseneeeeees 04/01/2019.... | covrenencd LI [P 8,645,841
Two Sigma Spectrum US Fund, LP.......ccccoviivniniininnins New York NY.... [ Two Sigma Principals, LLC 04/01/2019.... | .............. (1 [ 17,668,468
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.............ccoovrininniinnniisiccnen ...55,712,830 | o0 | 0 [ 0
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Nationwide Affordable Housing Fund 36: Apollo Tax Credit Fund 62 LLC.. ColumbUS.......cvviviiiiiininiis I OH... IApoIIo Housing Capital................... 10/01/2013.... . 1,781.518 | L 49.500
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit = UNAfIIBIEA. ........oviuriiiiiis ittt sttt ettt ane | esetsteeses et et enteesee et sesee et et ent e e s et et en et et et ensenses et 0 .. 1,781,518 | ....... XXX.......
4499999, SUDEOLAI = UNGFAIIAIEA. ...tttk 8 kR feEEe0E1 4eEE1oEEE oL E LA 48R LR E 4L E LA 40E 8RR eEE R oL E oLk 10E1 4oLk eLE R E LA E LR LR A AR 63,777,993 [ .o 34,850,150 | o0 | i 184,273,758 | ....... XXX.oone
4599999. Subtotal - AFilIated. ... 0 7,664,927 | i | 0 [ XXX
4699999, TOAIS.........cvvriereeirciieiiecieiiee e ....63,777,993 ..52,515,077 184,273,758 | ....... XXX.......
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 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 | in B./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
GSO Capital Opportunities Fund Il LP. New York.... .. NY.. | Distribution... .. | 03/31/2017 |06/27/2019 0 [ oerenererine | 00 363,965 | e 363,965
GSO Capital Opportunities Fund IIl LP . | Wilmington.. . | DE.. | Distributiol .| 06/03/2016 | 06/07/2019 0 .289,409
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

€03

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated............ccoooiiiieiiiioinieiiissscess e | ceenaenaad 653,374 | ....coco.. (V] [P {0 [ 0 0 0 0. 653,374 | ........ 653,374 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Ampersand Partners VIII.. . | Boston. Distribution .. | 03/31/2017 | 05/03/2019 5,054,488 0 5,054,488
Cyprium Investors IV. . | Distribution... ..103/31/2017 |05/16/2019 | ....... 3,969,738 (V[ ORI (TRt 3,969,738
Dyal Capital Partners Il Co-Invest Moonrise LP. . | Distribution... .. |07/25/2017 | 05/03/2019 | ............ 23,913 0 23,913 | .
EnCap Energy Capital Fund IX LP... . | Distributio ..|03/31/2017 | 06/06/2019 1,089,671 (V1 OO 1,089,671
ICG Europe VIl............ Distribution... .| 08/24/2018 | 06/19/2019 | .....cvvvvrrrnec 66 0 66
Macquarie Infrastructure Partners A/B, LP.. . | Distribution... .| 03/31/2017 | 04/17/2019 | .....17,778,412 (V1 RO R 17,778,412 |...17,778,412
MBK Partners Fund IV, L.P.. Distributiol .. 103/09/2017 |06/30/2019 ...324,577 0 e 324,577
Riverside Strategic Capital Fund I, L.P. . | Distribution... .. | 05/23/2017 |05/02/2019 | ... 13,682 0 [ eeerererererene | e 13,682 | e 13,682
Silver Lake Partners |l LP. . | Distribution... .| 03/31/2017 | 06/30/2019 | ....... 4,077,488 (V1 OO RO 4,077,488 | ... 4,077,488
Veritas Capital Partners VI, L.P. . | Distributiol .| 06/15/2017 | 04/03/2019 ...321,980 0 ...321,980 .321,980
Vista Equity Partners Fund VII, L.P.. . . | Distribution... .| 01/24/2019 {05/20/2019 | ... 0 617 617 .
Yukon Capital Partners lll, LP.........coccovvrvvrnririnsninnns Minneapolis..........cocrvvenn. MN. | Distribution.........cocevrereresrererenisnienisninns 07/18/2017 [06/12/2019 | .......... 597,979 0 N 597,979 | ....... 597,979 | .iiviirinriininns | eerversrieneninnns | eoseeiersnisenad (]
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 133,252,611 | o0 [0 [ 0 0 0 0]... 33,252,611 |....33,252,611 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Charlton MT LLC Charlton .. | MA. | Distribution... .. | 1212412014 | 05/09/2019 | ..oveeern 27,194 | oo | v [ v 0 27,194
CIM Fund VIII, L.P. Los Angeles . | CA.. | Distribution... .| 03/31/2017 {06/05/2019 | ..........620,688 | ......ccooovrrmrrines | cormerrmrrirnericins | ceenne (VN ORI IOV 620,688
Crow Holdings Realty Partners VII, LP...........ccccovuune.. Wilmington.........cocveveeenee DE.. | Distribution. 03/31/2017 {06/26/2019 | ... 131,686 | oo | v [ e (01 OO (VR 131,686
Crow Holdings Retail Fund II, L.P........ Dover. DE.. | Distribution... .1 10/21/2016 | 06/27/2019 | ...ovveeere 17,553 | coveiiieeiiees | v [ v (V1 SRR PR 17,553
Harbert U.S. Real Estate Fund V, L.P........c.cccccoevuunce. Birmingham...........ccccco..... AL.. | Distribution... . | 03/31/2017 {04/11/2019 | ......2,392,350 | ....ccccovmrrimmrines [ covmrivrriineircins | e 0
Madison Realty Capital Debt Fund IV, LP...... Dover. DE.. | Distribution 04/22/2019 | 05/10/2019 | ..ceovee e AT04 | oo [ e [ e 0
Nationwide Sol 2 LLC... Washington............c.ccc..... DC.. | Distribution... . 10711972017 | 05/01/2019 | cvovvveeeren i B32 | oo | e [ i 0
PCCP Credit IX, LP. Dover. DE.. | Distribution... . 103/28/2017 | 06/24/2019 | ........ 405,921 | ..coovvrrriivrvirns [ v | e 0
Penelope Solar LLC.........coovvrveirerririeeecreneieene Town of Lansing............... NY.. [ Distrbution...........cccoveveeereeeerereirrrieieens 08/28/2014 | 06/28/2019 | ..voveeeere. 5,404 | oo [ [ e 0
Strata Fund 24 Lessee LLC. Chapel Hill.. ..|NC.. | Distribution... .. 106/05/2015 | 04/26/2019 | ... 194,812 | oo | v [ e 0
Telemachus Solar LLC Washington. .. | DC.. | Distribution... . 110/09/2015 [ 06/28/2019 | ...ooveeween 7,702 | o | o [ 0 ..
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.........c.cocoiniiniinnniicssssssnnes | aeeend,899,048 | o0 | i i 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[ N REI (NMFIC), LLC.. | columbus [ OH. [ DiStHbUtON. ..o s [03/16/2016 [ 0612812019 | .....10,720,785 | .o | s | o 0 ] 010,720,785 [...10,720,785 [ ooocsccsn | eossssss | s 0 [
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. ... ..o e ....10,720,785 | ................... (] [RR {0 0 0 0 01... 10,720,785 |....10,720,785 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
[ Atlas Enhanced FUNG LP.........ocooosmmssmsesss | Chicago.....cereserssess [IL.... | DISSOIUtION. ..o [01/01/2019 J05101/2019 | ......9,969,680 | ...... N e e 407,999 [ oo | o 10,377,679 [...10,768,155 | .ocoroersrss | s 390476 [ ...... 390,476 [ oo
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. ..o sesssissssssssnsesssssssnssnses | aersans 9,969,680 | ........ 407,999 | .o (U I (L [V 407,999 | i 0]... 10,377,679 |....10,768,155 | .....ccovvenncd 0 [ s 390,476 | ........ 390,476 | ..o 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
[OYS FUNG LG [ NEW YO [NY... | DISHIOUtON. .o [03/2912017 [ 0510172019 [ .....55,712,830 [ .oocescsscns | oo | e 0 ] 055,712,830 [...55.712,830 [ oo | oo | s |
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated..... .....55,712,830 0 0 0]... 55,712,830 |....55,712,830 0 0 0 0
4499999. Subtotal - Unaffiliated ...47,730,711 O 407,999 L0 [ 48,138,710 |....48,529,186 O 390,476 | ........ 390,476
4599999. Subtotal - Affiliated .....66,433,615 0 0 0 ... 66,433,615 |....66,433,615 0 0 0 0
4899999, TOMAIS........eveeeeeieieeeeieee ettt eeserinniien .. 114,164,326 | ... 407,999 | ..ooooivieinl0 | i | e 0 . 407,999 | .o, 0 |...114,572,325 |..114,962,801 | ................... [ 390,476 | ........ 390,476 | ...oocovvrrrnnnn 0
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030

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
000000 00 O |Argentina (Republic of) Unsec Nt 8.750 [ DI 04/08/2019........ Direct............. 173479 | oo 192,647
000000 00 O |Argentina (Republic of) Sr Nt 8.280% 1... 04/08/2019........ Direct.... 456,836 669,357
040114  HK 9 |Argentina (Republic of) SrNt 5.625% O... 05/07/2019........ Direct.... 377,235 .
040114  HQ 6 | Argentina (Republic of) Sr Nt 5.875% 0 04/25/2019........ Direct...c.ocveee 232,900 | .o 340,000
1099999.  Total - BONAS = All OtNET GOVEIMMENL...........cvivieiiseiitiiieieiieisitesietstesiesesssssessessessesssesssessessssases  essssessessesssssssesssssssessessessessssesssesesessessessessesssssssessesassesssssessssessessesessessesses et essessebseessesses et s sesseb et sssessessebensensessnssntens absessssns 1,240,450 | oo 1,692,004
Bonds - U.S. Special e and Special A
76116E  GR 5 |Resolution Funding Corp Strips 0.000%... ..| 05/23/2019........ Morgan Stanley & Co LLC 318,703 | oo 427,000 |........ 1
76116F  AB 3 |Resolution Funding Corp Strips 0.000%... .. | 05/23/2019. Various. 2,589,095 <eenen3,468,000 1
88059E  5G 5 |Tenn Val Auth Cpn Strip Strips 0.000% .. | 05/23/2019........ Morgan Stanley & Co LLC. 754,155 | oo 1,051,000 |........ 1FE
88059E 5N 0 [Tenn Val Auth Cpn Strip Strips  0.000%... .. | 05/23/2019........ KeyCorp 646,598 | ..o 1,020,000 |........ 1FE
88059E U7 7 |Tenn Val Auth Cpn Strip Strips 0.000% .. | 05/23/2019. KeyCorp 502,420 .674,000 1FE
88059E U8 5 |Tenn Val Auth Cpn Strip Strips  0.000%... .. | 05/23/2019........ KeyCorp 461,799 633,000 1FE
88059E V2 7 |Tenn Val Auth Cpn Strip Strips 0.000%... .. | 05/23/2019........ Morgan Stanley & Co LLC. 607,782 854,000 1FE
88059E V9 2 |Tenn Val Auth Cpn Strip Strips 0.000% .| 05/23/2019. KeyCorp 112,931 .187,000 1FE
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. ... .. v.reuirrrstrsaresieiersssseeessares | eerersessasesesssssssesasssesssssasssessesesessessasssessaessessaessessessasssessessseesesssessessasssessessanssessaessessasssessessanssessassnssansnsssssanssessansansse  sesasssnses 5,993,483 | .o 8,314,000 0 S S
Bonds - Industrial and Mi:
00163G  BC 0 |ALM Loan Funding CLO Ser 2012-7A Cl A2R2...........cccoomiimiiniinniicnniieiinsienissienins | ceinniiiniinns 06/21/2019........ Citigroup. 25,000,000 | .coovvrrvrrieirenieiieees 25,000,000 |........ 1FE
00206R  HS 4 |AT&T Inc SrNt 3.600% 07/15/25.........cccvviieiiiiieieire i | e 06/05/2019........ Tax Free Exchange.........cccccovvvvviviniireiininnins 4,992,381 | oo 5,000,000 | .oovoreviiriiieine 70,000 |2FE.....ccciviviininne
01448Y  AE 3 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 Cl .. | 06/24/2019........ Interest Capitalization............. 130,923 130,923 |........ 6FE.
032177  AH 0 |Amsted Industries Sr Nt 5.625% 07/01/2 .| 06/26/2019........ Bank of America BISD Dealer..................... 308,745 . 295,804 | ..o 1,063 |3FE ..o
184496 AN 7 |Clean Harbors INC St Nt 4.875% 07/15/2........c.ccuivmieirinrireierircieiseiesnensessineieninns | eeveeseninenes 06/19/2019........ VAOUS ..ot 7,071,663 | oo 7,030,000 |........ 3FE.
184496 AP 2 |Clean Harbors Inc SrNt 5.125% 07/15/2.........cccovriiemiiveiieniiisisniccii .. | 06/18/2019........ Goldman Sachs & Company. 2,200,000 | oo 2,200,000 |........ 3FE
260543  CS 0 |Dow Chemical Co SrNt 3.150% 05/15/24...........ocoovviiierriiieiecseeeciesresseiene .| 06/04/2019........ Various 10,002,200 | ..o 10,000,000 | ooovvrereeieiereiserereeeeeenis 3,938 [2FE.....cccoovririrnne
31620M AR 7 |Fidelity Natl Info Serv Inc Sr Nt 5.00 06/10/2019........ Suntrust Robinson Humprey IncC...........coooveurvvninnns 5,556,800 | ...covevrriririieeis 5,000,000 | ......... 39,583 | 2FE
31620M AT 3 |Fidelity Natl Info Serv Inc Sr Nt 3.00 .. | 06/26/2019........ Stifel Nicolaus & Co Inc. 5,045,300 | ..o 5,000,000 55,417 | 2FE
34488@ AA 6 |Football Club Nt 3.560% 10/05/24... .| 05/15/2019........ Stonecastle Securities LLC.........cccoovuvvernrirerierneenes 5,064,150 | ...coorvvrrriereeeeis 5,000,000 TFE s
415864  AM 9 |Harsco Corp SrNt 5.750% O7/31/27.......ccovvemriniriiriirinnieiineiesierssiessssssessens | coesiinesienes 06/26/2019........ Goldman Sachs & Company............ccccueweieniinerienes 241,213 | e 230,000 |........ 3FE.
585503  AA 3 |Mello Warehouse Sec Tr RMBS Ser 2019-1C...... .| 05/08/2019........ Jefferies & COMPANY INC.......c.ovueviiiirieiecece e 13,300,000 1FE
585503  AB 1 |Mello Warehouse Sec Tr RMBS Ser 2019-1 C......coovvrernrieiriereiersessiesssiessessssessnnns | soeveessesennes 05/08/2019........ Jefferies & COMPANY INC.....vvuvveririiirie s 3,570,000 1FE
59166E  AA 3 | Metlife Securitization Trust RMBS Ser 20 . ..| 04/26/2019........ Credit Suisse Securities LLC...... 1,460,500 TFE e
62877V AA 9 [NBM US Holding Inc. SrNt 7.000% 05/14.........ccoeemrrireriirerriseeesisersesssiseresissens .| 05/02/2019........ Direct......ooo.... 419,246 3FE.
74256L AU 3 |Principal LFE GLB Fnd II Nt 3.000% 04/..........ccoovviriemriieneieineeierseiseiesssiseeeens | covreressennes 06/25/2019........ VaHOUS. ... 7,921,462 TFE. s
82967N  BE 7 |Sirius XM Radio Inc Sr Nt 4.625% 07/15. .. | 06/26/2019........ Various 4,337,463 | ..o 4,320,000 |........
84861T  AD 0 | Spirit Realty LP Sr Nt 4.000% 07/15/29... .. | 06/25/2019........ Various 3,149,946 | ..o 3,140,000
858912  AF 5 |Stericycle Inc SrNt 5.375% 07/15/24.. .. | 06/27/2019. Bank of America BISD Dealer.. 720,368 .691,000 11,651
94106L  BF 5 |Waste Management Inc Sr Nt 2.950% 06/1 .. | 05/14/2019........ Credit Suisse Securities LLC...... 4,999,700 ..5,000,000
94106L  BG 3 |Waste Management Inc Sr Nt 3.450% 06/1 .| 05/14/2019........ Mizuho Securities USA Inc 4,990,200 | ..o 5,000,000
000000 00 O |Digicel Group Two Ltd SrNt PIK 9.125% D 04/01/2019. Interest Capitalization... 278 ...278
000000 00 O |Ades International Sr Nt 8.625% 04/24/...........ccccovemiveriiiririininererseesieeeisee s D.. 04/16/2019........ Direct............ 510,000 | cooverererreririeriereeeeeris 510,000 |........
000000 00 O |China Evergrande Group Sec Nt 8.750% 0 D... 06/27/2019........ Direct.... 272,975 305,000 222
00654A  AA 4 | Adani Green Energy UP Sr Nt 6.250% 12/.. 05/30/2019........ Direct.... 480,000
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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)
12644V AC 2 | CSN Resources SA SNt 7.625% 04/17/26............covververmrrnireineirererissesisssesesienes [ DI 04/10/2019........ Direct......ov.... 424298 | ..o 430,000 |........ 4FE,
25382F  AA 9 |Digicel Group Two Ltd Sr Nt 9.125% 04/.........ovverierieeeieireereseeesee e |0 S 04/01/2019........ Interest Capitalization............. 9,740 9,740 |....... 6FE
38060A AC 8 |Gold Fields Orogen Holdco SrNt 6.125%.... 05/08/2019........ Direct.... 620,000 620,000 |........ 3FE
46650C  AA 7 | JBS Investments Il GMBH Sr Nt 7.000% 0 .| D.... 04/01/2019........ Direct.... 720,650 . 710,000 [ oo 10,906 [3FE......ccccovvivernnnnne
785712  AG 5 | Sable Intl Finance Ltd Nt 5.750% 09/07 D 04/02/2019........ Direct............. 332,303 | oo 335,000 |........ 3FE.
G4588# BQ 3 | Intermediate Capital Group Plc SrNt 4 | DI 04/24/2019........ Citigroup. 10,000,000 ....10,000,000 |........ 27
3899999. Total - Bonds - INAUSHTIAl NG MISCEIAMEOUS. ...ttt e ehsses e ees s s e E 010880888008 E 8L E 0S8 £E 8080 E e E S8 E 00 E e E e h e bk e ehbeeEeh e b eee st b et n sttt ents | fonbssnssnssenssneensennennsn o 123,852,504 22,972,745 | 341,514 XXX i
Bonds - Bank Loans
000000 00 O |Berry Plastics Corp TermLnRNt6 4.4... ..| 06/10/2019. Tax Free Exchange.. 57,385 57,385 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 06/17/2019........ Direct............. 44,941 45167 |....... 3FE.
000000 00 0 |Pathway Partners Vet Mgmt LLC New DD Ter.. ..| 06/14/2019........ Direct.... 14,980 15,056 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .| 06/14/2019. Direct. 49,935 50,186 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 04/26/2019........ Direct.... 29,969 30,120 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 04/10/2019........ 100,395 | oo 100,372 3FE.
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 06/10/2019. 34,954 35,130 3FE.
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 06/28/2019........ 993,721 | i 999,160 58 |3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .| 06/11/2019........ Direct.... 10,819 10,874 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .1 05/07/2019........ Direct.... 18,309 18,401 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter. 05/10/2019........ Direct............. 18,309 18,401 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. . | 04/30/2019........ Direct............ 91,547 92,007 |........ 3FE.
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. 04/30/2019........ Tax Free Exchange.........cccocvcviveerivninicrncens 208,373 | oo 209,927 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter. 05/31/2019........ Direct............. 130,132 | oo 130,786 |........ 3FE.
000000 00 0 |Pathway Partners Vet Mgmt LLC New DD Ter.. ..| 05/31/2019........ Direct.... 191,417 | e 192,379 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .1 05/31/2019........ Direct.... 58,257 58,550 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter. 05/31/2019........ Direct............. 70,741 71,097 |........ 3FE.
000000 00 0 |Pathway Partners Vet Mgmt LLC New DD Ter.. ..| 05/03/2019........ Direct............. 20,973 21,078 |........ 3FE
22818R AW 6 | Crown Americas LLC TermLn B Nt1 4.37 .| 06/27/2019........ VaOUS....cevvriiecieie e 8,193,340 | ..o 8,152,137 |........ 2FE.
60367  AA 9 | Community Brands Incremental DD Term LN........ccc.coevuiviirinniniiieriienissiesinsiins | coveniienienes 06/28/2019........ Tax Free Exchange.........ccccccoovvvvvvinniiciininninns 25,521 25521 | ........ 3FE.
74966U AP 5 |RPIFinance Trust Term Ln 6 Nt 1 4.474. .. | 06/24/2019........ UBS Financial Services Inc.. 16,346 16,285 |........ 2FE.
81726)  AE 1 |Sensata Technologies New 1st Lien Term L. .1 05/17/2019........ Wells Fargo Securities LLC.. 1,964,254 | ..o 1,953,939 |........ 2FE
68371Y  AJ 2 |Open Text Corp Term Ln Nt 1 4.178% 05/......c.ccocvrevernene A 06/07/2019........ ValOUS. ... s 854,813 | .o 853,563 |........ 2FE.
8299999. Total - Bonds - Bank LOANS........ciiiimiiiiieisiisersiissisni s 13,199,431 ....13,157,521
8399997, TOtAl = BONGS = PAI 3.tttk 1kt k k8108 ee L4 eE8 oL b oEE o0 8 e E L E L8140 84080881 HL 8oL E 8818 E 8L 8L 88 4L £ 8 E 8 L84 E L8 4L 81 E 4L £ 4R L b4 E b L b E b L E e bk eeE e eEbsteEenb e st bt r bttt ents | bereent sttt 144,285,868 ..146,136,270 371,085
8399999, TOAl - BOMMAS. ... veeieittiees ettt ses skt E sk ee s E R0 R E e fE1eE8eEEoEEoeE R e f e E R SR EE LR eS8 E SRR R LR E SRR E L E R EE SRR f R LR R R E e EE SRR eEE e EE R R e ehbnE R enE e et Rttt | fereent et 144,285,868 | ....coovvrevnriniieii 146,136,270 | .coovvvvvnrnne 371,085
Preferred Stocks - Industrial and Miscell;
05971P  AB 4 |Banco Mercantil De Norte Jr SUB Nt 7.5.......cc.iiiiiniiiniiiisissnissi i | | DI | 06/20/2019........ DIFBCE. . | s 200,000.000 200,000 | ..o | s P3FE
8499999. Total - Preferred Stocks - Industrial and Miscellaneous.......... 200,000 XXX 0
8999997. Total - Preferred Stocks - Part 3 200,000 XXX 0
8999999. Total - Preferred Stocks........... 200,000 XXX 0
Common Stocks - Industrial and Miscell
69120# 10 6 | Owl Rock Capital Corp Com.. Direct.... ..283,362.320 ..4,335,444 XXX |
9099999. Total - Common Stocks - INAUSHHIAl ANA MISCEIIANEOUS..............c.c.ciueiiieteiiictetetctctetetecetetetieie eetettetete et eteteeeetet et stetesesaeaeteesetetesssesesesseaetessssetes s setesessssetessesesesessesesesssesesssesetessesesessnsesesessesstesnsetetennssesensnsetesannns | eaetesisaes 4,335,444 XXX 0 XXX,
9799997,  Total - COMMON SIOCKS = PAIE 3...........cviuieiieiiiteiieiei ittt st s e b ssess s esssses  ebsebssssssessessesassessebssssssessessesesesse s s et esses e s et essebse s et easesse s et s s b s e st e s es s e s e b et e s s bt et e s s s e bt esse bt etessesseb st ensesesnntens  aviesassnns 4,335,444 XXX | 0 XXX
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9799999, TOLAl = COMMON SEOCKS..........vueveieieeieeisete sttt ettt et eisete s st etessesse s eesssessessesssensessessess  essesssssssessessesassessesssssesessessesassaesesssesesassessessesaesessessessssessessesansessesseesesessesesassessesses et assesseb st essessesetansessesssssnsessessetans  avsessssssan 4,335,444 XXX e 0
9899999. Total - Preferred and Common Stocks... 4,535,444 XXX 0
9999999. Total - Bonds, Preferred @nd COMMON SIOCKS...........cceiiiieieiiieeiei ettt ettt etetetee etattessssaetesasses et s etetesesase et s s esebesasasees s s eses s s sseses et et s s sesesessnset et s s etebesseAeses s setebessesee s e aet et s s eaes s esetebnssaes s setetebsaes | e4esessssetetassesesessssetesassssesasssetesassssenans | stebessssessssesesesassetasensesas 148,821,312 XXX 371,085
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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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
455780 AG 1 |Indonesia (Republic of) AID SrNt 8.90..... .. | 06/01/2019. | Redemption ~ 100.0000 50,000 50,000 54,500 (929) (929) 150,000 | v | e | evrriieiinennd0 | s 2,225 | 06/01/2021.
62938L AA 8 |NRRC-B Facilities Corp CTL GSA Backed. | .. | 04/15/2019. | Redemption ~ 100.0000...........ccue. | worrerrrenermnerirerirns | corverenns 420,000 | .......... 420,000 0 420,000 | oo e | 0 [ 14,385 | 04/15/2022.
Vendee Mtg Tr RMBS REMIC Ser 1996-2
911760 HH 2 |1Z . [ 06/01/2019. [ PAYdOWN.........cvvvrirrrircerreiirirenis | veverererneeissisenienes | e 48,785 | ............ 48,785 | ............ 48,542 | ..oovorirs 48,613 | .o | e 172 L7725 N IS 48,785 | ..o [ e | e 0| e 1,413 | 06/15/2026. [ 1.........cc0..c.
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 [Cl1 .| 06/01/2019. | Paydown 9,151 | v, 9,151 (88) 9151 [ [ | evveeiieninnnnd0 [ 259 | 06/15/2028. [1.....cccovvnnee
0599999. Total - Bonds - U.S. Government.... 527,936 527,936 | ..........532,651 | .........528,781 | i | i d(845) | 0 | i (845) | 0 | 527,936 |0 i |0 18,282 XXX XXX
Bonds - All Other Government
000000 00 0 |Argentina (Republic of) Unsec Nt 8.750....| D| 05/07/2019. | Redemption ~ 100.0000, 32,095 32,095 3,193 ....32,095 05/07/2024.
000000 00 O |Ukraine Govt SrNt 9.750% 11/01/28....... D 04/23/2019. | DIFECL..........ocrvverreerereceeerisnsessieens | coveeeeseiessiesssesies | coenerend 429,495 | .......... 411,000 8,468 ..393,608 11/01/2028.
000000 00 O |Argentina (Republic of) SrNt 8.280% 1.... | D| 06/28/2019. | Direct 206,185 276,201 396 12/31/2033.
000000 00 O |Republic of Nigeria SrNt 7.696% 02/23... | D| 04/17/2019. | Direct 200,100 200,000 3,494 02/23/2038.
900123 CA 6 | Turkey (Republic of) Sr Nt 3.250% 03/2... | D| 04/17/2019. | Direct 7,086 .14,243 03/23/2023.
1099999. Total - Bonds - All Other GOVEINMENL.........coiiiiiiiiiiiniiin rrieiissiensnsssissssssnssnesenssssssenssssssessnsssnsnsssssensnssnsenes | seeees 1,900,879 | v 1,719,296 | ......1,468,131 | .......... 1,246,130 | ... 11,399 | ... 11,238 | ............. 0 22,637 | .o 0 XXX
Bonds - U.S. Special Revenue and Special A t
FHLMC Gold PC Pool #W30007 6.423%
3128HJ AG 1 |08/ .| 06/01/2019. | Paydown 304,319 304,319 | .......... 348,540 | ..cooovvvrne 339,676 | ..ovvrvrcriines | v (35,357) [ oovvrrereeres [ wrerereens (35,357) | evereeermrrneins | cerrerireenns 304,319 | v | e | s 0 | e 8,150 | 08/15/2028. | 1......ccconne.
FHLMC REMIC Ser 1060-X 7.250%
312905 KJ 0 |03/15/21 .| 06/01/2019. | Paydown 3,608 | ..ooverreen 3,608 | ..oooveneen 3,687 | oo 3,623 | .o (15) (15) 3,608 | ..o | e | e (VI IO 108 | 03/15/2021. | 1....cvvvvrvrne
FHLMC REMIC Ser 1116-XA  8.400%
312906 E5 5 |08/15/2 .| 06/01/2019. | Paydown 515 515 495 | s (53 1 I N 4 4 515 | e [ e [ e 0 | i 18 | 08/15/2021. | 1....cvvvevvrne
FHLMC REMIC Ser 1674-Z 6.750%
3133T3 Q2 7 |02/15/24 .| 06/01/2019. | Paydown 3,246 | ..oovoonee. 3,246 | oo 3,358 | oo 3,283 | o (37) (37) 3,248 [ .o | e | e (V1 I 87 [02/15/2024. | 1...cvvvrerec.
FHLMC REMIC Ser 1683 Z 6.500%
3133T3 X8 6 |02/15/24 .| 06/01/2019. | Paydown 27,934 27,934 28,109 | ...... 27,940 | ..coooiiiiiinns | s (6) [(C) ) N I 27,934 | oo | e | e 0 | o 758 |02/15/2024. [ 1........ovvveuee
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ .| 06/01/2019. | Paydown 7,965 | oo 7,965 | oo 8,266 | ..oooovrvriirns L% I I IO (146) (146) 7,965 | oo | ceveerieeninnis | e (11 IO 227 [ 11/20/12027. [ 1...ovveenes
FNMA REMIC Ser 1991-164PX 7.500%
31358K 7A 0 |12/25 .| 06/01/2019. | Paydown 2,656 | oo 2,656 | coovernnenn 2,759 | oo 2,675 | oo (18) (18) 2,656 | v | e | s (U1 I 82 | 12/25/2021. | 1..ecevvrnnens
FNMA REMIC Ser G92-14Z 7.000%
31358L VM 5 |02/25/22 .| 06/01/2019. | Paydown 1,956 | oo 1,956 | oo 1,986 | .ovveveierine 1,956 | covovercercrines | e 0 1,956 [ oo [ veererieninens | e (U I 59 | 02/25/2022. | 1....covvvrnnvnn
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .| 06/01/2019. | Paydown 5,715 115 5715 07/25/2023. | 1.
FNMA REMIC Ser 1993-119GA 6.500%
31359B  ZK 6 |07/25 .| 06/01/2019. | Paydown 3,851 | v 3,851 | et 3,800 | oo 3,827 | oo | i 24 24 3,851 | v | v | s 0 | 103 | 07/25/2023. | 1....cvovvvnne
FNMA REMIC Ser 1989-67D 9.000%
313602 3E 2 |10/25/1 .| 06/01/2019. | Paydown 158 158 158 | s LT I 1 1 158 | oo | e | e (110 6 110/25/2019. | 1...cvviinnn
FNMA REMIC Ser 1989-62G  8.600%
313602 W4 2 |10/25/1 .| 06/01/2019. | Paydown 658 658 (K I IO (S15K I 5 5 B58 [ .ooevrrereirens | rererreerenienes | e (U1 I 23 |10/25/2019. | 1..ceocvrnnens
FNMA REMIC Ser 1990-35E  9.500%
313603 2H 4 |04/25/2 .| 06/01/2019. | Paydown 384 384 384 | s 382 | o 2 2 384 | s | e | e (U I 15 | 04/25/2020. | 1....c.oovvvvnee
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
FNMA REMIC Ser 1990-41D 9.500%
313603 5 7 |04/25/2 .| 06/01/2019. | Paydown 3,196 | oo 3,196 | v 3175 | s 375 | oo | e 20 20 3,196 [ v | e | e (V1 I 126 | 04/25/2020. | 1....cvvvvenee.
FNMA REMIC Ser 1989-90E 8.700%
313603  JJ 2 |12/25/1 .| 06/01/2019. | Paydown 480 480 AT1 | s ATT | s 3 3 A80 [ oo [ s | e 0 | e 17 1 12/25/2019. | 1..cccvvnne
FNMA DUS Pool #380814 6.030%
31377M AP 6 |12/25/19 . [ 06/01/2019. [ PAYAOWN.......ovvrrvvcrircirniinrinniins | cevirerisseesssissisienes | veerseennsd 42,758 ((10) ) TN ISR 42,758 | .o | eerrseesernnnns | cevrneinnniennn0 [ s 1,075 [12/25/2019. [ 1...oovvvrrenes
3138YG XE 7 |FNMA Pool #AY3376 3.500% 04/25/45.... | .. | 06/01/2019. | Paydown 533,913 ..(13,837) 2533913 [ e [ | 0 [ 8,179 | 04/25/2045.
3138YP A2 8 | FNMA Pool #AY9024 3.000% 05/25/45.... | .. | 06/01/2019. | Paydown 885,130 ..(13,326) . 885,130 [ ..o v | v [ 10,842 | 05/25/2045.
3138YY DT 7 |FNMA Pool #AZ6413 3.000% 11/25/45.... | .. | 06/01/2019. | Paydown (1,583) [ v | v 122,423 | oo | e | o0 [ 1,580 | 11/25/2045.
3140E8 FP 8 |FNMA Pool #BA3773 3.000% 11/25/45.... | .. | 06/01/2019. | Paydown ....162,238 ...152,110 (2,594) 149516 [ e s | 0 [ 1,860 |11/25/2045.
3140HB FS 2 |FNMA Pool #BJ9176 4.000% 05/25/48.... | .. | 06/01/2019. | Paydown oo 1,418,007 1,417,639 (27,276) . 1390,363 | .o | e | eereinnrennen0 [ 24,121 | 05/25/2048.
3140J5 LM 9 |FNMA Pool #BM1231 3.500% 11/25/31... | .. | 06/01/2019. | PaydOWN.........cevrvverierinriniicinins | corverirereseessnenenes | evrennn 475,765 | o 4T5,765 | ... 495,818 | ...ovvevnvs 494,674 | ....ovvevvves | eeeeend(18,909) | s | v (18,909) | ..vvvevevrvireies | cerrerirrenne A75,765 | ..o | e | vevrvrinniennn0 [ 6,961 | 11/25/2031.
3140Q7 5Y 9 |FNMA Pool #CA0862 3.500% 09/25/47... | .. | 06/01/2019. | Paydown ....272,485 ....272,499 1,721 W2T4.220 [ e | 0 [ s 3,964 | 09/25/2047.
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48... | .. | 06/01/2019. | Paydown reennn589,618 589,435 | s [ et (11,556) | i [ (11,556) | ..cvvovverirnnns .577,880 20 ] 9,689 | 05/25/2048.
31417D LN 1 |FNMA Pool #AB6632 3.500% 10/25/42.... | .. | 06/01/2019. | PaydOWN..........cccvverirerimrenrnnnninns | eerverirerernennsnnnens | e 811171 | 811171 | 639,438 | ....cccooonu 637,924 (26,752) | ..ovevverrcviveins | e BITATT | s | e | e 0| e 8,859 | 10/25/2042.
31418C RC 0 |[FNMA Pool #MA3182 3.500% 11/25/47.. .. | 06/01/2019. | Paydown 9,221 11/25/2047.
34074M PG 0 |Florida St Hsg Fin Corp Rev Txbl Ref Hom | .. | 06/01/2019. | Call ~ 100.0000.........ccccouvermrumins [ rorerirrrrivmrinerirenires | v 159,287 | .......... 159,287 ....159,287 0 01/01/2043.
lowa Hsg Fin Auth Rev LBASS MF FHA
462462 BM 3 [InsM . |-|04/01/2019.|Call  100.0000 95,000 198 04/01/2021.
650033 3K 7 |Fa . [ 04/01/2019. [ Call  100.0000........cccmmrmererererree | cererererreriserrerirenes | evvees 1,150,000 (3,746) 04/01/2020.
Ohio St Hsg Fin Agy SF Mtg Rev LBASS
677377 2M 4 |Txb .| 06/01/2019. [ Call  100.0000............. 90,000 90,000 90,000 | ..oovvvrcrirens 90,000 | .oooverrirrirnns | v 0 | e | e 90,000 | cveoevvveirerir [ e [ e 0| e 1,054 | 11/01/2041. [ 1FE............
759911  ZK 9 |Regional Trans Auth IL Ref Rev Ser A 5... | .. | 06/01/2019. | MAEUIIY........oovververeererinienerienins [ everieniseesnseiissines | oeeeens 5,000,000 | ....... 5,000,000 | ....... 5,501,100 | ..ccovvnee 5,022,119 | oo | e (22,119) (22,119) 5,000,000 | ..oourerrernrens | cerrerineerenin | e 0. 137,500 | 06/01/2019. | 1FE............
Washington St Hith CareFac Rev Ref VA
93978H SK 2 [Ma . [ 06/26/2019. [ MerTill LYNCA.....oooverrercnreicrieris | vevereeerieeissiseniienes | v 5,073,819 | ...... 4,375,000 | ....... 5,029,719 | .ovvvrne 4,953,431 | oo | s (28,751) (28,751) [ .ooverrcererrreres | e 4,924,680 |...ccoovrvvirnis | e 149,139 | ....... 149,139 | ..... 190,191 | 08/15/2031. | 2FE............
Washington St Hith CareFac Rev Ref VA
93978H SL 0 [Ma . 1 06/26/2019. [ MerTill LyNCh.......cvvveveniniininrinnins | ooveneissiissnissnnenes | v 2,310,020 | ....... 2,000,000 | ....... 2,286,480 | ........... 2,253,202 | .coovvinirinininns | i (12,549) | oo [ (12,549) 2,240,654 | ..o | s 69,366 | ........ 69,366 | ....... 86,944 | 08/15/2032. | 2FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......ciriirirerisssissrsississsrssesssssisssssssssssssssenssessssessssssssses | seses 20,292,469 | ..... 19,283,630 | .....21,043,297 | ......... 20,295,228 | ..cooivviins 0 | . (207,366) | ...ooveereenad 0 s (207,366) 0 20,087,862 0. 204,607 | ...... 204,607 | ..... 554,819 XXX XXX
Bonds - Industrial and Miscellaneous
ACE Securities Corp RMBS Ser 2006-NC2
00441X AD 6 |CI . [ 06/25/2019. [ PAYAOWN.........cvvvrivrirrireiiinrinniins | cevieeirseisssissnienes | eeiiseennsd 47,870 | oo 47,870 22,640 | ...... 22,640 | ..o 25,231 25,231 | oo | e AT,870 [ .o [ ereeneieiiieees | v 0 | o 152 | 07/25/2036. | 1FM...........
Alameda Cnty CA CTL Ser 2002-A
01082¢ AA 3 |7.500% .| 06/15/2019. | Redemption ~ 100.0000..........cccce | corererernerrmrirneriienes | ovirreinns 48,268 | ........... 48,268 | ........... 51,164 | oo 48,888 | ....cooovvrrins (620) ((c70) ) ISR ISP 48,268 | ... [ e | e 0 | e 1,510 [06/15/2021. [ 1......covevenee
02150W AB 9 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2019. | Paydown 296,885 298,068 | .......... 278,078 | oovvvrnee 274,088 | ...ovvvvrninnins | s 3,990 3,990 | oovoereriinei | s 278,078 | oo | e 18,808 | ......... 18,808 |......... 5,459 | 03/25/2047. | 1FM...........
American Airlines Inc LBASS EETC Ser
023770 AA 0 |201 . | 04/15/2019. | Redemption ~ 100.0000.........ccccee | correrermrerneernniirnnins | cverereens 151,659 | .ooovvnee 151,659 | .oovovee 151,659 | oo 151,659 | oo [ i (0 OO ISV 151,659 | oo e [ s 0| e 2,806 | 10/15/2025. | 2FE............
Ameriquest Mtg Sec Inc RMBS Ser 2005-
030728 L9 4 |R8 . | 06/25/2019. | Paydown 248,641 248641 | ......... 219,387 | oo 233,131 | s | e 15,510 | covvvveenernens | s 15,510 [ v | e 248,641 | oo | e | e 0| e 3,484 | 10/25/2035. | 1FM...........
Ameriquest Mtg Sec Inc RMBS Ser 2005-
030728 S6 3 |R10 . [ 06/25/2019. [ PAYAOWN.........cvvvvirrrireirerinnineiins | cevireeirsesiseineninenes | arvies 1,226,864 | ....... 1,226,864 | ....... 1,141,750 | .ooceveeee 1,193,284 | ..o | e 33,579 KK 4 N I IR 1,226,864 | ...cooeeeeriens | oveeneiiierinnes | veererieniiend 0. 15,147 | 01/25/2036. | 1FM...........
BJs Wholesale Club Inc CTL (HG Bowie
05549@ AA 3 |Rea .1 06/15/2019. | Redemption  100.0000. 47,751 47,751 ..48,212 .47,874 (123) (123) e BTT5T | e | e | 0| s 1,384 | 05/15/2022.
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05569A AB 5 |BP AMI Leasing Inc Co Gtd Nt 5.523% 05/ .. | 05/08/2019. | MAUIiLY..........ccvreeerrererneeserinnnins | eveiserinenirerirseennns | 004,075,000 | ......4,075,000 | .......4,820,888 | ........... 4117410 | e | s (G5 T0) | R B (25 10) N ISR 4,075,000 | ooovvrerrnens [ e [ e | s 112,531 | 05/08/2019.
05948K X7 9 |Bank of America Alt Loan Tr RMBS Ser 200| .. | 06/01/2019. | Paydown 179,858 2,235 2,235 01/25/2036.
05950T AF 2 |Banc of America Mtg Securities RMBS Ser | .. | 06/01/2019. | Paydown 14,216 4 4 11/20/2046.
Bayview Opport Mast Fund Trust RMBS
07331Q AA 5 |Ser .. | 06/28/2019. | Paydown v | e 499,204 | .......... 499,204 | .......... 513,732 | oo 501,396 | ..ccoovrrrerirnns . (2,192) (2,192) [ oo | e 499,204 | ... | e | s 0| e 9,892 | 06/28/2053. | 1FM...........
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AA 1 |Le .. | 04/15/2019. | Redemption  100.0000 rreee | e 176,405 | .......... 176,405 | .......... 176,405 176,405 0 10/15/2022.
12567A AP 2 | Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 06/01/2019. | Paydown 21,996 24,222 20,453 ..20,192 261 03/25/2022.
Comm Mortgage Trust CMBS Ser 2014-
125910 AD 5 |UBS2C .| 06/01/2019. | Paydown vt | e 731,604 | ......... 731,604 | .......... 753,524 | ..o 739,476 | ..ovvocvevncns | vevereens (7,872) (7,872) | oo | e 731,604 | oo | e | s 0. 10,585 | 03/10/2047.| 1FM...........
Commercial Mortgage PTC CMBS Ser
12624K AC 0 |2012-CR .| 06/01/2019. | Paydown s | s 724,986 | ... 724,986 | ........711,336 | o0 721,004 | i | 3,983 3,983 08/15/2045. | 1FM...........
12638P AB 5 |Credit Suisse Mtg Cap Cft RMBS Ser 2007- .. | 06/01/2019. | Paydown 65,887 ..65,887 28,990 36,490 04/25/2037.
12644*  AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage 7... | 06/15/2019. | Redemption ~ 100.0000 33,136 233,136 | oo 33,136 | 33136 [ e | 0 12/15/2026.
CTL Cap Tr CTL Ser 2004-9 Kohls
12644@ BX 2 [5.330% ..| 06/15/2019. | Redemption ~ 100.0000 24,818 24,818 24818 | oo 24818 | oo | e (1 ORI ISP 24818 | oo [ e [ e (V1 IO 551 | 01/15/2025. | 2........vvvenee
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 ..| 06/10/2019. | Redemption  100.0000 69,660 | ............ 69,660 | .....cceen. 78,770 | v 75,957 | oo | cevereens (6,297) [(C72 1 | TN IR 69,660 | ...oovvrnrrrrins [ e [ e 0| e 1,753 | 12/10/2028. | 2FE............
CVS Health Corp LBASS PTC Nt 6.943%
126650 BQ 2 |01 .| 06/10/2019. | Redemption  100.0000 31,655 31,655 32,725 | ...... 32,407 | oo (752) (U457 [ IS 31,655 | oo [ e [ e (V1 I 916 |01/10/2030. | 2FE............
CVS Health Corp LBASS PTC Nt 7.507%
126650 BS 8 |01 .| 06/10/2019. | Redemption  100.0000 32,688 32,688 | ..oovvrnees 41,551 | oo 39,409 | ..o | e (6,722) (6,722) | ..o | e 32,688 | ...ovveeiirins [ e [ e 0| e 1,038 |01/10/2032. | 2FE............
CWMBS Inc RMBS Ser 2005-85CB Cl 2A4
126688 EJ 8 |5. .. | 06/01/2019. | Paydown rreee | e 145776 | .......... 191,295 | ..ot 171,021 | oo 169,098 | ..oovvivciriene | e 1,923 1,923 | o | e 171,021 | o | v (25,245) | ....... (25,245) | ......... 5,249 | 02/25/2036. | 1FM...........
Carrington Mtg Loan Tr RMBS Ser 2007-
144527 AB 4 |FRE .. | 06/25/2019. | Paydown JRSSUTTRIRPIN RO 158,432 | ..coooue. 158,432 | ..ooee 158,384 | ..oovvevienne 158,384 | ..oovvenrieninns | s 48 Lt I ISP 158,432 | oo | oo [ v 0| e 1,876 |02/25/2037. [ 1FM...........
Chase Mortgage Finance Corpora RMBS
16163Y AC 8 |Ser .| 06/01/2019. | Paydown JEOTUSURUPIN RO 469,928 | .........469,928 | .......A475712 | e . 475,240 | .o | e (5,312) (5,312) [ oveveerreineins | e 469,928 04/25/2045. | 1FE....
16165V AM 0 |Chaseflex Tr RMBS Ser 2007-1 Cl 2A9 6. | .. | 05/01/2019. | Paydown 2,908 152 2,156 02/25/2037.
16165V AM 0 |Chaseflex Tr RMBS Ser 2007-1 CI2A9 6. |.. | 06/01/2019. | Paydown 8,276 1,731 [ e | e 24,571 02/25/2037.
172967 EV 9 |Citigroup Inc SrNt 8.500% 05/22/19........ .. | 05/22/2019. | Maturity . ...(67,100) 5,000,000 05/22/2019.
17323T AA 8 |Citigroup Mtg Loan Tr RMBS Ser 2015-RP2 .. | 06/01/2019. | Paydown revrereneensnnnenenen | oo 468,643 | L revennnn465,928 2486 | .o | e 468,643 01/25/2053.
254700 AC 3 |Discovery Communications Co Gtd Nt 5.0|.. [ 06/20/2019. [ Call  102.5040.........ccouvermurrnerrene | cerrrermneernenirnninenns | wee 10,250,400 | ..... 10,000,000 | .....10,042,600 0,007,425 (2,392) (2,392) .10,005,033 06/01/2020.
28501 AS 4 |Electric Transmission TX LLC Sr Nt Ser D. |.. | 06/13/2019. | Maturity 0 ..7,000,000 06/13/2019.
First Horizon Mtg PT Tr RMBS Ser 2007-
32052W AC 3 |FA ..| 06/01/2019. | Paydown 37,242 | e 37,481 | oo 28,303 | .covrvvriirs 28,227 | v | e 76 (T T 28,303 | .oovrriierinns | s 8,939 | .ot 8,939 | ... 1,281 | 08/25/2037. | 4FM...........
Fremont Home Loan Owner Tr RMBS Ser
35729T AD 4 |2006 .. | 06/25/2019. | Paydown FSOTURTRTRI N 14,831 | oo 14,831 | oo 7,628 | oo 7628 | oo | e 7,203 7,203 | oo | i 14,831 | oo | e | e 0 | e 101 | 10/25/2036. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F C3 8 |200 .| 06/01/2019. | Paydown 1,685 | oo 1,685 | oo 1,684 | oo 1,682 | oo . 3 3 1,685 [ cooeeeereeriens [ veererieniinens | veesenienniend (U1 I 29 | 11/25/2033. | 1FM...........
GSAA Home Equity Tr RMBS Ser 2005-9F
362341 Q6 9 |Cl .| 06/01/2019. | Paydown JEVTURTRTURRI RN 72,082 | oo 85,182 | oo 78,229 | oo 78,043 | oo | e 186 186 | oveoeveereerens | e 78,229 | ..o | s (6,147) | cvvvevs (6,147) | ..ccene 2,506 | 12/25/2035. | 1FM...........
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38218D AA 7 |Goodgreen Trust LBASS Ser 2019-1A CI A | .. | 06/15/2019. | PAYAOWN........covvvvmerierireernrriiniinns | cerierieeesseesseisenns | ceerneeens 121,760 | ..ccovonee 121,760 | ..ccoonee 121,817 | oo | e (57) (74 ) SN ISV 121,760 | covorveeenerns | e | e 0| e 1,047 |10/15/2054. [ 1FE............
Greenpoint Mtg Funding Tr RMBS Ser
39538W CZ 9 |2005- .| 06/17/2019. | Paydown 7,030 | e 7,030 | oo 3,929 | s 3,929 | .o | e 3,101 3,101 7,030 | v | cevrmeeenienens | eevrerienieeens (U1 I 78 | 09/15/2030. | 1FM...........
Greenpoint Mtg Funding Tr RMBS Ser
39539M AA 7 |2007- . [ 06/25/2019. [ PAYAOWN.......cvourierrirerirriinrinnins | cerierirerisneeissinenes | everneens 131,517 | v 131,517 | v 122,760 | ..oovvvrrenne 122,760 | cooovervvericnns | v 8,757 8,757 | oveeververiris | e 131,517 | o e [ e 0| e 1,406 |06/25/2037. [ 1FM...........
HSI Asset Sec Corp Tr RMBS Ser 2006-
40430H DD 7 |OPT1 . [ 06/25/2019. [ PaYAOWN.......cvouvienrirerirriiniinnins | cerierirerirneeinsinenes | everneens 609,245 | .......... 609,245 | .......... 522,428 | ... 574,992 | ..ovvvvvririricis | v 34,253 34,253 | oo | e 609,245 | ... | e | s 0| e 6,952 | 12/25/2035. | 1FM...........
Harborview Mtg Loan Tr RMBS Ser 2007-4
41164Y AB 7 |C .. | 06/19/2019. | PAYAOWN......covrirrireirriineieniiiens [ e | i 169,697 | .......... 169,697 | .......... 165,402 | .oovverrenne 165,706 | cooovvercvrriinns | crvreinnns 3,991 3,991 | oo | s 169,697 | oo | oo [ v 0| e 1,975 | 07/19/2047. [ 1FM...........
437084 PZ 3 |Home Equity Asset Tr RMBS Ser 2005-8 Cl| .. | 06/25/2019. [ PaydOWN.............ccuereerrvenernerireens | veverneessesnernenirenes | cvvies 1,261,346 | ....... 1,261,346 | ....... 1,139,153 | .occveeee 1,190,397 [ .o | v 70,949 | oo | v 70,949 | oo | e 1,261,346 [ ..o [ v | v 0. 15,596 | 02/25/2036. | 1FM...........
IMPAC CMB Tr RMBS Ser 2005-2 Cl 1A1
45254N MY 0 |2. . | 06/25/2019. | Paydown 82,785 82,785 80,620 | ..ccooverrnee 80,620 | ..ovevririnieis | e 2,166 2,166 | .o | e 82,785 | .o | v | e (01 I 989 | 04/25/2035. | 1FM...........
Indymac Home Eq Mtg Ln ABS Tr RMBS
456606 AG 7 |Ser2 . 1 06/01/2019. | PAYAOWN........ovvurvrririrerieiisinniierns [ v | vevssseienssisniiens | ooveneenss 2,230 | v 1,501 | oo 54 | e 1423 | o 24 1,447 1,501 | e | e (1,501) [ .veveee (1,501) | v 40 | 06/25/2031. [ 1FM...........
[® Indymac Indx Mig Ln Tr RMBS Ser 2007-
IT] 456652 AA 4 |A1 .| 06/01/2019. | Paydown 28,135 27,828 22,492 | oo 19,602 | .......... 2,889 | .o 2,889 | .o | i 22,492 | .oovvviiinns | s 5643 | oot 5,643 | .ooovins 846 |08/25/2037. | 1FM...........
o Invitation Homes Tr RMBS Ser 2018-SFR2
_‘" 46185H AA 0 |C . [ 06/17/2019. [ PAYAOWN.......cvvmrivcrirrircirnrinnins | eevierieeisseessssinenes | ceereeeens 185,561 | ..ccevenee 185,561 | .......... 185,561 | ..vvvverenae 185,561 | .oooucveerineries [ e (0 RO PV 185,561 | ovoueereirnerns | o [ e 0 | e 2,703 | 06/17/2037. | 1FE............
W JPMBB Comm Mtg Sec Tr CMBS Ser
46639N AR 2 |2013-C12 .| 06/01/2019. | PAYAOWN.......vvmvircrirrireerrrisiiiens [ ervereeeesseesensnernes | veeens 1,248,789 | ...... 1,248,789 | ...... 1,286,245 1,257,689 (8,907) [ oovvvvvreerirenns | erreerren 1,248,789 | i [ | 0 [ 17,867 | 07/15/2045. | 1FM...........
478375 AF 5 |Johnson Control Intl plc SrNt 3.750%...... .1 05/17/2019. | Call  99.6360.........cocooemrrmriicrrs [ | s 4,157,810 | ....... 4,173,000 | ....... 4,342,935 4,272,655 | ..o | eenend(13,505) | s | e (13,505) | ..o | e, 259,150 | i | ..(86,150) | .......(86,150) | ....... 56,968 | 12/01/2021. | 2FE...
50026* AA 3 |Kohls Corp CTL Shelby Ml 7.600% 12/15/|.. | 06/15/2019. | Redemption ~ 100.0000...........ccue. | orrrererererernmerrninns | worererenns 42,624 | ............ 42,624 | ........... 45,031 | oo 43,201 (B77) | v | evvrireereenn2,624 | i | e | cveriniiinend0 | s 1,351 [12/15/2022. | 2.........cc...u.
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 8 |01/ . | 06/15/2019. | Redemption ~ 100.0000. 29,711 29,711 31,160 | oo 29,910 | .o (199) (UESLS) | [N 29,711 | e | v | e (01 I 939 | 01/15/2021. | 4Z..............
Long Beach Mtg Loan Tr RMBS Ser 2004-
542514 HT 4 |4C . [ 06/25/2019. [ PAYAOWN.......coomrvrrrirrircirinriniins | cevieeieniseissnsinenes | ceereeeens 512,405 | ......... 512,405 | .......... 479,099 | ..oovvvnnes ABATT4 | oo | i 27,631 YK N RS I 512,405 | oo | cereerieeiinein | s 0| e 7,490 | 10/25/2034. | 1FM...........
Master Asset Bkd Sec Tr RMBS Ser 2006-
552758 AD 9 |NC . | 06/25/2019. | Paydown 20,331 20,331 8,772 ....20,331 08/25/2036. | 1FM...........
MASTR Alternative Loans Tr RMBS Ser
552758 AR 1 |2007 .. | 06/01/2019. | PAYAOWN.......ovnvircrirririrereriininens [ everienerseesesisssnnes | eeereseees 13,995 | oo 14,724 2,882 11/25/2021. [ 1FM...........
59020U YN 9 [Merrill Lynch Mortgage Tr RMBS Ser 2005- | .. | 06/01/2019. | Paydown 273,864 273,864 1,612 06/25/2035. | 1FM...........
59166E AA 3 |Metiife Securitization Trust RMBS Ser 20... | .. | 06/01/2019. | Paydown 37,538 37,538 (534) | covvevrerierins [ e 37,538 | oo [ e [ e (V1 IO 192 | 04/25/2058. | 1FE............
Morgan Stanley BAML Tr CMBS Ser 2013-
61762 BU 4 |C10 .| 06/01/2019. | Paydown 243411 243411 | ... 250,710 | .covovrrenee 245419 | . (2,007) (2,007) [ oo | e 243,411 07/15/2046.
62877V AA 9 |NBM US Holding Inc. Sr Nt 7.000% 05/14 | .. | 05/16/2019. | Direct 290,000 290,000 | ..........286,073 7 ..286,081 05/14/2026.
63946C AD 0 [NBCUniversal Enterprise SrNt 1.974% 0. |.. | 04/15/2019. | MatUTItY........ocvvervririrerrnererinniierens [ v | ovei 7,000,000 | ...... 7,000,000 .6,996,010 195 ,000,000 04/15/2019.
New Residential Mtg Ln Tr RMBS Ser
64828M AA 5 |2017- . [ 06/01/2019. [ PAYAOWN.......cvvnrvvniirrircirinriniins | cevieeieeiseisessinenes | eeereeeens 149,837 | ..ccoooue. 149,837 | ..ooouc 151,499 | oo 151447 | oo [ e (1,610) (1,610) [ oo | e 149,837 | oo | e [ e 0| e 2,518 | 04/25/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64828Y AQ 4 |2014- .| 06/01/2019. | Paydown 96,496 | ..coovnees 96,496 | ............ 98,607 | ..ovvvrcrirns 98,450 | ..oocvvrerirrirens | e (1,954) (1,954) [ e | e 96,496 | ...oovvvereis [ e [ e 0| e 1,565 |05/25/2054. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
64828Y AR 2 |2014- . [ 06/01/2019. [ PAYAOWN.......cvvmrirrirrircersrinnins | eereerieeesseessssinenes | eeereeens 165,422 | ..cooone. 165422 | .......... 169,390 | ..ovvvverenne 169,034 | .ooovvevvrernes | v (3,611) (B,811) | oo | cereeirennne 165,422 | covorveeencnnns | oo | v 0 | e 2,682 | 05/25/2054. | 1FE............
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New Residential Mtg Ln Tr RMBS Ser
64829C AD 0 [2015- .. | 06/01/2019. | Paydown rreee | e 117,635 | .......... 117,535 | v 120,373 | oo 119,838 | .o . (2,303) (P20 ) NS IS 117,535 | o | v | e 0 [ 1,835 | 04/25/2052. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830B AA 5 |2017- .| 06/01/2019. | Paydown 322,333 322,333 | .......... 333,208 | .o 332,762 | .ovverveireis | s (10,429) | ..o [ e (10,429) | ..o | e 322,333 | o | e | e 0| e 5,510 | 08/27/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
648306 AB 2 |2018- .| 06/01/2019. | Paydown 229,351 229,351 | ..o 233214 | o KN 0[CT: 0 RIS I (3,717) (B,717) [ e | e 229,351 | cveerernenieees | cerenrerenineins | e 0| e 3,886 | 12/25/2057. | 1FM...........
653240 AA 9 |Newtown CTL Ser 2002 6.082% 05/15/23 | .. | 06/15/2019. | Redemption  100.0000, 62,801 | oo 62,801 | ... 62,799 | oo 62,800 | ..ccooovrrrcrirns . 1 I TSSO N 62,801 | ..o [ e [ e 0| e 1,593 |05/15/2023. [ 1.......covveuee
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .| 06/01/2019. | Paydown 2,010 | coerirns 2,010 | oo 2,010 | v 2,008 | ...oovrerirnne . 1 1 2,010 | ooveierineens | e | e 0 | i 40 [03/25/2034. [ 1FM...........
Nomura Asset Sec Corp RMBS Ser 2006-
65535V US 5 |AR2 .. | 06/25/2019. | Paydown 5,669 | .oovrrn. 5,669 | .coovernn. 1771 | LTT | e | i 3,897 3,897 5,689 | ..vvurierireens | cereerieeninnis | e (U1 IO 45 |04/25/2036. [ 1FM...........
Northwest Airlines LBASS EETC Ser 2001-
667294 AW 2 |1 .. | 04/01/2019. | Paydown 62,882 | ............ 62,882 | ..o 71,529 | oo 68,432 | ..ovvvvriiriens | e (5,550) (5,550) [ .ouevreeeerreres | cerereereninnd 62,882 | ..o [ e [ e 0 | e 2,214 1 10/01/2023. | 2FE............
NRRC-D Facilities Corp CTL GSA Rev Bd
670208 AA 8 |Ls .. | 06/07/2019. | Redemption  100.0000 66,476 66,476 66,476 0 11/07/2023.
70069F MS 3 |Park Place Securities Inc RMBS Ser 2005- | .. | 06/25/2019. | Paydown JESTSUPIN RO 349,991 | ..........349,991 | .......... 320,679 | .o 327,481 22,510 | oo | e 349,991 | i [ [0 | 4,725 | 09/25/2035.
Parmer 31 (Austin TX) CTL Pass CTL Ser
70176@ AA 7 |A .| 06/15/2019. | Redemption  100.0000 94,098 | ..ccoooneet 94,098 | .......... 94,804 | ..o 94,730 | oo (632) ({7 ) [N IS 94,098 01/15/2032. | 1.
7T4041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser. | .. | 06/24/2019. | Paydown e | s 131,609 | .......... 131,609 | .......... 110,578 | .ovvvvirene 115,759 | oo | v 15,850 | vvvuveneirenns | e 15,850 [ .o | e 131,609 12/24/2033. | 1FE............
74042C AA 6 |Preferred Term Sec Ltd LBASS Sr Nt CI A- | .. | 06/24/2019. | Paydown 87,298 87,298 87,298 0 03/22/2038. | 1FE....
74042W  AB 0 |Preferred Term Sec Ltd LBASS Nt CI A-2 P| .. | 06/24/2019. | Paydown 30,371 | oo 30,371 | oo 27,025 3,346 09/23/2035. | 1FE............
74043A AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt Cl | .. | 06/24/2019. | Paydown JEVTURIRTORUORPIUR ORI 11,254 | e 11,254 | e 10,728 436 12/22/2036. | 1FE............
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/25/2019. | Paydown 225,503 225503 | .......... 193,265 | ..cooovrrenae 193,265 | ..oovevvrerirnnns 32,238 32,238 08/25/2037. | 1FM...........
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A| .. | 06/01/2019. | Paydown 22,090 .45,189 0 . . ceeeree(B.8TT) | v 09/25/2037.
784426 GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl| .. | 06/17/2019. | Paydown rerrennnn 79,039 | ... 79,039 22 . . 03/15/2033.
81745 AA 3 |CI .| 06/01/2019. | Paydown 206,241 206,241 (2,982) . 20 ] s 12/25/2043.
81746H AB 7 |Sequoia Mtg Tr RMBS Ser 2017-CH1 CI A2 .. | 06/01/2019. | Paydown JESTSRUTIN RO 130,367 | .ovvvnnee 130,367 (1,807) [ e | errrrerreenend 130,367 [ o [ e | eveeveiieniennn0 [ s 10/25/2047.
Sequoia Mortgage Tr RMBS Ser 2018-8 Cl
81748H AD 1 |A .| 06/01/2019. | Paydown 928,752 928,752 | .......... 929,623 | ..covvevene 929,516 | ...cvvverrcrirs (764) (UL T 928,752 | ..o | cevrneereninnins | e 0. 15,984 | 11/25/2048. | 1FM...........
Stedman Loan Fund Ltd CLOSer2008-1A
85804P AA 1 (CC .. | 04/29/2019. | Redemption 0.0100 10 | ... 1,100,909 | ..oooverene 11,009 | oo | e 11,009 | ........ (10,899) 110 110 | e | cerrerineeen | e (1 I 05/16/2022. | 6*...............
86359B JU 6 |2004- .| 06/01/2019. | Paydown 1,071 | oo 1,071 | oo 1,071 | oo 1,070 | o . 1 1 1071 [ e [ oreeneriiesinees | e (U1 I 23 | 03/25/2034. | 1FM...........
TBW Mtg Backed RMBS PTC Ser 2007-2
872227 AA 1 |CIA1 .| 06/01/2019. | Paydown 69,651 | .cooouvn. 69,651 | ..oovvvnns 46,745 | ..o 37,036 | .......... 9,709 22,906 32,615 | | s 69,651 | ..o [ e [ e (11 IO 769 |07/25/2037. | 1FM...........
887317 AW 5 |Time Warner Inc SrNt 3.600% 07/15/25.. | .. | 06/05/2019. | Tax Free Exchange o e | s 4,992,381 | ....... 5,000,000 | ....... 4,988,000 | ........... 4,991,907 | .oovvviviinns | s 474 AT4 | v | e 4,992,381 | oo [ [ e 0. 160,000 | 07/15/2025. | 2FE............
Towd Point Mortgage Tr RMBS Ser 2017-1
89173F AA 8 |C .| 06/01/2019. | Paydown JESTSUPIN RO 560,179 | .......... 560,179 | .......... 548,975 | ..o | e | e 11,204 | oo | s 11,204 [ oo | e 560,179 | v | ceveeeernenineins | e 0| e 2,629 | 10/25/2056. | 1FM...........
UBS-Barclays Comm Mort Tr CMBS Ser
90270R BF 0 [2012- .| 06/01/2019. | Paydown JESTURTUIN R 917 | .. 97 | e 711,803 | oo 715,929 | .o | s 1,987 1,987 | v | v TAT917 | e | e | e 0 | e 7,306 | 12/10/2045. | 1FM...........
911312 AK 2 |United Parcel Service SrNt 5.125% 04/... | .. | 04/01/2019. | Maturity............ccocrveree e | 14,000,000 | ..... 14,000,000 | .....16,388,960 | ......... 14,107,031 | .o | e (107,031) | cvvvererrvrierens [ v (107,031) | covvevvrvveriries | v 14,000,000 | ..coovevrrererneen [ errvvrerrernenies [ e, 0. 358,750 | 04/01/2019. | 1FE............
Washington Mutual MSC Mtg PT RMBS
939348 AE 8 |Ser20 .| 06/01/2019. | Paydown 39,988 | ..o 47,607 | ..o 36,596 | ..ccooverirns 36,082 | ..ccoovirircrins . 514 B14 | oo | e 36,596 | ..o | s 3,393 | oo 3,393 | .o 716 | 04/25/2037. | 1FM...........
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Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 ..| 06/01/2019. | Redemption  100.0000 JRTSTSRR IS 17,728 | o 17,728 | e 17,728 | oo, 17,728 [ i | e [0 SOOI ISP 17,728 | oo | e | v (1 I 492 | 08/01/2027. | 2......ccvvvne
Wells Fargo Bank Northwest NA CTL
949784 AU 1 |[MWRAL ..| 06/15/2019. | Redemption  100.0000 FSOTUSTRTURI N 11,893 | oo 11,893 | oo 12,452 | oo, 12,206 | .o (313) (RXK) ) ISR IS 11,893 | oo | e | v (V10 IO 367 |05/15/2032. [ 1.....cvrvenee
Wells Fargo Bank Northwest NA CTL CVS
949784 AX 5 |Co .| 06/10/2019. | Redemption ~ 100.0000..........ceuw. [ worerrrerereermeiinninns | eorererneens 40,595 | ... 40,595 | ... 40,595 | ..ooovrrrirs 40,595 | .ooovoerinriiens | e (1 ORI ISP 40,595 [ ..o [ e | e 0| e 1,145 [ 10/10/2024. | 2................
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94983C AE 7 |2 .| 06/01/2019. | Paydown JESTUUIN RO 159,592 | ..covonee 159,592 | ..cooone 161,786 | ..ovvvverenne 161,576 | oo [ v (1,984) (1,984) [ e | e 159,592 | ovouvvreinerins | e [ e 0| e 3,038 | 06/25/2035. | 1FM...........
Wells Fargo Comm Mtg Tr CMBS Ser
94989E AH 0 |2015-LC .| 06/01/2019. | Paydown . ...(84,580) 04/15/2050.
000000 00 O |Capex SASrNt 6.875% 05/15/24............ D| 05/07/2019. | Direct verennr.5,809 5,958 | oo | i 48,351 05/15/2024.
000000 00 O |Puma International Finance SrNt 5.125... | D| 05/10/2019. | Direct revernnnen | s 766,063 | ......... 850,000 | ..........850,000 | ..............683,885 | ...... 166,116 | ooooervveriiens | v | e 166,116 | .oooovvvvveries | v 850,000 10/06/2024.
05565Q CR 7 |BP Capital Markets PLC Sr Nt 2.237% 05 | D | 05/10/2019. | Maturity . 0 6,250,000 05/10/2019.
11042B  AA 0 |British Airways Plc PTC 5.625% 06/20/2.. | D | 06/20/2019. | Redemption  100.0000, (8,534) [ oo | e 438,040 06/20/2020.
139612 AE 5 |Capex SASrNt 6.875% 05/15/24............ D|{ 05/07/2019. | DIFECL........ccourveereerirrereniinirneriens [ eorererneerneinernenies | cerneeeeeens88,275 | it 110,000 | o0 110,000 | 91,300 | 1ieic 18,700 | oo [ [ v 18,700 [ .ooeveeererenns | e 110,000 05/15/2024.
Deutsche Bank AG London Sr Unsecured
25152E DT 6 |Nt D| 06/25/2019. | Redemption  100.0000 288,095 288,095 | .......... 288,095 | ....ccovnnee 288,095 | ..o | e 0 | oo | e 288,005 | ..o | cerrnreienienins | s 0. 26,685 | 07/27/2020. | 2PL............
Grupo Kuo SAB De CV Sr Nt 5.750%
40052C AC 0 |07/07 D| 05/13/2019. | Direct 58,050 | .oovvrne 60,000 | ........... 60,000 | ..ccovverirnns 54,390 | .......... 5,610 | .ovovrvrrireins 5,610 | .ovvvrreerierins | oo 60,000 | ..oovvviriirins [ e (1,950) | .......... (1,950) | ..ccene 2,952 | 07/07/2027. | 3FE............
482637 AB 1 |KOKS OAO SrNt 7.500% 05/04/22.......... D| 04/11/2019. | Direct reveseeeenserenienes | e 1,103,744 | ....... 1,075,000 | ....... 1,075,000 | ...ooeveeee 1,074,957 | oo A3 | s L/ N [P 1,075,000 | ..ovorvereriens | v 28,744 | ......... 28,744 | ....... 35,926 | 05/04/2022. | 4FE............
MARB BondCo PLC Sr Nt 6.875%
566007 AB 6 |01/19/25 D| 06/19/2019. | Direct 384,031 | .......... 375,000 | .......... 369,931 | oo 347,535 | ........ 22,948 | .. 284 23,232 | o | e 370,768 | ..o | v 13,264 | ......... 13,264 | ....... 23,623 | 01/19/2025. | 3FE............
71647N  AS 8 |Petrobras Global Finance SrNt 7.375%... | D | 05/07/2019. | Direct JESTSRTUTIN RO 303,278 | .......... 270,000 | .......... 275,250 | ..coovirnnee 273,300 | .......... 1,923 (172) 1751 | e | e 275,051 | oveereneirnenns | s 28,227 | ......... 28,227 | ....... 16,151 | 01/17/2027. | 3FE............
YPF Sociedad Anonima Sr Nt 7.000%
984245 AR 1 121 D| 06/14/2019. | Direct [ESTTRTRTUIN RS 417,210 | oo 498,000 | .......... 498,000 | ...ovvereees 356,070 | ...... 141,930 | oo | v | e 141,930 | oo | v 498,000 | ...coorveerrirens | e (80,790) | ........ (80,790) | ....... 17,441 | 12/15/2047. | 4FE............
MARB BondCo PLC Sr Nt 6.875%
G5825A AB 8 |01/19/25 D| 06/19/2019. | Direct 332,806 325,000 | .......... 301,675 | oo 301,603 1,720 | o | e 303,323 | .ovveererinns | e 29,483 | ......... 29,483 | ....... 20,453 | 01/19/2025. | 3FE............
P0606P AC 9 |Axtel SAB de CV SrNt 6.375% 11/14/24. | D | 05/03/2019. | Direct e | e 302,100 | ......... 300,000 | .......... 288,000 ....288,000 (K I T [P 288,653 | ..oovrenriinnes | s 13,447 | oo 13,447 | ......... 9,191 | 11/14/2024. | 3FE............
3899999. Total - Bonds - Industrial and MiSCEllaNEOUS...........ouuuciwiiiiiiiiis v 3,814,649 4,933,587 7,931,204 2,375,346 | .....400,520 | ......(11,231) ] coovernnnad [ R 389,289 0 83,759,572 0 ...(180,133)] ...... (180,133) | ..2,112,407 XXX XXX
Bonds - Bank Loans
000000 00 O |BerryPlastics Corp TermLn RNt6 4.4....|.. | 06/28/2019. | Redemption ~ 100.0000. 57,385 | ..o 57,385 57,385 | covoeeeeeereeieienieen | cevereereeniniees | e 0 [ oo | e 57,385 | cooeeeereeeeees | e | e (0 [ IO 127 | 01/19/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 06/28/2019. | Tax Free Exchange o e | s 44942 | ............ 45,167 | ooonnenn A4.941 | s | e . 1 I ST IO A4.942 | e et | e (11 I 95 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .| 06/28/2019. | Tax Free Exchange i e | s 14,981 | oo 15,056 | .oooovrennee 14,980 | 1ovveererrerreeireens [ e | e (1 RPN ISP 14,981 | oo | e | e (U1 I 40 [10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 06/28/2019. | Tax Free Exchange o e | s 49,936 | ............ 50,186 | ..ovvvvees 49,935 | ..o | e . 1 I ST IO 49,936 [ ...vereeeriiens [ s | e (VI IO 135 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .| 05/31/2019. | Tax Free Exchange o 29,972 30,120 29,969 2 2 10/10/2024. | 3FE....
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .| 06/28/2019. | Redemption  100.0000 2,749 | oo 2,749 | oo 2,735 | oo | e | s 14 14 2,749 | oo | e | s 0 | e 20 | 10/10/2024. | 3FE............
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Pathway Partners Vet Mgmt LLC New DD
000000 00 Ter . | 06/28/2019. | Tax Free Exchange. 34,956 | ..o 35,130 34,954 | o [ s 1 L [N [ 34,956 | v [ e | e [, 121 {10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 Ter . | 06/28/2019. | Tax Free EXChange.........c.cccovveeree | covereveiveinenieiienns | coveiriinnns 10,820 | ............ 10,874 | ............ 10,819 [ v | e | oo 0 [ eoereieeeenies | cvreeeeieiennns 10,820 | oo | e | e | e 35 |10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 Ter .| 05/31/2019. | Tax Free EXChange..........cocevvevinee | cevvererneernseiiseiienns [ cvveviseis 18,310 | oo 18,401 | oo 18,309 | .veeeieereerireeienes | e 1 I T IR 18,310 | oo | wevverieninenns | erveriinniinennnd0 | e, 85 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 Ter .| 05/31/2019. | Tax Free EXChange.........ccocevvevinee | cevereverneeinnriinernenes | vveviseins 18,310 | voovvrennee 18,401 | oo 18,309 | ..vveueeeriererenienes | e 1 I TS I 18,310 | oo | cevveriveninenns | erveriineirnennns0 | e, 75 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
000000 00 Term L . | 04/30/2019. | Tax Free Exchange, 208,373 209,927 ....208,352 21 208,373 [ o [ v | vrevereeneenn0 [ s 1,306 |10/10/2024. | 3FE...
Pathway Partners Vet Mgmt LLC New DD
000000 00 Ter .| 05/31/2019. | Tax Free Exchange, 208,393 209,927 | .......... 208,373 | ..o | e | e 20 20 | e [ i 208,393 | ..o | e | o0 [ 1,303 |10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 Ter .| 05/31/2019. | Tax Free Exchange. 91,553 | vt 92,007 91,547 | oo e 6 B | s | e 91,553 | oo | cerveirvnnniien | v i, 571 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 Ter .| 06/28/2019. | Tax Free Exchange...........cccccccuvees | covvevinnrinnicniicnnis | e 130,140 | .......... 130,786 | .......... 130,132 | oo | e 8 8 | s | s 130,140 | coevveenrvcens [ v | coverreineinennd [, 706 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 Ter .| 06/28/2019. | Tax Free EXChange..........cocvvervinee | cevrerineerneeinnsinenns | cverneeens 191,428 | ......... 192,379 | oo 191,417 | o e | s 11 L ST I 191,428 | oo | e | cvvrrineiinend0 | s 1,038 |10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 Ter . | 06/28/2019. | Tax Free Exchange, 58,261 ..58,550 58,257 3 3 ....58,261 10/10/2024. | 3FE...
Pathway Partners Vet Mgmt LLC New DD
000000 00 Ter .| 06/28/2019. [ Tax Free EXChange...........cocvvevinee | vevereverneeinriinernens [ covviveinns 70,745 | oo 71,097 | v TO,741 | oo | v 4 A | e | s 70,745 | .oocvoervvcenes v | evrrrerinenennn0 [, 384 |10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 05/31/2019. | Tax Free Exchange 20,974 21,078 20,973 1 1 10/10/2024.
08579J AY 8 |Berry Plastics Corp TermLn RNt 1 4.4....|..| 06/10/2019. | Tax Free Exchange 57,385 57,385 57,385 . 1,769 57,385 01/19/2024.
13134M BN 2 |Calpine Corp Term Ln B8 Nt 1 4.181% 12| .. | 04/05/2019. | Redemption ~ 100.0000..........ccccoe | coveervrmrimmiiiriiiniis | crvreeae 980,000 | .......... 980,000 rerireneen3BT0 | [, 10,719 | ..980,000 12/31/2019.
14880B AE 1 |Catalent Pharma Solutions Inc New Term L|.. | 06/27/2019. | Redemption ~ 100.0000..........ccve. | voerererermeermeenernes | wovvens 8,068,665 | .......8,068,665 | ......8,115,288 | ...........7,809,798 | ...... 298,000 | ........ (39,133) 258,867 8,068,665 05/20/2024.
15018L AE 1 |Cedar Fair LP New Term Ln BNt 1 4.151 | .. | 06/28/2019. | Redemption ~ 100.0000 5,287 200 (15) 185 5,287 04/13/2024.
18449E AD 2 |Clean Harbors Inc New TermLn 2Nt 1 4. .. | 06/28/2019. | Redemption ~ 100.0000..........cccur. | corrrerrmrnvererimninneres | overerenes 10,059 ..10,059 390 [.oereeeeieiins | e 10,059 06/30/2024.
32007U BW 8 |First Data Corp TermLn DNt 1 4.633%...|.. | 06/17/2019. | Redemption ~ 100.0000 243,798 243798 | ........245516 | .............233,538 | .....11,495 | ......(1,235) | oo [ s 10,260 [ .oocevncerrireens | e 243,798 07/10/2022.
404122 AX 1 |HCAInc Term Ln B-10Nt 1 4.330% 03/13|.. | 06/28/2019. | Redemption ~ 100.0000 9,381 | oo 9,381 . 211 9,381 03/13/2025. | 3FE..
44969C BH 2 |Quintiles IMS Term Ln B-2Nt 1 4.330%... | .. | 06/28/2019. | Redemption ~ 100.0000 2,385 | oo 2,385 | v 2405 | 2,290 | e 113 (17) 96 2,385 01/18/2025. | 3FE............
44989* 1 | IQNavigator Inc 1st Lien TLNt 1 8.020..... | .. | 06/28/2019. | Redemption  100.0000 5597 | oo 5,597 264 | oo 80 344 5,597 08/20/2024. | 4................
Community Brands Incremental DD Term
60367* Ln . | 06/28/2019. | Redemption ~ 100.0000 2,630 | v 2,630 | oo 2,630 | oo TLTT8 [ e | e 0 2,630 | v | e | 0 [ i 129 | 12/02/2022. | 3FE............
Community Brands Incremental DD Term
60367  AA Ln .. | 06/28/2019. | Tax Free Exchange 25,521 25,521 25,521 | oo | | e (1 OO ISP 25,521 | oo e | evrrrerinenenen0 [ s 422 | 12/02/2022. | 3FE............
60367 AB Community Brands Incremental Term Ln Nt| .. [ 06/28/2019. | Redemption ~ 100.0000..........cccee | covererermerrnmeermernenes | voveririine 14,010 | oo 14,010 | .oovvreneee 13,940 | oo 13,950 | oo | e 61 (5} I O PR 14,010 | oo | e |0 | s 452 | 12/02/2022. | 3FE............
Pathway Partners Vet Mgmt LLC New
70324# AC Term L .| 06/28/2019. | Redemption ~ 100.0000.........ccceve. [ worerrrerereereeisnninns | weerereens 16,645 | ..oocvennee 16,645 | .ooveveneee 18,479 | eeciereeineninees | cevreineriienines | e 166 166 | oveoeerererins | e 16,645 | oo | e | 0 | s 470 | 10/10/2024. | 3FE............
70466@ AA Peach State Labs Inc Sr Sec Term Ln Nt 1 | .. | 04/01/2019. | Redemption ~ 100.0000 22,243 22,243 22,148 | 22,182 | s [ e 61 B1 [ [ s 22,243 | o | e | i 659 | 06/30/2020. | 3........ccvene
71579U  AF Petco Animal Supplies New Term Ln B-1 Nt| .. | 04/30/2019. | Redemption ~ 100.0000...........ccco. | ovvvvrerimrenriicniiinns | v 11,293 | oo 11,293 | e 11,366 | .o 8,159 | i 3,186 (52) 3434 | s | i 11,293 | oo | e |0 | 334 |01/26/2023. | 5FE............
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71677H AG 0 |PetSmartInc Term Ln B2 Nt 1 5.383% 03] .. | 06/20/2019. | Citigroup reveneeneeinerenenes | e 8,898,741 | ....... 9,672,544 | ...... 9,382,451 | ..ccovunee 7,568,766 |....1,921,067 | ......... 24,613 | oo | e 1,945,680 9,514,446 ...(615,705) | ...... (615,705) | .....364,962 | 03/10/2022.
71677H AG 0 |PetSmartInc Term Ln B2 Nt 1 5.383% 03| .. | 04/30/2019. | Redemption  100.0000 . 25,189 25,189 24,433 5,003 | oo 476 5,479 ....25,189 03/10/2022.
74966U AP 5 |RPIFinance Trust TermLn6 Nt 1 4.474..|.. | 06/28/2019. | Redemption  100.0000 [ESTTRTUIN RO 103,481 . 882 882 . ..103,481 04/17/2023.
79546K AE 0 |Sally Beauty Holdings New Term Ln B-1 Nt |.. | 06/28/2019. | Redemption ~ 100.0000 . 253,909 | .........253,909 | .........255,077 | ..............240,593 | .......13,704 | ............ (389) [ v | e 13,315 | .o . ..253,909 07/05/2024.
81726) AE 1 |Sensata Technologies New 1st Lien Term L| .. | 06/28/2019. | Redemption ~ 100.0000 VTR RN 14,505 | ...ccvoneee 14,505 | ..ooovveneee 14,585 | .oooeceieeieeieees | e (80) (£:10) ) ST IO 14,505 | oo | e | e (U1 I 68 | 10/14/2021. | 2FE............
81760H AE 2 |ServiceMaster Co Term Ln C Nt 1 4.912%| .. | 04/30/2019. | Redemption  100.0000 . 283,611 283,611 | .......... 285,577 | v 276,166 | .......... 8,941 | ... (1,496) TA45 | s | e 283,611 | oo | v | e (1 I 6,933 | 11/07/2023. | 3FE............
Sophia LP New Term Ln Nt 1 6.342%
835788 AJ 2 |09/3 .| 06/28/2019. | Redemption  100.0000 . 6,416 | ..cccoonue. 6,416 | ..cccoonee. 6,442 6,119 | .. 315 (18) 297 8,416 [ ..o | s | e (1 I 95 | 09/30/2022. | 4FE............
84611@ AB 9 |Sovos Compliance LLC Additional Term Ln |.. | 04/29/2019. | Redemption  100.0000 reveeerensrenienes | e 4,143,566 | ....... 4,143,566 | ....... 4,059,278 | ........... 3,979,895 | ... 100,435 | ......... 63,235 | ..oovrvcrrens [ e 163,670 | oveevveerierins | s 4,143,566 | oo [ e [ e 0. 116,471 | 03/01/2022. | 3FE............
Sovos Compliance LLC New Additional
84611@ AC 7 |Term .| 04/29/2019. | Redemption  100.0000 v | s 780,430 | .......... 780,430 749,603 | .......26,938 | ........... 3,889 30,827 | oo | e 780,430 | ..cvvvvvrcrirnes | e | eerverienienens 0. 21,937 | 03/01/2022.
84611@ AC 7 |Sovos LLC New #2 Additional Term Ln Nt 1| .. | 04/29/2019. | Redemption ~ 100.0000 . 359,139 359,139 | ..........359,139 | i 344,953 | L 14186 | e | e [ s 14,186 | .o cerernerennen399,139 [ [ | 0 [ 10,356 | 03/01/2022.
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt| .. | 06/28/2019. | Redemption ~ 100.0000 . 56,242 | ............ 56,242 (381) 3374 | oo | i 36,242 [ e e [ e [ 626 | 06/01/2024.
US Foods Inc New Term Ln Nt 1 4.383%
90351H AB 4 |0 .. | 06/28/2019. | Redemption ~ 100.0000.. 1,045 06/27/2023.
000000 00 O |Array Canada Inc Term Ln Nt 1 7.545% 0| A | 06/28/2019. | Redemption ~ 100.0000, 7,360 02/09/2023.
000000 00 O |BurgerKing Term Ln B3Nt 1 5.189% 02/.| A | 06/28/2019. | Redemption ~ 100.0000 . 124 02/16/2024.
68371Y AJ 2 |Open Text Corp Term Ln Nt1 4.178% 05/| A | 06/28/2019. | Redemption  100.0000 . 20,543 20,543 . 20 . 220,943 | | s 05/30/2025.
8299999. Total - BONAS = BANK LOBNS......vvuiesieeieesei s tissssss sttt | oo 25,844,864 | ... 26,625,659 | ....26,278,144 | ........ 22,640,352 |...2,424,726 | ........55,256 | ....ccconnenn. 0 | 2,479,982 0 26,460,569 0 |...(615,705)] .....(615,705) XXX
8399997. Total - Bonds - Part 4 ....132,055,793 |....133,090,108 |....137,253,427 | ....... 127,085,837 |....2,836,645 | ...... (152,948) | ..oovvoveennn0 | i 2,683,697 | ..o | e 132,322,115 ..(501,531) [ ...... (501,531) | ..3,472,731 XXX
8399999. Total - Bonds ....132,055,793 |....133,090,108 |....137,253,427 | ....... 127,085,837 |....2,836,645 | ...... (152,948) | ..ovvvevnnn0 | 2,683,697 32,322,115 ...(501,531) 501,531) | ..3,472,731 XXX
Preferred Stocks - Industrial and Miscellaneous
05971P  AB 4 |Banco Mercantil De Norte Jr Sub Nt 7.5... |D‘ 06/21/2019. | DIrCt........cvvrviiiicrinnisiniinisniinns | cvvee 200,000.000 200,900 . XXX P3FE..........
8499999. Total - Preferred Stocks - Industrial and Miscellaneous.. 200,900 XXX 0 XXX XXX
8999997. Total - Preferred Stocks - Part 4 200,900 XXX ....0 XXX XXX
8999999. Total - Preferred Stocks.........cccoeeuus 200,900 XXX .0 . XXX XXX
9899999. Total - Preferred and Common Stock . 200,900 XXX +0.200,000 | ... L0 L0 L0 20900 | e 900 XXX XXX
9999999, Total - Bonds, Preferred and COMMON StOCKS.............cccrviiirriies  cverivereiiesiienseniesissnsins ....132,256,693 XXX ...137,453,427 | ....... 127,085,837 |....2,836,645 | ...... (152,948) | .ovovvevenn0 [ 102,683,697 | .0 | 10 132,522,115 | o 0 |...(500,631)] ...... (500,631)| ..3,472,731 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.




statement for June 30, 2019 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

9030

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
Swaps - Hedging Effective - Foreign Exchange
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| 4.44 USD
Swap AFS Bond -- G1745*AGS..........cooccreveerrrrcrrcrrrrrcrs D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 03/13/2013| 04/17/2023] .................| ....14,920,000 (4.05 GBP)| .covvvcverencrerrcreces | o ..87485 | .....2,224,000 |...]| ........ 2,159,915 58,000 [ ..oooueevevemeermrnnns [ e [ i 145422 | ...oovvvvvevene 100/QL.......
0879999999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0 ...67.485 2224000 |XX] ........ 2,159,915 0. . 58,000 0 0 ... 145422 | XXX XXX
0909999999. Total-Swaps-Hedging Effective 0 0 ...67.485 2224000 |XX] ........ 2,159,915 0. 58,000 0 0. 145422 XXX XXX
1179999999. Total-Swaps-Foreign Exchange. 0 0 ...67.485 2224000 |XX] ........ 2,159,915 0. 58,000 0 0. 145422 XXX XXX
1209999999. Total-Swap 0 0 ...67.485 2,224,000 XX] ........ 2,159,915 0. 58,000 0 0. 145422 | XXX XXX
1399999999. Total-Hedging Effective 0 0 ...67485 2,224,000 |XX] ........ 2,159,915 0. 58,000 0 0. 145422 | XXX XXX
1449999999. TOTAL..... .0 .0 ...67.485 | .......2,224.000 [XX] .......2,159,915 .0 0 e 0 ] 145422 | 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
Qr Qualitative Approach for Assessing Hedge Effectiveness




statement for June 30, 2019 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

030

2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative | Margin Gain Effectiveness
Number Description of Item(s) Schedule| Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Hedged, Used for Income | / Exhibit | of Risk(s) | Maturity or Trade | Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| Amount Description Generation or 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
Interest
FVU9..... [ oo 383 | 38,300,000 |US Treasury 5yr Note Futures | Bond Portfolio Hedge.... Rate [09/15/2019| CBT.......ccccocvurnnenas 549300EX04Q2QBFQTQ27 | 06/15/2019) .....116.5367 |..... 1181563 | oo | e [ || o | e (620,302) | .........(620,302) | ..... 1,017,919 | e 4 ] s 1,000
13429999999. Total-Short Futures-Hedging Other.... 0 0 0 0] . (620,302) | .........(620,302) | ..... 1,017,919 XXX XXX
1389999999, Total-ShOrt FULUES. .......ooouiieiriierie i i 0 0 0 0| . (620,302) | .........(620,302) | ..... 1,017,919 XXX XXX
1409999999. Total-Hedging Other s 0 0 0 0. (620,302) | .........(620,302) | ..... 1,017,919 XXX XXX
1449999999. TOTAL 0 0 0 [ (620,302) | .........(620,302) | ..... 1,017,919 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
ws e s i [
TOLAI INEE CASH DBPOSIES. .......cvecveceieeeseeieeiseistesiets et sesss et eeseteseessetsessssessessetessessessessesessesseteseesesseesesessessesnsansesse | s4essesssssssessessessssassessesssssssessessssassessessessssessessesansessessessesassessetaeseesessessetassessetasseesessessetessessetnsanse | £1etessessetsnsessessessnsassessesansassessessesassessetsesaesesses et esses s et et eetesses et et ent et et et easen et et antensees (P (L] I 0
(a) Code Description of Hedged Risk(s)
1 HEDGES THE EQUITY RISK OF A LIABILITY
2 HEDGES THE INTEREST RATE RISK OF A LIABILITY
3 REBALANCES PORTFOLIO CURRENCY EXPOSURE
4 REBALANCES PORTFOLIO DURATION
5 HEDGES THE EQUITY RISK OF AN ASSET
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statement for June 30, 2019 ofthe NATIONWIDE MUTUAL FIRE 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..........ccovuiuiioiiiiei ettt sniss etsstsesss s s st st s st ensesesees | XXX l XXX XXX s [ e | e 0 oo | e 1,017,919 | oo 1,017,919
NAIC 1 Desi
CIIDANK NA. .t E570DZWZT7FF32TWEFAT76 | Y IY ...2,282,307 22,224,000 | s [ 0 2,159,915 | ... 145,422
0299999999. TOtal NAIC 1 DESIGNAtON. ... tvrrritetisirtersessste etttk bbbt en st | errensensansensenes 2,282,307 | .. ...2,224,000 0| o 0 2,159,915 | ... 145,422
0999999999. Gross Totals.... 2,282,307 | i 2,224,000 0] v 0 22,159,915 | s 0 ] oo () I 1,163,341

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

....................................... 2,224,000 | o0
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statement for June 30, 2019 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged by Reporting Entity

UBS AG - CBT .. 549300EX04Q2QBFQTQ27.... | SEOUMY. .ttt ‘ 20030N BA 8 | U S Treasury Nt.....ooovienissnesssissienenines 1,017,919 [ 2,125,000 | oo 2,125,000 |02/29/2024.|.......... |

0199999999, TOAIS. ... 1vxrrstreere e eess s s sere e es 28808888k 8 808888 E R840 € 4EE 848 LR E R E£EE LR 1R LR L £ L8R E LR E L EE LR 1R LR LR SRR EE LR SEEE LR R SRR LR eeEE Lk 1E 4LEEEEE AR R eEE LR R E LR R LR E R L 1017,919 | 2,125,000 | ..o 2,125,000 XXX XXX

Collateral Pledged to Reporting Entity

Citibank NA - OTC, E570DZWZ7FF32TWEFAT6.. | Cash...... | | Cash...cciiniie s 002,282,307 [ XXX e [ VA

0299999999, TOAIS. ......v.rvueresreseeseeseeeseessessseeesseesseeessess s es s s s ee s eee bR £1eE8eeE R oA RS eeE R L8 E R4 E e RS R R E £ 1R E AR R LR R £ AR AR LR E R4 E AR R LR R R R LR E R LR R e AR eeREeLEiee 1eEReEEeER A e R R oL R AR R AR R R LSRR R AR LR R AR bbb 002,282,307 | v 0 XXX XXX XXX




Statement for June 30, 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

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

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

362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 Cli..........ccovvvviereriniininnierinnienesisseensessnsssensssessssssssssssenssnssessesssees | onsnsninseens | TFMuiiiininns | e 296,124 12/25/2046.......

590212  AB 2 |Merrill Lynch Mortgage Tr RMBS Ser 2006-............ccovurrrmeerereririiiesieinesesesssseesssssssss e sssssessesinsenes ..75,907 06/25/2037.......

81378E  AA 1 | Securitized AB Receivables LLC RMBS SEr..........cccciiiiiiiiiniiieiiionisississiisssiisssi s sssssisssisssienns ,495,419 05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUNHIES. ..o v v ceveisniennennes .1,867,450 XXX
3899999.  Total - Industrial & Miscellaneous (UNaffiliBted).......... et ebsnt s .1,867,450 XXX
Totals
6599999.  Total - Residential Mortgage-Backed SECUMHIES. .. ... iuuiurierirsiitierieies et s bbb sbsnssessensasese .1,867,450 1,938,160 XXX
7099999, SUDIOIAI = BONGS.......veoviiiieeiiiisis iR ehine s .1,867,450 ....1,938,160 XXX
Cash Equivalents (Schedule E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY.......ciiiiuiimimimisiisiiisiisensissssenssssessnssssssenssssssenssssesssssssnssssnssensssenssenssns | aensssenssnnes | cosemessmssssnisnsnins | consessnrssensonens 4,305,700 | .covviierinnas 4,305,700 | 07/01/2019.......
9199999.  Total - Cash Equivalents (SChedule E Part 2 TYPE).........couiieiurieieieiieisiieceieis st eississie s esessssessesse st essssesssssssessesins | ssssssssesssansess 4,305,700 ....4,305,700 XXX
9999999, TORAIS..... 1ouiiiiiiiiiiiiii i shesnb et 6,173,150 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....(2,590,716)  Book/Adjusted Carrying Value $.....(2,586,562)
2. Average balance for the year:  Fair Value §.....6,035,595  Book/Adjusted Carrying Value $.....6,105,456
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....1,938,159 NAIC 2: §......... ONAIC3: §......... 0 NAIC4: §

QE10




Statement for June 30, 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page).

1 2 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date

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

NONE

QE11




Statement for June 30, 2019 of the NATIONWIDE MUTUAL FIRE 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
AAMOUNI OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month
Open Depositories
The Bank of New York Mellon............................ NEW YOrK, NY.....coviieiiieiiceeiceiieeeieens | coeveienieeninnns L L | 919,260 | ....ccoouv. 156,595 | ... 231,535 | XXX
0199999. Total OpeN DEPOSHOMES........vvrrersirrsriserssirsers e et XXX XXX [ 0 [ [ 919,260 | oo 156,595 | ..o 231,535 | XXX
0399999. Total Cash 0N DEPOSIt........cveivererieersiiiererississss s XXX XXX ... 0 ... [V 919,260 | .............. 156,595 | .....coone... 231,535 | XXX
0599999, TOl CASN.......ouvvrreiceircereeieire e XXX XXX .. 0. () [ 919,260 | .....cccoo.... 156,595 | ...cooouvee. 231,535 | XXX

QE12
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statement for June 30, 2019 ofthe NATIONWIDE MUTUAL FIRE 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 Investment Co Treasury Trust (AIM).........ccvevervrvinrinene 2228 | | 4,836,294 T2 I 8,400
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..............ccccoommirriiiiiiniiiiiinns (A 8,400
8899999. Total-Cash Equivalents e s | 4,836,294 AT 8,400
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