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

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS sttt | sereenees 10,145,077,857 | ..o | vverienns 10,145,077,857 | ........... 10,442,874,189
2. Stocks:
2.1 PrEferred SIOCKS. ...ttt et sssessntes | srestenenessessenens 2,675,771 | o | ceveereeneeeneaees 2,675,771 | oo 2,673,773
2.2 COMMON SOCKS......corerererrerisrssseseseesesssssssssessessssssesssssssssessesssnsssssessssssssessssssnssessessons | ssessesssnees 9,263,658,035 | .....ccvverenee. 18,151,008 | ............. 9,245,507,027 | ............. 8,763,755,352
3. Mortgage loans on real estate:
B0 FIISEENS et | erereenenes 1,459,959,120 | ..o | veeveeeeeens 1,459,959,120 | ..coovvenee 1,579,389,801
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......vocveivieiecieesiie ettt ssntensens | sevasssssessesas 451,927,480 | ...ooooveeeeeeeeeeeeeees | e 451,927,480 | .ovvevrrne 528,149,582
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES).......vvvevieieciciseee ettt bbbt senans | sevsesnsssesans 32,889,963 | ..o | e 32,889,963 | ....cccevenee. 33,199,751
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......covvvereerirerieieriiesesiesieies | ceveiisissaennns 22,000,000 [ ..ooovevieereieceeieeeneen e | e 22,000,000 | ..ooverrrerieerirnreeeeeeeienes
5. Cash ($....(393,175,336)), cash equivalents ($.....8,543,022)
and short-term investments ($.....594,063,236)............ccvuurmrrrermneeermeressnneesssneeessssesssssesesis | seeeessseesenns 209,430,922 | ... | e 209,430,922 | .....coovvenne 390,517,109
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DEIIVALIVES......oooceerererceicese it ess sttt nes | seestesessenssi s 476,300 | ..ooovereeecreeererenens | e 476,300 | ..ocvvonerrrennne 6,438,548
8. Other inVEStEd @SSELS........cucvurriririicricrieeses et sest st sest s esnies | crtsneesiens 3,979,164,365 | ..o 105,611,157 | cooovvvvennes 3,873,553,208 | ............. 3,543,125,678
9. ReCeiVabIES fOr SECUMHIES. .........uuvuuriiiiiiiiiiiiiiii s | fensesssessanssennees 311,015 [ oo | e 311,015 |
10.  Securities lending reinvested collateral @SSEtS..........ccuvieiiiiirieieeieeee e | crresesisiesienns 11,815,366 | ..cvvveeviecireiciveieneieiieins | cevrinnienieinnnns 11,815,366 | .coocvvcvrrnens 17,049,217
11, Aggregate write-ins for iNVEStEd @SSELS.........cvueiiviieieicce e | erreressssenienas 25,524,596 | oo [L ) 25,524,596 | ..cocovvrnnns 23,912,421
12.  Subtotals, cash and invested assets (LINES 110 11)......c.rwrurrenerimrrreerieresserieeeins | veeeenens 25,604,910,790 | ...covvvnvenne. 123,762,165 | ........... 25,481,148,625 | ........... 25,331,085,421
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........cceeeves | cerrerrrinne. 2,265,876,801 | ...ovvvvvernen. 43,601,252 | ............. 2,222,275,549 | ..o 1,963,158,226
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccceververevies | oerverrennns 3,233,882,631 | ..oovvvvrvierrnes 3,667,875 | ..o 3,230,214,756 | ............. 3,167,598,109
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FBINSUIETS............cccvcevevereeeeieeeeeceeeeeeeeesesessesssesssesasssnes | sevssssensenens 343,261,394 | oo | e 343,261,394 | ................ 341,968,707
16.2 Funds held by or deposited with reinsured COMPANIES............cceveveireerriereirersieiieiiens | e, 3,212,669 | ..o | e 3,212,669 | ...ccvevernene. 3,285,053
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccccoeveveeens | ovvvereveeinnns 122,959,864 | ......ceveveeerieereeeeeeiees | e 122,959,864 | ................ 174,105,140
18.2 Net deferred taX @SSEL...........rirririiecieei sttt | seesissesinns 1,983,297,362 | ...ocovvvvenne. 480,173,489 | .......c..... 1,503,123,873 | ...ccoo. 1,543,952,894
19.  Guaranty funds receivable or 0N AEPOSIL............cccuiveiecieeiiirieieee et | cereresesenienans 9,819,411 | ooveeeeeeeeseeieies | e 9,819,411 | oo 4,398,493
20. Electronic data processing equipment and SOfWarE...........ccceueveeveieieerisieeseeseeeeiesenes | eveiseiennenns 590,547,824 | ................ 505,714,678 | .....ccoevnvee. 84,833,146 | ..coocvvvven 93,326,767
21, Furniture and equipment, including health care delivery assets ($.......... 0)erererrerereseenes | e 89,089,280 | .................. 89,089,280 | ..oocveeveiieeiiiead 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccoouverevirieieieeieesesieesenees | e 316,722,815 | ..o 615,262 | ...ccooevneee. 316,107,553 | ..ccvvvrveee 538,507,021
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested assets..........cocvvvieeesieieieeieeeseeenes | e 2,200,306,701 | ...ccooocrennes 300,210,941 | ............. 1,900,095,760 | ............. 1,806,877,406
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........c.ovururirrieniereniinrensiseesesisseseesssssssssssssesssssessessssssssns | essnseees 36,853,688,628 | ............. 1,646,956,192 | ........... 35,306,732,436 | ........... 35,061,645,449
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......ucuiereririreineieessiseseeessesssessessessssssesssssssssssessessssssssssssssssssssssensans | ssseseeens 36,853,688,628 | ............. 1,546,956,192 | ........... 35,306,732,436 | ........... 35,061,645,449
DETAILS OF WRITE-INS
1101. Corporate owned investment valug Of life INSUFANCE............ceicviieieeieseee s | cevsise et sesees | sesssessessesssssssssessessssestes | sresesessesssssssessssessesesad [0 I 24,543
1102. Derivative collateral and reCeIVADIES............c.c.vuevvcveeeeeeeeeeee et eennes | everaesesensesns 23,462,000 [ ...oovovreeeeieeeeeeeereeeens | e 23,462,000 22,537,093
1103. Other iNVESIMENt FECEIVADIES...........ccvveiieiieeeeieceeee ettt ssss s sssesenes | evesinsssssessesens 2,062,596 |[.....ovevierircieieineenieens | e 2,062,596 | ......ccoevvnnne. 1,350,785
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 :@bOVE)........cvrwerirrermmnirernerensecesemmssssnsnns | ceeesssresssneeans 25,524,596 | ..o 0 | e 25,524,596 | ..oooiviries 23,912,421
2501. Agent benefit investment value of life insurance and annuity CONtracts............cccceevievieies | cvververrivennns 162,958,926 |......ceveveeeereecreeeeeieiees | ceereeeiens 162,958,926 | ................ 160,339,423
2502. Deposit and Prepaid @SSELS..........cviviieiiiiieie ettt enaens | asiesesestenienas 57,831,660 | ......ccovueee. 57,831,660 | oo 0 |
2503. Equities and deposits in pools and @SSOCIAtONS.............ccceurrereeerermmeeeiserisneessseseseesesessssnens | coreessesesnns 124,463,698 | ......cvovereerncrnnernerees | cevvneeeineens 124,463,698 | ..., 134,577,010
2598. Summary of remaining write-ins for Line 25 from overflow page.........cccueeveeiieiiesenieiiens | cvevreinenns 1,855,052,417 | .covvvevnee. 242,379,281 | ............. 1,612,673,136 | ..cocvuvee 1,511,960,973
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).........ccerurrmmireessireersssensssssnessenssasenes | eosseeseees 2,200,306,701 | ....ccovrvene 300,210,941 | ... 1,900,095,760 | ......c...... 1,806,877,406
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Statement for June 30, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident Year $.....2,057,716,695)..........covurmverreimreinrsinssessnessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | sessssesssssssensens 8,723,097,286 | ..covvvverernnen. 9,078,149,286
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.......c.ceiiieieiiiieieessiese sttt sssensens | srtessssessessesessssans 877,997,382 | .ovvvvereerrin 833,870,730
3. LOSS AUIUSIMENT EXPENSES.......cvuiviivreciictcieie ettt ettt bbb sttt bbb st bbb en s snanns | ebessesaesnsensanees 1,693,606,603 | ........cceeveneee 1,703,830,880
4. Commissions payable, contingent commissions and other Similar ChArges............ccueeeieincieieeseieis s sesessssseses | seeviessessssssesssssees 249,673,165 | .ovovvvrrereernine 243,954,200
5. Other expenses (excluding taxes, ICENSES ANA FEES)...........cvuireieiiiiiieieie ettt ssssnes | srtesesessessesesisaans 129,646,049 | ..oocvevveriie 164,378,682
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........ccuuevervreieiieiinsieiesssiee e sssssssesas | cressesesseesiessesssens 41,310,804 | .oovverereeeerine 74,066,631
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gaing (I0SSES))......ccrurrrrrrrrrrrerrerriererrerneereees | serreiessnesnsieessessesessssssesessesssses | eesessesssssssssessssssessessssssssessessseens
7.2 Net deferred taX HADIIILY.........cc.cccirerieciciescee ettt s bbbt sse s st sns | anbsessestess e b e s es s s st s ssentenes | ebsesteste s e st en ettt
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt bbbttt b st nnsas | nesbieeti et s bt ettt et sttt | ebsess ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....2,704,713,928 and including
warranty reserves of $.....8,730,231 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health Service ACt)..........coceueiveieierresieeseseee e eeeseneiens | eveeisieiisieiennns 5429,688,964 | .....cccvvveerne. 5,469,253,982
10, AVANCE PIEMIUM.....ovevecrereiieieciciectes et tes et sss s st es st s s e bbb s ss s s st e s st e bt s s sae s s s se s st et entes et bensesesbenssnsessessntantanen | nevesssessessesessnans 116,106,018 | .oeovvveeeercireinns 95,124,710
11.  Dividends declared and unpaid:
11,1 SHOCKNOIABIS. ..e.vvveereerise ittt sttt R st s st st ssensntns | anssessestesssessessansanssessansnsessentnes | sesestessnssnstensanssess st st nt st nene
112 POICYNOIAETS. ...ttt bbbttt bt nnt st | aeisessenss sttt 6,344,165 | .oooeercens 6,856,564
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccoevcveicvieeiesie et sessssssssssessesssssssessenes | ceversssesissssanes 1,784,680,226 | ........ccevvvvee 1,683,172,042
13.  Funds held by company under reinsurance treaties.................... ....1,332,436 ....1,334,582
14.  Amounts withheld or retained by company for account of others. .1,542,692,332 .1,619,375,817
15.  Remittances and items not allocated.............cccocovivrrrrerrirennen. ..54,381,797 ..29,382,936
16.  Provision for reinsurance (including $ ..42,789,000 ..42,789,000
17.  Net adjustments in assets and liabilities due to foreign exchange rates.. .35,568 .35,380
18, Drafts QUISTANAING. ... vttt et sttt et st en s s ssnsassessssantas | esbensssaesessssestes st estes s snsenaeses | sereesntestesesessesa st sa s nee
19.  Payable to parent, subsidiaries and affliates............c.couieiieriicieics st enans | eresrenr s 140,503,106 | .ooocvevrererrerriiennns 119,829,164
20, DIVALIVES.......oveeiereeieeie ittt bbb s b8t nstns | ittt 8,014,846 | .oovvoevvererins 8,092,471
21, PaYabl fOr SECUMES. .......cveiviverieiieiiesiseie sttt et bbbt bbbttt bs s s st ssensensanssenans | esbsessessssssesessansas 50,119,758 | covovvvierereienine 28,018,934
22.  Payable fOr SECUMEIES IBNAING........c.ccviveieiciiecie ettt bbbttt bbb st st es s bensenas | eveesasssssesasssssesseses 15,805,091 [ coovoiviece 21,180,681
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25.  Aggregate Write-inS fOr lIADIIES. .........ccevvreeieiieriieie ettt ss s ntenssnsentenes | stessessassesssssanes 1,461,943 837 [ oo 1,617,701,294
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25)..........oirinercreecseeseeee e ssessssseesesens | ceeeseesesesesnees 22,369,768,433 | ..covvrrrireennnn 22,840,397,966
27, ProOtECIEd COll IADIIIHES. ... ...evurvreeireicieiieieieiseie ettt b e s s s s s senses s sensessesnsenns | shsessssessessssansessessnssnssnsessessnsensess | sresssssssensessesnssnsessessssansessessssanes
28.  Total liabilities (LINES 26 @MU 27).......ovuieiieieeiseiee ettt ettt sss bbbttt nssnnes | snbisssssssssssssees 22,369,768,433 [ .o 22,840,397,966
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI STOCK. ......eueeeceeieiecieie ittt bbbk sttt sb st e bsnnss | setseesestaseebsee s st es s st et estenbenes | eesesteetessessees e b sttt e
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIPIUS NOLES.....eoorveeirciiciieiieite sttt bbbttt bbb enssnssns | anbiesssessiessnsens 2,192,924,609 | ..ooovvrvrerrrnnnn. 2,192,544,192
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovueieiiieiieicieiis ettt bbb a bbbt s b se s ssnsns | oebstessessessssessessesssssstessesssbensesses | ebiessssssssssessessntes s bbb s s snses
35, UNaSSIGNE fUNAS (SUMPIUS).......cvueveierieieeietietese et see ettt bbb s bbb sesss s st ess s b s ses e sesbnsssaessnsnnaes | svsesissessessesanes 10,744,039,39%4 | ..ccvvvvrerne 10,028,703,291
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -ttt ettt sttt sanes | setessestens et ee st s st ssentenes | eesestent et sttt eeee
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt ettt bes st | esbensesiestens st es s tsssensentassentans | eebsesssstssies st s e st sttt taes
37.  Surplus as regards policyholders (LiINeS 29 0 35, IESS 36)........ccucverirrireirieiieieeeie ettt ssbesaeses | asresissesssseesanes 12,936,964,003 | .....ocvvvennnnes 12,221,247,483
38, Totals (Page 2, LINE 28, COl. 3).....ccuiiiiriiiiiiseiiciie ittt sttt | enieeniesininneaa 35,306,732,436 | ...ccocovrrvnnen. 35,061,645,449
DETAILS OF WRITE-INS
2501, ACCTUE dEriVAtiVE lIADIIILY..........veveerreieeiiieiee ettt n s sse st nntss | sresstessesernsnnsantenaes 5,739,096 | oo 5,573,557
2502, AQENt'S SECUNILY TUNG TESEIVES........coueveiiiiciieissetcie sttt bbbt s st s s s bs s st tenssssenns | evsessesssssnsssnsas 1,102,000,192 | .oovvevririinns 1,142,198,592
2503, ContiNGeNt SUIt IADIIIHIES.............cvvuevrerieieiiesiseie ettt bbb bbb bbb ssssnsssenss | seestesssssesses s ssessnes 9,817,790 | oo 9,914,062
2598. Summary of remaining write-ins for Line 25 from OVEMlOW PAGE.........cvvcrieeieieteeeece sttt sssssessssessesssenes | sonseessssessessesesseses 344,386,759 | ..cvoverererereinns 460,015,083
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)......c..veuieuiieriieiieisiiisiiesie st | eoneesssssseesssenees 1,461,943837 [ .o, 1,617,701,294
2007, o8 EE £ £ R £ RE R R R bR bbbttt [ Hreet ettt bbbttt | nenbe ettt
2002, oS8R bbbttt [ et et bbbttt | nenb ettt
2003, oAbttt [ Htent ettt bbbttt | senb et
2998. Summary of remaining write-ins for Line 29 from OVEMIOW PAGE.........ccvuiiieeiciereece ettt ses s sssssssssessesnes | ctessssssissssse st ssessesesses e sanes L0 U 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 GD0OVE).......c.iuiieireiiitiieeieisieis st sssesssessessssessssssessnsesenssssessesssnssnses | cressesessnssssesssssnsessesesnsessasanes L0 OO 0
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 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 $ 1,319,017, 477 1,321,387,321 | ........... 2,630,394,038
1.2 Assumed......... (written $ ...8,250,930,509 .8,571,489,772 17,055,478,568
1.3 Ceded.. . (written $ ...3,174,021,378 .3,128,382,369 | . 6,276,580,037
14 Net . (written $ 6,395,926,608 6,764,494,724 | ......... 13,409,292,569
DEDUCTIONS:
2. Losses incurred (current accident year $.....3,895,269,478):
2 DIMBCL....eeee ettt ettt ettt ettt st s st st st stensansensaensnsans | sveeseessenies 650,284,954 | .............. 666,575,712 | ........... 1,340,763,852
2.2 Assumed. A e .5,029,941,305 | .5,347,769,507 | . 11,385,500,559
2.3 COAB. ...ttt st ettt s bt a st s bt s st st saessentnses | srensenians 1,853,166,730 | ........... 1,960,056,717 | ........... 4,085,033,092
A NBL.....oeeeeee ettt R ettt s st a st se s s s s sanntnsenes | sensrenians 3,827,059,529 | ........... 4,054,288,502 | ........... 8,641,231,319
3. Loss adjustment expenses incurred.. 657,911,405 | .. ....681,806,776 ..1,434,002,887
4. Other underwriting EXPENSES INCUITEM..........cccvucveivieeiieieicieie ettt ettt bbb snanes || saesnsenns 2,062,433,643 | ........... 2,194,050,431
5. Aggregate write-ins for underwriing AEAUCHIONS. ...ttt en
6. Total underwriting deductions (Lines 2 through 5).
7. NetinCOME OF PrOtECIEA CEIIS........vuieieerii ettt sttt
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).......eueeierrieirniireinireireieeneeeisssiseesesessesssessessssssessessessssesnss | essesensen (151,477,969) | ...ovvvvenne (165,650,985)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cciviiveiiieieiecee bbbt sssesse s ssntenas | sbesaesissenes 230,281,835 | ....ocvuve 441,407,568 | .............. 706,522,575
10. Net realized capital gains (losses) less capital gains tax of §.....457,205...........cccoeeeruerieereeeeeeeeeeeseeseesieesieensesnsen | eeriessiesens (111,828,799) [ ....cocvnnnes 25535373 | oo (12,523,637)
11. Netinvestment gain (I08S) (LINES 9 + 10).......ccvuiiueeiiieiieeicicieeee sttt bsss bbbt seesss s ssss st ssestnsas | essessessnes 118,453,036 | .............. 466,942,941 | ............. 693,998,938
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....937,604 amount charged off §.....17,591,274). ..(16,653,670)] .. (23,495,280)] .
13. Finance and service charges not included in premiums.... ....38,095,740 |... ..35,153,562 |.
14. Aggregate write-ins for MISCEIANEOUS INCOME........c.cvuiveveeieeeeese ettt sse s es s ssssssssnsens | saessessnsnsenes 92,905,871 | ..ovevrnnnn 45,614,601
15. Total other income (LINES 12 thOUGN 14).......vueicvieeeeietese sttt sae s s s ssss s saessssntes | ssssesissasens 114,347,941 | ... 57,272,883
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 stenanes | eveesesssnssnens 81,323,008 | .............. 358,564,839 | ............. (184,752,680)
17. DIVIdends 10 POIICYNOIABTS............cvuevecvceieiecieisete ettt ettt et s st s s sae s s b st s snens | sresssessssnssanes 2,336,134 | .o 2,957,532 | .o 7,027,421
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17).......coveiciireiieieeeie ettt sesse s besss s s s sesns | evsesssssssans 78,986,874 | .....c........ 355,607,307 | .covveeeee (191,780,101)
19. Federal and foreign iNCOME taXeS INCUITEA...........cvururireenrerirniinsesisessssesesssesssssesssessssssessessssssessesssssssssessssssessesssnsnssesss | sssessssssnes (124,202,868)| ......ccoovvene (55,450,178)] ...ovovvennes (44,712,419)
20. Netincome (Line 18 MinUS LiNg 19) (10 LINE 22)........ooueueveeeereieeeeeeeeee et tesessssss s ssessssssessssssssesssssssssssssnssess | seevesveerans 203,189,742 | .............. 411,057,485 | ............. (147,067,682)
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year 12,221,247 483 | ......... 12,356,480,617 12,356,480,617

22.
23.
24.
25.
26.
27.
28.
29.
30.
31.
32.

33.

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

Netincome (from Lin 20)........cccoverrerminrnrernineereireieneen.
Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $
Change in net unrealized foreign exchange capital gain (loss)
Change in Net deferred INCOME T8X.........iuririeiiireee ettt sttt en
Change iN NONAAMITEA BSSELS.........c.ruuirereeirireiereie ettt s sttt et
Change in provision for reinsurance..
Change iN SUIPIUS MOLES.........cuuiucereeirieeie st es et sb s e bbbttt
Surplus (contributed to) withdrawn from protected CEIIS...........ruriuiurriiirinreeeee e ees
Cumulative effect of changes in accouNting PrNCIPIES..........cveviuiiieieicieiie et sees
Capital changes:

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

..203,189,742

............. (101,807,996)
................. 95,838,584

.................... (510,456)

....411,057,485

............... (40,623,222)

............... (25,064,019)
................. (2,366,709)

................. 10,101,876

(740,700)| .

.(147,067,682)

............... (19,146,662)

.............. 715,716,520

.............. 352,627,528

............. (135,233,134)

......... 12,936,964,003

......... 12,709,108,145

......... 12,221,247 483

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.

Change in contingent SUit IADIHES...........c.ocveirirvcieieceee sttt
Other miscellaneous income
Change in cash surrender value of corporate owned life insurance..

....................... (40,995)

.8,732,170 |...
....84,214,696 |...

.................... (699,115)
46,313,716

................. (3,502,228)
. 112,809,192

1498. Summary of remaining write-ins for Ling 14 from OVEMIOW PAGE.........ccveveveriiieieesie et ess s sssseseseesessessesenns | soeseesesisssssesissessessssenss (0 O (0 TR 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above).............. 92,905,871 .45,614,601 97,162,362
3701. Change in surplus - pension and postretirement benefits net of tax.. (938,876) ...276,590 64,070,670)
3702. Change in surplus - agent security COMPENSALION PlAN............ccocveevriririinieie et s s sssese s ssssssesses | sessesssssssssssessssssessesinses | seesessessessessssesesessesssssenes | - 40,135,266
3703. Change in SUIPIUS = MISCEIANEOUS............c.evevrceeieereteiees ettt bes st sss s ss st s s sss s ssesses s ssessssansanes | evsesssssssessessnsand 428420 |..cocvverenen. 9,825,286 |...ccvererrnnnn 4,788,742
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes (0 O (01 TR 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......ciuieiieieiiiiesieicseses st snsensssssssssenssssenns | esssessssssssnssns (510,456)].................. 10,101,876 | ............... (19,146,662)
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Statement for June 30, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yeir Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oiuiurieier ettt snsenns | seeessnena 6,206,910,345 | ............ 6,657,809,458 | .......... 13,469,089,317
2. Netinvestment income... 272,311,355 ...265,878,743 | ..... ..542,693,386
3. MISCEIIANEOUS INCOME.........ouiiiiieeiscictsie ettt sttt bbbt bbbt 30,205,629 | ................ (34,308,373) | ..overenen. 140,848,490
4. Total (LINES T HIOUGN 3)...eueeiecicieicieie ittt sttt sttt ens e snestenen | sessnssessn 6,509,427,329 | .......... 6,889,379,828 | .......... 14,152,631,193
5. Benefit and 10SS related PAYMENLS.........cciiiieieiiieie ettt sensenas | sressesneas 3,990,711,112 | oo 4,555,450,180 | ............ 9,148,680,360
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.rvurererrirrrenrerirnrneis [ cenerrsessenssnssssesnssessnniiees | sessesssssssssssssssessssssessessans | sessssessssessssssssesssssssssessns
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........cccvvveieiinineiieeiee e sesnes | seesseennens 2,881,631,862 | ............ 2,988,916,255 | ............ 5,734,120,085
8.  Dividends paid t0 POICYNOIAETS.........c.cveiiciiiiicteiics ettt snse st esessnsesans | ensssesessssnsasans 2,754,607 | ..oovverrrernn 4,325,742 | .o 8,348,353
9.  Federal and foreign income taxes paid (recovered) net of $.....16,466,779 tax on capital gains (losses)... ...(174,890,939) | .... ..(131,660,756) (139,295,071)
10.  Total (LINES 5 throUGN 9).......ceuceuieeeeieiiecirei ettt sttt ettt ens st | stessnninend 6,700,206,642 | ............ 7,417,031,421 | .......... 14,751,853,727
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccvieviiiuiieiieiiceeee et sssebennns | sessesessanns (190,779,313) | ...cvovevee (527,651,593) | .....cocveee (599,222,534)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... toiereeceiti ittt | srnstnstnnes 799,668,251 | ...oovvenvnee 922,902,706 | ............ 2,579,829,157
12.2 Stocks 2,444,483 1,640,365 | ..coovvvvrrnnns 1,671,422
12.3 Mortgage loans ....174,260,364 ...158,036,683 | ..cccvvveenne 209,514,843
124 REAIESIALE. ... vuoeeeec bbbt | eebeeb ettt | erbesben b 413,600 | ..o 3,935,588
12,5 Other INVESIEA @SSELS.........cuuieierciriieeeie ittt bbbttt enbnes | sbsessesiasian 655,884,823 | ......cconc. 132,256,234 | .......cconc.. 385,369,747
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS.............cc.ccvcvvveieeeseeieceseeieenes | ceveieieeieiesenns 228424 | .o 1,830 | o, (57,423)
12.7  MISCEIIANEOUS PrOCEEAS. .......cucveiveiiiieieciii ittt ettt st es s nse s s sensens | dessesssssssensas 27,103,471 | o 138,164,156 | ...ccovvaeee 106,296,009
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvucviuieeieiereeee ettt ssssessessssenes | evessensns 1,659,589,816 | ............ 1,353,415,574 | ............ 3,286,559,343
13.  Cost of investments acquired (long-term only):
1311 BONAS.....veoiieeiiiiieit sttt st s | srnssnssenes 681,026,701 | ..ccovvnvne 645,580,936 | ............ 1,347,881,345
1312 SHOCKS .ottt bbbttt | feniesienins 25,670,306 | ....cocoorrennn. 1,336,535 | oo 18,527,650
13,3 MOMQGAGE I0BNS.....ueriirerireiieeisieie sttt b sttt st st ensnes | sessssnssessenens 52,920,402 | ..ccovrene. 144,400,000 | .............. 556,507,299
1314 REAIESIALE. ..ottt | esienienins 20,208,301 | .o 23,322,381 | oo 37,108,640
13,5 Other INVESIEA @SSELS..... v vttt sttt ettt ssens e ssnnsenes | seessnnssees 1,015,525,240 | ............... 284,182,240 | ............... 706,461,494
13.6  MiSCEIIANEOUS @PPIICALIONS. .......cvveirivrieireiiciiisieie sttt st ssntes s nssnsessensens | sessessessssensas 39,295,449 | ..o
13.7 Total investments acquired (Lines 13.1 to 13.6)... .1,834,646,399 1,098,822,092
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........ccoorrrrrnrrrnerreenere e eeseeseessssenens | eeveesseennes (175,056,583) | ..oovvvenenee 254,593,482 | ............. 620,072,915
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (APPHEA).......c..cvuuererririiiiiie ittt | ersensssssenes 184,749,709 | ....cccovne 108,987,158 | .....ccoenen. (100,807,144)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccccccovvuevnes 184,749,709 | ..covvveenes 108,987,158 | .............. (100,807,144)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccovvevvverens | verrernnenns (181,086,187) | ..coovenvenee (164,070,953) | .......ovenev. (79,956,763)
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN......ovveiieeiieiieieiesesiss et s bbb bbbt enssns | sbsnsssnssanses 390,517,109 | ..vvrvenenns 470,473,873 | covvvrerrrnns 470,473,872
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiireiieiiieieiireiieiieeise sttt sttt sntens | sbessnssanees 209,430,922 | ..ovveiennee 306,402,920 | ...occorennee 390,517,109
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond iNVESIMENL.............c.cuiueiiiecicrecceeee e snaes | caeseesenseseenas 51,149,418 211,189,174 | . 271,354,724
20.0002  Exchange of bond investment to equity investment 175,774 | oo 1,175,774
20.0003  Exchange of equity investment to equity investment 29,535 | oo 29,535
20.0004 Capitalized interest on bonds............ccccevevrvrerrinnnes 429,891 207,672 | e 443,038
20.0005 Capitalized interest on mortgage loans. 2,468,971 ..4,432,670 | ..... ..7,703,156
20.0006  Intercompany transfer Of SECUMHES IN..........cevcviviieiieiesiese et b st es s bnes | sbtesssssssesses e s sesse s snaaes 206,026,412 | ..... 314,331,214
20.0007  Assets and liabilities transferred settled through transfer of DONdS.............ccoeveveiveieicciesiecee s | e 210,399,528 |......covvvererireieieeenies | e 254,442,158
20.0008  Deferred gains 1417482 | o 1,617,702
20.0009  Tax credit commitment liabilities... ..9,761,033 ..9,622,771
20.0010  Capital CONLMDULON..........cocvvieiciiecicicte et sssesss s ssssssessessnsensens | sensensessesenssss By DD T 1DT [ i 2,696,170 | v 2,656,170
20.0011  Corporate OWNEd life INSUIANCE.............ccuiveieerciciieiee ettt ssesssssssessssssessesssenssns | seeseessnsenesensensen DA | i, 5,771,998 | .coovevenne 12,144,602
20.0012  Contingent payment adjUSIMENE. .......c.oruriiierieiriisisse s sessnessessnssnsssessssensssssssssssssssssssnssnsssssessenssnsss | cnnssesssnsseesss 2y 148,800 | trrsressesnesssssmssnssssssesansans | sssssssssssssssssssssesssssssesessas
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Statement for June 30, 2019 of the NAT'ONWIDE MUTUAL |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect partial ownership of Eagle through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the
Department, Eagle has applied a prescribed practice which values Eagle’'s reserves on an alternative reserving basis from the NAIC's
accounting practices and procedures manual. The prescribed practice decreased the subsidiary’s valuation by $346.3 million and $174.5 million
as of June 30, 2019 and December 31, 2018, respectively.

Olentangy Reinsurance, LLC (Olentangy) is a special purpose financial insurance company domiciled in the State of Vermont. The Company
has an indirect partial ownership of Olentangy through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Olentangy was granted a permitted practice from the State of Vermont
which increased the subsidiary’s valuation by $63.8 million as of 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 Insurance Company state basis (Page 4, Line 20,
(1) Columns 1 & 3) XXX XXX XXX  $ 203,189,742 $ (147,067,682)
(2) state Prescribed Practice that is an increase/(decrease) from NAIC SAP - -
(3) State Permitted Practice that is an increase/(decrease) from NAIC SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX  $ 203,189,742 $ (147,067,682)
Surplus
Nationwide Mutual Insurance Company state basis (Page 3, Line 37,
(5) Columns 1 & 2) XXX XXX XXX $ 12,936,964,003 $ 12,221,247,483
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 52 3 35 (346,253,708) (174,458,395)
Subsidiary valuation -- Eagle impact on DTA admittance 52 2 18.2 - (26,168,759)
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Olentangy 20 3 35 63,810,160 63,810,160
Subsidiary valuation -- Olentangy impact on DTA admittance 20 2 18.2 - 9,571,524
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 13,219,407,551 $ 12,348,492,953

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

No significant changes from prior year end.

C. Accounting Policies

1. No significant changes from prior year end.

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

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

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

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

D. Going Concern

Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

No significant changes from prior year end.

Note 3 - Business Combinations and Goodwill

A. Statutory Purchase Method
No significant changes from prior year end other than the following:
On January 1, 2019, the Company purchased all of the stock of E-Risk Services, LLC (E-Risk). E-Risk is a non-insurance entity that specializes

in management and professional lines products. The cost of the E-Risk acquisition was $260.0 million, resulting in goodwill of $249.3 million.
Goodwill amortization for the period ended June 30, 2019 related to the E-Risk purchase was $12.4 million.
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Statement for June 30, 2019 of the NAT'ONWIDE MUTUAL |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

B. Statutory Merger

1.

2.

3.

4.

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

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

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

C. Impairment Loss

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A. Mortgage Loans

No significant changes from prior year end.

B. Troubled Debt Restructuring

No significant changes from prior year end.

C. Reverse Mortgages

Not applicable.

D. Loan-Backed Securities

1.

Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
Not applicable.
Not applicable.

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

a. The aggregate amount of unrealized losses:
1. Lessthan 12 Months $ (601,015)
2. 12 Months or Longer $ (3,362,728)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $ 178,853,911
2. 12 Months or Longer $ 192,304,235

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.
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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.

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

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

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

2.  Type of Repo Trades Used

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) YES 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 $- $160,000 $23,226 $- $- $- $- $-
b.  Overnight - 27,561,837 8,801,023 1,545,490 - 10,181,986 5,206,751 7,989,920
c. 2Daysto1lWeek - - - - - - - -
d. >1Weekto1lMonth - - - - - - - -
e. >1 Month to 3 Months - - - - - - - -
f. >3 Months to 1 Year - - - - - - - -
g. >1VYear - - - - - - - -
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
$-  $28,113,074 $9,007,689 $1,766,400 $-  $10,385,626 $5,310,886 $8,149,718
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
$- $- $- $- $- $- $- $-
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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 $-  $8,149,718 $- $- $- $- $- $8,149,718
b. LB&SS-FV - - - - - - - R
c. Preferred Stock - FV - - - - - - - R
d. Common Stock - - - - - - - R
e. Mortgage Loans - FV - - - - - - - R
f.  Real Estate - FV - - - - - - - R
g. Derivatives - FV - - - - - - - _
h.  Other Invested Assets - FV - - - - - - - R
g. Total Assets - FV $- $8,149,718 $- $- $- $- $- $8,149,718

7. Collateral Pledged - Secured Borrowing

First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $- $27,561,837 $8,824,249 $1,545,490 $- $10,181,986 $5,206,751 $7,989,920
b.  Securities (FV) - - - - - - - -
c. Securities (BACV) XXX XXX XXX - XXX XXX XXX -
d. Nonadmitted Subset XXX XXX XXX - XXX XXX XXX -
(BACV)
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $- $- $- $- $- $- $- $-
b.  Securities (FV) - - - - - - - -
c. Securities (BACV) XXX XXX XXX - XXX XXX XXX -
d. Nonadmitted Subset XXX XXX XXX - XXX XXX XXX -

(BACV)

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

| Amortized Cost | Fair Value

QOvernight and Continuous
30 Days or Less
31 to 90 Days

coowe

$7,989,920

$7,989,920

> 90 Days -
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.
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R. Prepayment Penalty and Acceleration Fees

General Account Protected Cell
(1) Number of CUSIPs 4 -
(2) Aggregate Amount of Investment Income $ 235,848 $ -

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes from prior year end.

Note 7 - Investment Income

No significant changes from prior year end.

Note 8 - Derivative Instruments

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

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

Note 9 - Income Taxes

No significant changes from prior year end.

Note 10 — Information concerning parent, subs, and affiliates

A. Nature of Relationships

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

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

On April 17, 2019, NW General issued 13,600 shares of $125 par common stock that was purchased by the Company for $1.7 million.
B. Detail of Transactions Greater than %2 % of Admitted Assets

No significant changes from prior year end.
C-L. No significant changes from prior year end.
M. All SCA Investments

No significant changes from prior year end except for the acquisition of the SCA entity E-Risk on January 1, 2019. The gross investment was
$247.1 million as of June 30, 2019, all of which was admitted.

N-O. Not applicable.
Note 11 - Debt
A. All Other Debt
No significant changes from prior year end.
B. Funding Agreements with Federal Home Loan Bank (FHLB)
1. The Company is a member of the FHLB of Cincinnati. Through its membership, the Company has conducted business activity (borrowings)
with the FHLB. It is part of the Company’s strategy to utilize these funds as backup liquidity. The Company has determined the actual
maximum borrowing capacity as $600.0 million. The Company’s Board of Directors approved of this amount with consideration of the

FHLB’s stock ownership and collateralization requirements.

2. FHLB Capital Stock

a. Aggregate Totals

1. Current Year 1 2 3
Protected Cell
Total 2+ 3 General Account Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 30,000,000 $ 30,000,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total $ 30,000,000 $ 30,000,000 $ -
() Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 600,000,000 XXX XXX
2. Prior Year-end 1 2 3
Protected Cell
Total 2+ 3 General Account Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total $ 25,000,000 $ 25,000,000 $ -
() Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 600,000,000 XXX XXX
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b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

Elegible for Redemption

Membership Current Year Not Eligible for Less Than 6 6 months to Less | 1 to Less Than 3
Stock Total Redemption Months Than 1 year Years 3to5 Years
Class A $ - $ - $ - $ - $ - -
Class B $ 30,000,000 $ 30,000,000 $ - $ - $ - -

3. Not applicable.

4. Not applicable.

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

Plans

A. Defined Benefit Plans

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

4. Components of net periodic benefit cost

Pension Benefits

Postretirement Benefits

2019 2018 2019 2018

a. Service cost $ 63,307,271 $ 140,363,714 $ 205,666 $ 523,447
b. Interest cost 116,292,388 210,876,243 4,448,176 8,910,160
c. Expected return on plan assets (150,952,914) (321,453,616) (4,389,991) (10,206,444)
d. Transition asset or obligation - - - -
e. (Gains) and losses 21,176,964 36,196,741 -
f. Prior service cost or credit (25,563,657) (51,288,036) 3,198,242 6,396,484
g. (Gain) or loss recognized due to a settlement

or curtailment - - - -
h. Total net periodic benefit cost $ 24,260,052 $ 14,695,046 $ 3,462,093 $ 5,623,647

5-21. No significant changes from prior year end.
B-l. 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
No significant changes from prior year end.

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

No significant changes from prior year end.

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

A. Transfers of Receivables Reported as Sales
Not applicable.

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

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

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

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

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

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

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

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

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

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

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

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

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 741,849 - - - $ 741,849
Industrial and miscellaneous 173,999 436,926,519 43,374,833 - 480,475,351
Total Bonds $ 915,848 $ 436,926,519 $ 43,374,833 $ - $ 481,217,200
Securities lending collateral assets - 2,113,556 - - 2,113,556
Common stocks $ 3,442,495 $ 30,145,063 $ 894,664 $ 40,005,348 74,487,570
Total Assets at Fair Value (NAV) $ 4,358,343 $ 469,185,138 $ 44,269,497 $ 40,005,348 $ 557,818,326
Derivative liabilities - 8,014,846 - - 3% 8,014,846
Total Liabilities at Fair Value $ - $ 8,014,846 $ - $ - $ 8,014,846

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 $40,181,860 $14,626,112 $(17,257,649) $- $(636,469) $13,205,413 $ $(6,832,997) $88,563 $43,374,833
Total Bonds $40,181,860 $14,626,112 $(17,257,649) $- $(636,469) $13,205,413 $ $(6,832,997) $88,563 $43,374,833
Common stocks $894,664 $- $- $- $- $- $- $- $- $894,664
Total Assets at Fair Value $41,076,524  $14,626,112 $(17,257,649) $- $(636,469) $13,205,413 $. $(6,832,997) $88,563 $44,269,497

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

30, 2019:
Not Practicable
Aggregate Fair Net Asset (Carrying
Value Admitted Assets Level 1 Level 2 Level 3 Value (NAV) Value)
Assets
Bonds $10,089,238,573  $9,663,860,658 $1,418,406,530  $8,307,404,157 $363,427,886 $- $-
Stocks 9,173,873,227 9,173,695,229 - 2,853,771 9,171,019,456 - -
Mortgage loans, net of allowance 1,474,132,662 1,459,959,120 - - 1,474,132,662 - -
Short-term investments 594,063,236 594,063,236 10,000,000 584,063,236 - - -
Derivative assets 968,020 476,300 - 968,020 - - -
Securities lending collateral assets 9,371,832 9,701,810 7,989,920 1,381,912 - - -
Total Assets $21,341,647,550 $20,901,756,353 $1,436,396,450  $8,896,671,096 $11,008,580,004 $- $-
Liabilities
Derivative liabilities $9,402,639 $- $- $9,402,639 $- $- $-
Total Liabilities $9,402,639 $- $- $9,402,639 $- $- $-

D. Not Practicable to Estimate Fair Value

Not applicable.

E. Measured using net asset value

Common stocks measured at NAV of $40.1 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
See Note 26 for details.

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.
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Note 23 - Reinsurance

No significant changes from prior year end.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

No significant changes from prior year end.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

A. As of December 31, 2018, loss and loss adjustment expense reserves, net of reinsurance recoveries, were $10.63 billion. On January 1, 2019,
loss and loss adjustment expense reserves of $195.0 million were transferred from the Company as a result of the pooling and quota share
agreements, effective January 1, 2019. See Note 26 for details. Payments for incurred claims and claim adjustment expenses attributable to
insured events of prior years were $2.55 billion 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 $8.06 billion. The Company experienced unfavorable prior-year
development of $21.1 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.

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.

As of June 30, 2019, National Casualty Company and Colonial County Mutual remain covered under a separate 100% quota share reinsurance
agreement with Nationwide Mutual Insurance Company. Nationwide Mutual Insurance Company then cedes 100% of this business to the
Nationwide Pool.

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

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

Note 27 - Structured Settlements

No significant changes from prior year end.

Note 28 - Health Care Receivables

Not applicable.
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Statement for June 30, 2019 of the NAT'ONWIDE MUTUAL |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[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[X] Nol[ ]
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
Farmland Mutual Insurance Company 13838 OH
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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Statement for June 30, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 1,287,009,009
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 8,734,059,415 9,189,170,465
14.24 Short-Term Investments 114,500,000 10,000,000
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 1,679,493,047 1,506,103,099
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 10,528,052,462 $ 10,705,273,564
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: $ 11,485,388
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 11,815,366
16.3 Total payable for securities lending reported on the liability page: $ 15,805,091
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286
Royal Trust 77 King St., York, ON MON 1L4
Federal Home Loan Bank 221 E. 4th St, Suite 600, Cincinnati, OH. 45202
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle
securities"].
1 2
Name of Firm or Individual Affiliation
Members of the investment staff designated by the Chief Investment Officer as detailed in the Corporate Resolution |
Gramercy Funds Management LLC U
Ares Capital Management LLC 9]
HPS INVESTMENT PARTNERS, LLC u

Q07.1



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

18.1
18.2

20.

PART 1 - COMMON INTERROGATORIES

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[X]
17,5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
152209 Gramercy Funds Management LLC 54930052ZV4VR1WG8862 U.S. Securities and Exchange NO
Commission
131619 Ares Capital Management LLC 3M096E5SOPEUTBOISL53 SEC Registered Investment NO
Adviser
282125 HPS INVESTMENT PARTNERS, LLC | 549300/W7540H8HM8F 38 The U.S. Securities and NO
Exchange Commission
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]
If no, list exceptions:
By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[X] No[ ]
By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]
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Statement for June 30, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

71

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

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

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

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

If yes, attach an explanation.

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

If yes, give full and complete information thereto:

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

If yes, complete the following schedule:

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

Non-renewable for 10.250 4.040 49,212 2,165 0 51,377 (29,086) (1,280) 0 (30,366)

stated reasons only

Total XXX XXX 49,212 2,165 0 51,377 (29,086) (1,280) 0 (30,366)
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[ ]
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Statement for June 30, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY
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
All Other Insurers
..................... AA-1120171......... | Lloyd's Syndicate 1856..........coccurrvrirrirnrierincrinenienissississsssissessessssesssessessssnsssnsssssssssssessessnsesnes | OBRuciicvrss | AUNOMZE. oo [ oo [ e
..................... AA-1120156......... Lloyd's Syndicate 1686............covrrerrerrrrrrerrinernrireesirneeseeessesssseesssssssssssssssssssssesssssssssessssssessessesssesss | OBRuereureees | AUNOMZEA oo | oo [ e
AA-8310008......... HUMDBOIE RE LIMILEA. ..ot GGY.......... Unauthorized....
AA-1240051......... QBE EUrOPE NV/Sa......crerrerreeeeieneeeireeeneene BEL........... Unauthorized....
AA-5340660......... The New India Assurance Company Limited... IND............ Unauthorized....
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Statement for June 30, 2019 of the NATIONWIDE MUTUAL 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.......cooeovevenecneeec AL |l | 009,092,212 | e 7,733,038 ....5,607,454 5,813,319 10,165,012 | oo 11,794,423
2. Alaska......coooorrrenrnnreieniens 236,258 217,370 54,552 32,443 215,645 | oo 179,655
3. ANiZONA.... 19,299,309 | ...cvvvvvnnee 17,219,212 | oo 11,215,719 | v 11,029,829 | ....cocvvvvnnee. 21,807,582 | ...cocoverenne 18,771,626
4. Arkansas 11,840,916 | ...ccovvnvee. 13,173,075 4,628,207 7,459,060 10,056,683 | ...ocvvrerrrene 8,161,326
5. California.......cccoerernieneirenen CA|.. L. 228,151,186 | ....ccnvveuee 120,245,417 72,027,229 ....93,869,672 243,411,969 | ..o 261,860,339
6. Colorado........coeurrerrerenrennenes CO ... I I 26,705,713 | oo 20,372,807 | .o 10,492,834 | ................ 11,366,202 | ......oeuve.. 22,581,003 | ..covveenene 24,195,454
7. Connecticut........cveuuevrnevrernenas CT]|...... L. 22,694,830 | ..ocvvrnenee 25,260,742 12,767,682 ....14,632,942 35,371,257 | oo 41,529,145
8. Delaware.......c.ccoeovrerrcneennenn. DE | i L.... 25,678,209 | ...coovvvnvenee 29,019,215 14,619,741 ....15,613,818 33,936,125 | ...ovovrennn 41,835,876
9. District of Columbia................ DC|...... Lo | v 4,030,672 | .covvverrinnen 2,963,053 | .o 2,162,583 | .o 1,673,747 | oo 2,458,041 | oo 2,586,092
10, Florida. ..o 7,882,701 | oo 6,057,328 | .o 5,375,275 4,999,480 43177716 | o 53,283,737
11.  Georgia ...29,938,986 41,394,989 ..26,176,099 33,101,963 ..40,021,379 | .... ....60,335,111
12, Hawali.....coccovvrenrrrnieircenne 399,237 321,813 793,980 408,250 | .ooovereeeene 285,036
13. 4,529,646 | .......ccovvene 4,927,806 3,716,281 9,037,451 | e 11,452,555
14. ..10,811,848 | ... .10,387,990 4,745,934 ..6,341,909 ..30,756,883 | ... ...25,401,758
15. 20,522,807 | ...cvvvrenee 25,602,835 ....9,495,520 9,639,379 25,232,324 | ... 29,195,763
16, 1oWa. e A [l | 18,739,683 | ..oovvveene 22,836,322 | oo 19,934,648 | ..coovvvveenee 9,935,337 | .o 54,396,099 | .....cocuuvn 48,507,010
17, Kansas........cocovevevneeneninininns 25,113,659 | ..oevvrrenee 17,711,572 6,706,035 7,480,670 27,729,640 | ....ccovvvuvee 30,881,998
18, Kentucky......cocoveeveereersiencenens KY | ...o.c. L. 23,203,711 | ceveeenee 25,831,843 14,283,567 ....15,996,211 23,872,768 | ..coovveene 29,422,471
19, LOUISIANA........cvverererreriririririnas LA|...... Lo | v 3,072,706 | ...coovvvrrenee 1,825,282 | ...ccovvvnee. 1,089,338 | ..o 566,399 | ..coovcrrvirrinne 2,136,872 | v 3,263,758
20.  MainB....ocooeeeenierererineineieinae ME |....... Lo | v 1,436,935 | .o 1,137,351 324,346 215,018 664,477 | ..o 2,681,283
21, Maryland.......c.cocovevvvminirninne MD ... L.... 52,749,166 | .....ovvvnenee 60,284,335 26,433,878 ....28,462,509 85,311,305 | .covvrernnns 96,759,542
22. Massachusets........c..ccceneenee. MA|...... Lo | v 5,930,945 | ..covvviienee 5,590,114 | coorririenns 3,450,107 | cveverreeeenes 2,879,424 | ..o 5,393,528 | ..coovrreiennd 6,194,578
23, Michigan........ccccooerrerninrerrennns M el | 5,341,856 | o 4,826,591 1,895,652 18,083,269 | .......co....... 18,414,555
24, Minnesota........cccooeeveenecneeed MN |l | 06,736,149 | i 8,939,815 ......6,308,138 23,895,942 | ....covvueenne 17,402,947
25, MiSSISSIPPI....vererrerrrrnrerernns MS | e IO ST 13,884,858 | ....cccveene. 15,399,715 | oo 5411,321 | oo 7,323,572 | oo, 12,118,057 | .o 13,226,881
26, MiSSOUM.....coureiercrrerreirereenns 12,938,449 | ....cccvvvnnee. 13,522,012 10,712,882 6,859,901 26,126,230 | .c.ovvvernnns 28,360,052
27. Montana........ccocoevvrrnrrnrennennc MT | e, L. 2,721,124 | .o 2,654,474 641,716 599,535 3,033,573 | oo 2,807,745
28.  Nebraska........cccooeverrvineeen NE | i Lo | v 19,469,306 | ......cccconee. 21,230,450 | c.oovoviiieinns 8,597,425 | ...covvinn 8,675,346 | ....ccovvnne 43,727,105 | oo 40,268,589
29. Nevada.....cooeevrvveneenveeee NV | L | 7,743,098 | e 6,414,933 ....3,808,787 2,701,185 9,927,603 | .o 11,902,389
30. New Hampshire... 5,130,893 ...5,282,889 2,627,955 ..2,921,566 3,619,366 | ..covvvernnas 3,911,296
31, New Jersey.....oveneencenen. 10,439,952 8,066,946 ....1,364,759 6,561,655 69,731,947 68,388,787
32, New Mexico.......ccourevrrnennee 1,682,459 | ..o 2,164,100 591,357 1,308,759 2,296,311 | v 3,046,833
33.  New York..... ...46,158,075 49,383,073 ..57,358,007 44,141,043 ..93,908,120 | .... ..111,663,920
34.  North Carolina 167,412,701 179,327,449 96,735,435 ....94,136,175 ...102,085,912 | ..ovvvinnn 96,936,941
35. 3,786,035 | ..coooveienee 3,211,712 632,744 927167 | wvvereeeeenee 3,566,543 | ..o 3,519,481
36. 114,424930 | ... ...122,067,893 ..54,421,786 66,928,309 82,176,125 | .... ....89,088,291
37. 2,170,942 | oo 3,293,731 | v 1,155,709 1,608,320 6,797,934 | oo 4,903,360
38, O0regon.......ccovevereenernenenenn OR | oL | v 18,208,633 | ...coovvvvrinee 8,376,004 | ...coovvverrnnn 5,124,248 | ..o 1,882,251 | oo 12,052,250 | c.cvvvirirnnne 7,884,055
39.  Pennsylvania 121,554,490 | .......o..... 133,920,772 73,729,182 ....81,554,917 LA21,461,343 | 466,622,093
40. Rhode Island 15,906,447 | ....ovvvvenee. 19,373,894 10,277,034 ...12,165,137 15,820,194 | ..ccoovvrenne 18,457,842
41.  South Carolina.........coceevevenee. SC| ... Lo | v 7,507,433 | oo 7,915,885 | oo 2,694,246 | ..o 4,201,449 | ....ccoeeeneee. 15,921,219 | v 13,311,090
42.  South Dakota........cccrerrrnrenee SD|....... L. 4,934,496 | ...cocovvvrnne 7,468,947 3,477,920 9,685,198 | ..cvvvrernn 13,257,251
43, Tennessee.......ccommeurereeens TN|....... L.... 24,005,420 | ...ccvvrnenee 26,036,125 ....12,595,276 26,080,222 | ...coooveeunee 26,592,812
44, TeXaS....ccvvrrinereriernenereee IX |l | 87,083,012 | e 21,856,118 16,398,981 | ..covvvvvvnnes 42,575,443 | ..o 45,119,022
45, Utah..ocoeciencnceeenlUT |l | 4,619,255 | 4,687,666 ..5,135,520 16,109,887 | ..ovvvverernn 19,974,072
46.  Vermont......cooooeeveivevcrecnene VT |l | vviie00.5,869,345 | oo 6,250,981 ..2,113,696 3,505,977 5,932,658 | ..ccocovvvrrnn 5,726,861
47, Virginia.....oocovceeenenecnnvnen VA |l | . 104,636,550 1| ... 99,789,965 | .....cvvvuenes 50,089,730 | .cevvvrerenes 56,480,782 | .............. 102,322,540 | .............. 106,829,443
48. Washington 16,718,327 | .coovvenee. 11,039,929 7,957,289 3,765,051 15,715,902 | ..covvvvnnnee. 12,244,502
49.  West Virginia......c..cccorvveneenee. WV |....... L.... 42,831,289 | ..ooovvrrenn 46,286,731 17,896,298 ....21,603,606 30,333,398 | ..o 33,102,512
50.  WiSCONSIN.....c.vrvrerrereerirernes WI....... I T 9,977,768 | .oovvervrnes 9,388,670 | .ovvvevrirenes 5311434 | oo 16,636,986 | ........co.e... 27,786,713 | covene 32,862,261
51, Wyoming......coocnvvnererrneeneen WY | i, Lo | v 6,614,191 | oo 6,651,871 | oo 1,623,346 | ...ocvovirene 2,437,300 | .ooovirrernenee 7,244,406 | ..coovvernnne 5,252,441
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 | e 1,422,548,818 | 1,314,942,850 ....126,958,831 | ..............780,257,068 | ..........1,978,277,419 | ........... 2,129,656,858
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 53 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 4
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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Statement for June 30, 2019 of the NAT'ONW'DE MUTUAL |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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Statement for June 30, 2019 of the NAT'ONW'DE MUTUAL |NSURANCE COMPANY

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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Statement for June 30, 2019 of the NAT'ONWIDE MUTUAL |NSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

NAIC NAIC

Group Company State of Federal ID

Code Group Name Code Domicile Number Name of Company

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

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

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

0140 Nationwide 42587 1A 42-1207150 Depositors Insurance Company

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

0140 Nationwide 22209 OH 75-6013587 Freedom Specialty Insurance Company

0140 Nationwide 23582 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



statement for June 30, 2019 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE Y

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

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
ﬁ?:ﬁbers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide..........cccoeerereerrrens [ orrerrennns 31-1486309.. 10 W. Nationwide, LLC.... Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvereens [ corererrenes 31-1486309.. 1000 Yard Street, LLC Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide..........ccoovererrvrrrens [ corrrrrennes 31-1486309.. 1015 Long Street, LLC.......cooevvevveriecrieienns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR IS
0140 [ Nationwide.........cccovurrerrrerrerens | corerereneene 31-1486309.. 1050 Yard Street, LLC......ccoevrerereercerieciens Nationwide Realty Investors, Ltd. ..... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccovvvverereenes [ orreriinas 31-1486309.. 1125 Rail Street, LLC........coccoevvvveeicceiean Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........cccoeererrerrrens [ errerrennes 31-1733036.. 120 Acre Partners, LLC.........ccccoovviervernieieinenns Nationwide Realty Investors, Ltd...................... ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company........... | ...... 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,




statement for June 30, 2019 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
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............ OTH..covvnenee Other non-Nationwide............coevrrrenrerrerrinnnns (117 YN Other non-Nationwide.............coorvervenrrrreiinnes [ e [\ 2
0140 | Nationwide . 131-4177100.. | n/a.............. Nationwide Mutual Insurance Company............. OH............ RE....cccomnne Other non-Nationwide.............cccoevevivenienennnns 212 TSR ORI Other non-Nationwide R IO N....... R
0140 [ Nationwide.........cccvvuverrrerrerens | corererreene 34-2012765.. | 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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1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide. 83-2173918.. |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
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Securities Control
Exchange (Ownership Isan
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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.
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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.
2.
3. Farmowners multiple peril. ....2,004,257
4. Homeowners multiple peril... . ..77,697,995
5. Commercial MUIPIE PEFL.........cvviveieeirieiecsse e ssssienies | revsssesiessssssenns 167,889,756
6. MOrtgage QUATANEY.........ccvuieerieieieieie ettt s st ssessnsenss | sssessssessesessssessessessssnsessesnsas
8. Ocean marine
9. Inland marine........
10. FiN@NCIAl QUAIANEY......c.evueieiiiiicieiee ettt nsens | sressessssessessessstesse s st ensessesses
11.1. Medical professional liability - OCCUITENCE.........c.vuiveiriiiiriieicieese et | e
11.2. Medical professional liability - claims-made..

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

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............ccccoevrvrernnee.
. Aircraft (all Perils)......ccocvevverrerersierninns

..29,878,439
....105,646,531
....2,058,452

..4,623,065
45,940,982
..... 121,947

7,687,124
397,389,896
e 95,677,483
...................... 314,243,246
"""""""""""""" 982,785
23417933

(14365)] .

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

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril

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

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

. Auto physical damage......

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

o TORAIS. .ottt

Homeowners multiple peril...

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

Other liability-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..........

...3,504,188

196,254,493
..... 51,232,800
...167,693,472

.492,811
14,255,715

7,265,699
""""""""""""""""" 397,160,068
...95,006,611
316,684,325

..1,149,667
26,111,476

19,789,381
""""""""""""""""" 402222515
102,600,642
315,848,692

. Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)......ccoeiiiiiiiinniiniisi s
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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.....c.. | ocveerrerenee 2,649,549 | .o 1,151,847 | oo, 3,801,396 | .ocoerereias 776,128 | oo 28,804 | oo 804,932 | oo, 90,278 | .cocverren. 2229416 | .coeverne 1,027,767 | .o, 3,347,461 . (1,783,143) | o 2,134,140 | .o 350,997
2. 2017 s v 1,759,192 | oo 835,544 | .coovvvernnan 2,594,736 | oo 444294 | .o 22,348 | oo 466,642 | .cooveeeeran 73,787 | oo, 1,230,192 | oo 545,006 | .oovovrrrrennns 1,848,985 |....cccovnnne (1,241,111 [ oo 962,002 |...cooovrvirnnnns (279,109)
3. Subtotals
2017 + Prior....cco. | cooveireennnd 4,408,741 | ..o 1,987,391 | .o 6,396,132 | ...oocvernnns 1,220,422 | oo 51,152 | v, 1,271,574 | . 164,065 | .....cooevnnnne 3,459,608 | ......ccoovvennnne 1,572,773 | oo 5,196,446 ...(3,024,254) | ... 3,096,142 | .covverrcnan 71,888
4, 2018 | e 2,182,821 | .o, 2,004,385 | ...coooovnennne. 4,187,206 | ....cccvovnnenen 1,053,159 | i 222174 | .o 1,275,333 | oo, 187,030 | .covevennee 1,418,903 | ..o 1,268,514 | ..ccvovevne 2874447 | (942,632) ] ..cvvrrrrnnnad 905,206 |...ccovierrrernnns (37,426)
5. Subtotals
2018 + Prior........ | cooevrerecrnnad 6,591,562 | .oovererneans 3,991,776 | oo, 10,583,338 | ..ccoovrerraes 2,273,581 | oo 273,326 | .covererrna 2,546,907 | ..coovveerirnan 351,095 | .ooverrranna 4,878,511 | oo 2,841,287 | oo 8,070,893 ...(3,966,886) | ......ccouucnns 4,001,348 | ...coovvrerernnen. 34,462
6. 2019, [ 0.0 S P .0 ST P D0, T D 0.0 S [ 2,104,698 | ....ccooevnee 2,104,698 |.....ccoo...... D0, S 946,088 | ....ccoovvrernen 1,399,722 | oo 2,345810 | ..o, .0 SN R 0.0 T PR XXX i
7. Totals...ceeeces | e 6,591,562 | ....ccovrerene. 3,991,776 | oo 10,583,338 | ...occcvevnee 2,273,581 | oo 2,378,024 | .................. 4,651,605 | .occveverieie 351,095 | oo, 5,824,599 | ......ccocovvnn 4,241,009 | ...ccoveeee 10,416,703 |................ (3,966,886) | ................. 4,001,348 | ....cocveviree 34,462
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .ooccveveeeeee 12,221,248
L P (60.2)% | 2. coevrrrrnne 1002 % | 3. oo, 0.3 %

Col. 13, Line 7

Line 8

4 0.3 %




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

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

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

Bar Code:

* 2 3787 20194900000 2
* 2 3787 20194550000 2 =*
* 2 3787 201936500002 *

Q15

Response

NO

NO

NO

YES




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

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, MiSCEIIANEOUS ASSBLS.......cuiverircvicieieiiieiss ettt s b 88,149,756 1,217,007

.................. 80,310,194

2505. Other assets nonadmitted.
2506. ReCOUPMENE FECRIVADIES..........cvveeeceeit s en
2507. Third party administrator reCeIVabIE. ..o
2508. Deductible receivables..........cccvveeereeeniriernnnns
2509. Corporate owned investment value of life insurance.

..240,975,146 ..240,975,146

..1,472,655,683 ...1,388,440,986

2507. SUMMArY Of [EMAINING WHEE-INS fOF LINE 25...........c.ooooososesesesesssescssssssssessscs 1612673436 | ... 1.511.960.973
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year

2504, ESCIOW @DIlIHIES.........ccveureerrereirriineieeiineeseisseesees et seiseieeiees
2505. Miscellaneous liabilitie:
2506. Pooling expenses payable................

2507. Reserve for state escheat payments....
2508. State surcharge/recoupment payable...
2597. Summary of remaining write-ins for Line 2

Q16




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

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT........ciieireiciieieieie sttt bsnsessens | ersesssessessessssssessessneen 561,349,335 | ...cooveveereeeins 576,163,920
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition. 20,208,301 37,108,640
3. Current year Change iN ENCUMDIANCES..........ccoouiiiiiiriieieie ettt ettt bbbt bbb s s s bt ss e bnts | 1ebsssessessesssssssesses e b esbes e s s snsessessesants | Sebintessessesansensesses s s st e s b b ens s s ssnees
4. Total gain (loss) on disposals............ .(5,974,392)
5. Deduct amounts received on disposals............cccerrrrrererrennn. ..3,935,588
6. Total foreign exchange change in boOK/adjUSLEA CAMTYING VAIUE. ..ottt sssessessentas | ressesssesessessssssessessess e ssessesssessessensane | esssssssssessasssessessasssnssestassssssnssessnssnes
7. Deduct current year's other-than-temporary impairment recognized 55,942,055 | .o
8. Deduct current year's depreciation 18,798,137 | oo 42,013,245
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-5+68-7-8)........cccouvreieiiiierieieiisieissseesesssssenens | sesesssssssesessssessessssnes 506,817,444 | .....ooevvereererienns 561,349,335
10.  Deduct total NONAAMILEEA GMOUNES............civivieeieiciec ettt bbbt s b b st sess | oebsssssssssessessstessesssbsssessessssssssnsesssssnts | 4isbstessssssssnssssessesantentessesssbensassessnssns
11. Statement value at end of current period (Line 9 MiNUS LINE 10)..........ccciuiiuiieiieiiiiciicees et bsssere s ssnasrens | erereseresesissesssssesesesens 506,817,444 | ...ccovvveiiern, 561,349,335
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI...........c.cvvviveveievriveieeesieeeiens | e 1,582,823,319 | oo 1,222,678,375
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred interest @aNd Other ..ot ssssessesssssssssenses | svensesssssssensesssssssenseseenes s 2g@08, T T | et 7,703,156
4. Accrual of discount 5,462,475
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals. 1,403,537 | oo
7. Deduct amounts received on disposals 174,260,364 209,514,843
8. Deduct amortization of premium and mortgage interest points and commitment fees.............. ....5,585 ..13,143
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment FTECOGNIZEA. .........cueueirrirrieiierieieeirseeeeeisises et sssessesess | sesessssssssesessssessessessssessssssssnsassesssssnss | snsassessesssssnsassessessssassessessnsensassessnsns
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..1,465,350,281 | ... 1,582,823,319
12, Total ValUGHION GIOWEANCE. ..ottt nnen (5,391,163) [ s (3,433,520)
13. Subtotal (Line 11 plus Line 12).. ..1,459,959,118 1,579,389,799
14, Deduct total NONAAMILEA AMOUNES..........cccveiivieeieccc ettt ettt sae st sesaeseas | essesssbantessesas s st sssessss st st es e tsnaensssaees et ettt ben s
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......cviiiiiereieriiisieiesieissiesiessssssssssssessesssssssesssessessesssssnss | ssessesissssssssessesssssssns 1,459,959,118 | oo 1,579,389,799
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHION YEAT.........ccieiireiricietieeieiee et se st ae bt ss et s snees | sevesssesesssessssesesnaees 3,613,090,546 | ......coovrererrerrirne. 3,266,891,962
2. Cost of acquired:
2.1 Actual cost at time of acquisition 721,392,140 198,994,656
2.2 Additional investment made after acquisition 281,418,100 500,500,236
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) ...34,917,485 ....19,490,267
6. Total gain (loss) on disposals 1,044,473 4,828,385
7. Deduct amounts received on disposals 655,884,819 385,369,742
8. Deduct amortization of premium and depreciation 16,959,309 50,764,986
9. Total foreign exchange change in book/adjusted CAIMYING VAIUE.............cceveveieerevcieeese ettt sesss s ssssstessesnaes | svessesssissesssssssssssssssessssnees 45,741 | oo (1,480,232)
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 3,979,164,357 ...3,613,090,546
12.  Deduct total nonadmitted amounts 105,611,160 69,964,889
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ccciiuiuiieiciiiiieieseeisstesesessssssesssessesssssssessssessesssssssones | sressesisssssessessssssssnsns 3,873,553,197 | .o 3,543,125,657
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ....19,233,755,768 20,450,508,772
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 758,436,794 2,161,202,010
3. Accrual of discount 9,757,163 | oo 30,456,048
4. Unrealized valuation increase (decrease) 497,145,298 | ..o (242,490,486)
5. Total gain (loss) on disposals (4,957,709) | .ocvovevverereieiceeeieienns (12,566,629)
6. Deduct consideration for bonds and stocks disposed of. 1,063,305,574 | ..o 3,116,646,127
7. Deduct amortization of premium 14,932,847 | oo 36,454,707
8. Total foreign exchange change in book/adjusted carrying value... ..(283,097) | ... .(1,485,737)
9. Deduct current year's other-than-temporary impairment recognized.... .3,659,605 | ... ..4,308,273
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fEes...........ocuvrurrerrnrinrinrins | conreisinmessssisseseessessesseees (544,522)| ... ..5,540,897
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... 19,411,411,669 .19,233,755,768
12.  Deduct total NONAAMItEd AMOUNES............cuiviiieieicicieie sttt bbb sse bbb enas | sbsssesssssssessessesssssnsansenan 18,151,008 ....24,452 447
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cccviuiieieiciiiisiieiesesisciesesessesississsssssssssssesssessesessnsenes | srenees ....19,393,260,661 | .....coovevrerriiann 19,209,303,321




statement for June 30, 2019 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1B

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

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)-vvvevereeerseerreeeseeesesesseesseeesssesessessessssesssessssesssssesssssssessesssns | sasesssessssssssssesns 6,540,554,736 | ...coooerercrirceinns 389,810,310 | cvvoverrerrrcrernens 256,948,191 | .oooovvereerinenne (25,659,301) | wvovvverncrercernne 6,540,554,736 | .ccoovvrrrcrernens B,647,757,554 | ..oocveoevieeeeriieerineeeneeniseennns | e 6,813,090,462
20 NAIC 2 ().t | e 2,398,012,835 | ...oovvrercrircriins 131,690,249 | ..o 75,657,800 | ..vvvveernnrirciiinens 44,203,345 | ..o 2,398,012,835 | .oooorrrrrrirene 2,498,248,629 | .....cvouirirririerieirirenieeien | e 2,598,657,666
3. NAIC 3 (@) e | oeesisessisesns s 656,264,430 | ...ooovverriiririrriinnn 44,621,214 | oo 52,077,612 | oo 5,394,583 | .oovoriericiiin 656,264,430 | ...oocveoerrirriinens 654,202,615 | ...ooouvveencrirrrrieriienrieeeienieens | eerieeissnesienens 657,500,729
B, NAIC 4 ().t nsss st essssessssnnes | sessaesssssssnssssssesns 299,785,444 | ... 43,871,270 | oo 16,184,558 | ..ooovevrreerrerrnrenns (17,307,296) | ..conveernrerrreernenn 299,785,444 | .......oovvvrrrinens 310,164,860 | ..vovoeevnrerreerrrerneeiseesseeesnnees | eeveeeesssenseeesnnens 302,640,985

NAIC 5 (8)-vvvevereeeraereseeesseesseeesseesseesssessseeessssssssesssssssssesssesssssssssassssssssns | osesssessssssssanessneens 60,191,258 | ...ooovrerererceeeeeens 284,132 | oo 31,952,687 | oo 3,033,956 | ..ocverrrircrireeinnn 60,191,258 | ...ooonverrrerreiens 31,556,659 | ..veoureerrerneiireineneeeninnennens | e 65,380,505

NAIC B (8)-+vvevereeermrereeeseemmesesesieesssnensssessessssessesssssssseesssssssssessesssns | cossnsssssssssssssssssssesns 4,900,623 | ..o 163,670 | oo 345,156 | ..o (588,108) | ..oovernrerncrrrnrrenees 4,900,623 | ... 4,131,031 | | s 5,763,842

TOtAl BONGS. ... ssnssenesseneenes | eesessesnsnesnnesencs 9,959,709,326 | .....covvreiriniiienn 610,440,845 | .....cocoovvvnirinnnins 433,166,004 | ..o, 9,077,181 | oo 9,959,709,326 | ....cocvirirries 10,146,061,348 | .....covvvrieiniiiiincrsniinenie (O I 10,443,034,189

PREFERRED STOCK

NAIC 2. | eriene e 2,186,544 | ..o | s | s s (V07 1 2,186,544 | ..o 2,184,521 | oo | e 2,188,573
10, NAIC 3ece s | s 491,250 | oo 250,000 | ..ooovecirinieiriiins 250,000 [ ..o | e 491,250 | oo 491,250 [ .o | 485,200
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 2,677,794 | oo 250,000 | ..o 250,000 | ..o (2,023)] oo 2,677,794 | oo 2,675,771 | oo [0 P 2,673,773
15.  Total Bonds and Preferred StocK.........oiiiiininiiniininisisnisnisnisnins | coneeniisnesenesnenas 9,962,387,120 | ....ccovcvviiciiniiaa 610,690,845 | ....coocoviviiiiiinn 433,416,004 | ..o 9,075,158 | ..o 9,962,387,120 | .....occoovvvnnee. 10,148,737,119 | ..o [O 10,445,707,962

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC18§.......... 0; NAIC2S......... 0; NAIC3S...... 0; NAIC43§...983491; NAIC5S.......... 0; NAIC6S.......... 0.




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

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ?)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......orriirieriernerienes | s 594,063,236 |........c.covev.nn. )3, SN O 594,046,369 |.....ccccoovrrrririiririraninnn. 312,648 | .o, 55,414
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........vururirereerieiiecineireieee sttt sssssssssessesssnses | stsessessesssssssssesssssssssessnes 779,224,649 | ..o 933,799,703
2. Cost of short-term iNVEStMENS ACUITEA............cviviviiiieiiee ettt eaens | ebessssssessssesesnsesesnas 11,432,071,735 | oo, 28,349,893,514
3. ACCTUAL OF QISCOUNL. ...ttt ettt ettt et s s s e s e s e s et ete e et e e e s et es et et e e et sesesesesesssess st sssssnsnsnenennnsnenenenenenenenens | seesessssssssesssssssssssssssnenenenenennens 36,200 | .o
4. Unrealized valuation INCrEASE (ECIEASE)........ccvviveuieiieeieieetes ettt sttt s s s sss s st sses et sessesansens | svsesssssssassesessssessesssensessesensaes (19,333) | ovoreeeerereeeee 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 reCeived 0N QISPOSAIS..........cvucviiirereiireiieie e b s st s s s s benses | ebessssesessssesesensesesnaes 11,617,250,015 | .ocoeveeevcces 28,504,468,568
7. Deduct amOrtiZation Of PIEMIUM.........c.ceuiiiieiieieicteis ettt bbbt s st s bbb s s bseses | 4nsessesssbssesse s s et s b et e b s b en s s s bsesensensens | Shebsetstessesssssnsessesses s b st e s e bt en s sse s ses
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE..........c..vueririeririreiierisiesissieeseesssssses st sssssssssesseses | ressessessassssssessasssessessassssssessessssssessassns | sessesssssssssessasssnssessasssnssessessnssessessnssnes
9. Deduct current year's other-than-temporary impairmeENt FECOGNIZEM. ..........cvuveuiuriieiieiiieiesie ettt beees | estessesssssssesses e sstessessessssessessessssnsassess | sressmtassessesssssnssssessessntantessessbensansessnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cccvruerrrernrinrirnininsnsiseissnsesnees | seevsssessnsssssessnsssssssssessns 594,063,236 | ...coveerrerriririreieiriiinas 779,224,649
11. Deduct total NONAAMItIEA BMOUNTS...........ciiiiiiiii bbb bbb | SE0b R bbb bbbt | fenb bbb bbbt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......ccviiiviiieiieiiciiiteseesisissie s esssssssesessssessesssssssssssnes | esisssssesssssesssssssssssssesans 594,063,236 | ..oovererieiicecieiennas 779,224,649

QSI103




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

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAT).........cvcuiiiuiiieieiieieeieie ettt bbb bbb bbbttt s bt naen (1,653,923)
2. Cost paid/(consideration reCEIVEA) ON @AUIIONS. ..........euururirriieriiriieierire et sr st s s s s8R s £ttt sen
3. Unrealized ValUGtion INCTEASE/(AECTBASE)..........euuevieerrereieisisesse et tesse e sssses e ss s b st bbb se s s s s e st 8 b8 s RS8Rttt (6,118,423)
4. Total gain (10SS) ON tEIMINGLON FECOGNIZEM. .......vurerrieiererieiieeee et se s ss s e s s e 8 £ 2828488858t treen 6,562,750
5. Considerations received/(Paid) ON tEIMINAHIONS. ..........eieiiuiieieieiieesie stttk s e s s8R bR Rt s bbbt ent s 6,562,750
B AMOTEZALON. .....vevveveeeeisi et f R RS fRfRS R
7. Adjustment to the book/adjusted carrying Valug Of REAGE HEM...........ciiiieieeie bbbttt
8.  Total foreign exchange change in DOOK/AJUSIEA CAITYING VAIUE.............vuruuririeeieieeieeeie ettt sse sttt f ettt een 233,800
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ B4 7+ 8)...cviiiieeiceieeesie sttt (7,538,546)
10 DEAUCE NONAAMITEA @SSELS. ......v.vvervrrirrirtiseiseiseeies et bbb
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).........ccvuiueiiieiiieeiieieeiiee sttt et bbbt bbb b s bbb bt st et es bt nas (7,538,546)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

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

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

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

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

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............ccceevnee (15,554,244)
3.14 Section 1, Column 18, PriOr YEAI..........ccvevevveveieriereeeie e (27,306,548) 11,752,303 11,752,303

3.2 Add:
Change in adjustment to basis of hedged item:

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

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

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............cccevvnenee (15,554,244)
3.24 Section 1, Column 19, PriOr YEAI..........ccvvveveererereereesreisiseseseesienas (27,306,548) 11,752,303 11,752,303

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

4.1 Cumulative variation margin on terminated contracts during the YEar...........cc.coeverrnrrernienrssieennennenns (56,057,641)

42 Less:

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

422 Amount recognized (56,057,641) (56,057,641)

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

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

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

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrOT YEAI..........c.vieiiiiirieiesee st en
6. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 = 4.3 = 5.1 = 5.2) ...ttt sttt (0)
7. Deduct NONAAMILEA @SSELS...........oiiiiiciiii bbb
8. Statement value at end of current PEriod (LINE B MINUS LINE 7).........vureruriueeereieiseeeeteessieseese e ssessssas e ssssss et ess st ess bbb a8 ees bbb bbb s bbbt bnnen (0)
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Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE
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Statement for June 30, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4......oooiiicie et bbb s bbbttt nann (7,538,546)

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

3. TOtAI (LINE 1 PIUS LINE 2)...euuvereeeeueiiscieseiseesisseseeesseses sttt (7,538,546)
4. PartD, SECON 1, COIUMN B........ouuiiiiriri bbb 476,300

5. Part D, SECHON 1, COIUMN B.......uvvurieireieirieieieiiiesse sttt bbbttt (8,014,846)

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 16.......c.cviriieiieeiiice ettt bbbt b a bbbt s bbbttt a b n s seee (16,449,465)

8. Part B, SECHON 1, COIUMN 13......oiiieicicteies ettt et a sttt et ettt en st s e sen s sanes (221,837)

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 (16,671,302)
10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen 1,152,020

11, Part D, SECHON 1, COIUMN 9.ttt bbbttt ettt s st st s st nen (17,823,322)

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

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....oieeeecee ettt ettt bt ettt bt e ettt s bt nee 9,123,528
14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e 23,754,082
15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee 32,877,611
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 INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

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

............................................ 16,809,181

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

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

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

............................................ 12,400,962 | .....ovvvvrrrinniniinnriininnn.86,704,732
.............................................. 8,643,022 | oo 4,134,803
.............................................. 4,134,803
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statement for June 30, 2019 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE A - PART 2

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

1 Location 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition

Acquired by Purchase

One Nationwide Plaza, Home Office 1 COUMDUS......oecs OH.. [O1/01/1976.... | oo

Plaza 2, 280 N. High St, Office........ccovrnrernriscrieieisereensen COlUMDBUS. ..o OH.. [ 01/01/199B.... | cooeoeeeeereceeeeee ettt

Plaza 3, 245 N. High St, Office COUMDBUS. ..o OH.. | 01/01/1989....

215 N. Front St, Office. Columbus . [01/01/1998....

3945 Bridgeway Ave, AIrport HANGA ............ccoviiiiiiisisssssissss s Columbus . |01/01/2002....

100 Green Meadows Dr, Hotel & Conference Ctr. Lewis Center. . 101/01/1960....

1100 LOCUSE Sty OffICE.....vvveiveirerisirieeie s Des Moines . [IA.... | 04/30/2001....

3300 SW Williston Rd, OffiCe........cc.vvvrmererrercrenirierirenes GaiNeSVIlle.........cvvureereierieriseeieriesiiens FL....|01/01/1979....

9903 Nationwide Dr, Office . | San Antonio TX... | 02/24/12011....

285 N. Front St, Garage........... COUMDUS.......coovvvereeereeererererseren, OH.. [01/01/1980....

0199999. Totals.

0399999. Totals

m
o
-_—
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./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./AC.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
Property Disposed
7300 Souder Rd, Data Center East.......... New Abany.........cocooeevecnce [OH. | i [ | e 51,937,679 [ ..oooveeieereieces | e | oot | e 2,250,000 (2,250,000) | ...oovrierieirirniens | e | ereesnensnennnins | eeseeenseniensnianes | seessensesinianenies | aeeees
0199999, TOAIS.........ouvvereiiriiieeiteici ettt saesess abiesssest s sttt b ettt nt e b en s et s s essssniensenesennes | erieies 51,937,679 0 0 0 [ 2,250,000 | .o 0 ... (2,250,000) 0 0 .0 . L0 0 0
0399999, TOAIS..........cvvveeeeieeceee e eeesi e | e 51,937,679 0 0 0 ... 2,250,000 | ..ooocvvrrn) 0. (2,250,000) 0 0 0| (U [ 01... 0 0




statement for June 30, 2019 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

030

1 Location 6 7 8 9
3
Loan Number State 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
00-1102998........cooereerirnrereninresernnnnnssnenssnennes | SEATTLE ittt WA e | eevneennerinenes [ 0812312019, | oo 3570 | oo 15,000,000 | ..evvuerurerirsriseesiees et 25,350,390
00-1103009 AZ.ooovviisinsiinniiinninns | s | 0612612019, [ v 3.760 4,000,000 | coooiiinii s 6,088,444
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All OtNET........couiiiiiiieiei sttt en s snsene srenssssessnsanserssssssenssssessssenensensnsessnnsesnes | srners s XAKunrere | seressenseesean XXXt | e 19,000,000 | ovoivieiieiieiiisi s 31,438,834
Mortgages in Good Standing - Mezzanine Loans
99-0000062..........ccceerrireeereeenrrieiesnineenieieiens | BOERNE oottt bbbttt ensesenanas TXeieiininienesccnnies e [ 050020201800 | i 11.000 35,940,000
0699999. Total - Mortgages in Good Standing - Mezzanine Loans..........ccccovvvvivnincninnnns XXX 0 . 35,940,000
0899999. Total - MOrtgages in GO0 STANGING. ... rurerrreresireiersisstes st es skttt e sntsenssnsnsenssnnsnnsenssenssnssnsensnssensensnnsns | coones XK nrsnene | oneennsanenees XXX cvvveieiiiees | e 19,000,000 | ..o 2,920,403 67,378,834
3399999, TOAI MOMGAGES. ........vvveevreeeeereieeieieet ettt nenianis anesinsssnsninessesssssnsesssnssnessnssnennnnins | eonoee XRKurrenee | eeetrenirneean XXX [ e 19,000,000 [ ...vvoevrrerirerierieeeeeeee s 2,920,403 67,378,834
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 7 Change in Book Value/Recorded Investment 14 15 17 18
10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Other-Than- Investment
Investment Excluding Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Impairment Deferred Interest | Book Value (8 + 9 -|Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number Type | Date Acquired Year Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal

Mortgages Closed by Repayment
00-1102244.... v |AMHERST ...viviiiinncrernnseenensnseenssissseseessnes | NY v | e 10/12/2018.... 7,350,039 0 7,307,043 0
00-1102445.... ... INORTH TONAWANDA........ccorvvimrenrrnnrrnernerirereneessneennes | NY ot | o 10/12/2018.... 5,632,813 0 5,601,260 | ... 0
00-1102637.... .. | ATLANTA........... 08/08/2016.... B I 24,682,604 0 24,526,065 | ......... 24,526,065 0
99-0000032.... ... NORWALK 04/06/2015.... 6,288,191 0 6,288,191 | .......... 6,288,191 0
99-0000033.... ... INORWALK 04/06/2015.... 2,663,523 0 2,663,523 | ........... 2,663,523 0
99-0000040.... ... |SCOTTSDALE, 01/28/2016.... [ 05/14/2019.... | .ooovrvverinnne 11,972,246 102,284 102,284 12,376,337 | ........ 12,376,337 0
0199999. Total - Mortgages Closed by REPAYMENL..........uiiuuiimuiriireiniesinissirs s eosssensssesssnssssssans ..58,589,415 | .0 |0 0 102,284 102,284 0 58,762,418 | ......... 58,762,418 | ..o 0 0
Mortgages With Partial Repayments
00-1000391.......vevrerrieirines BROOKLYN.......oveririiriniirerinrinenienissisenienssensensssenenes | OHevvviiiniiins | e 01/11/2001.... 1,016,880 [ .ooveeieeuiercrinriiins | eevierierinniiesiennis | e | e (V1 O RTINN PR 110,477 0
00-1000450.... <o | MIDLAND PARK.......ovtrmerimrrrenrnrineennerisnnnsnseneseesenennees | Nduoeiineiinens | o 12/29/2000.... 2,290,343 0 ..61,307 0
00-1000714.... | CLOSTER......oiiicinrirniisninniceniesiesssisssssisssssennnees | N [ 11/08/2001.... [ oo | e 656,968 0 ..50,085 0
00-1000926 MARIETTA...coovvierierieerrisersererseessensssssensessessssesssnees | GPueivneeinens | vevveens 12123/2002.... [ coovervenernenes | e 945,468 v | e [ 0 ..19,534 0
00-1000949.... e [ STOW i | OHceciiciniis | e, 12/2212015.... | oo | v 319,576 )| ..(2,706) 0
00-1001038.... e [ ITHACA. rrcereeersssenieeninesenisnesssssensennnee | NY v | e, 10/01/2002.... 7,381,416 0 0
00-1101437.... v [ STAMFORD......ovvtrireernrinnrienieriseessssisssnssensessssessssssnsens | Clevnerinnsines | ceveeens 03/01/2007.... 5,364,548 0 0
00-1101810.... «o |HIGHLAND PARK.......ooviivreiernireinisiessienesessessssssessesenes | eisieeinnes | e 10/12/2018.... 2,111,116 0 0
00-1101820.... ... | CINCINNATI 10/12/2018.... 3,877,899 0 0
00-1101824 ..|BURLINGTON .| 08/06/2012.... 2,736,536 0 0
00-1101854.... ... |PORTAGE 10/12/2018.... 3,380,414 0 0
00-1101907.... ... | COLUMBUS 10/12/2018... | oo | e 11,466,674 0 .70,272 0
00-1101916.... ... |NEW YORK 10/12/2018.... 3,950,259 0 ..26,136 0
00-1101939.... ... | KIRKLAND 10/12/2018.... 4,362,936 0 ..30,288 0
00-1101969.... .. | JACKSONVILLE.... 09/12/2013.... 4,573,894 0 ... 147,975 0




statement for June 30, 2019 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

00-1101985.. [ TORRANCE........ccooommmvimnmiiinriinnrisnsissnsisnsissnesssnsinsnens | CAuiiiiciiins [ 10/12/2018.... 3,050,056 0 ..28,060 0
00-1102024.. .| LAS VEGAS. ANV | s 10/11/2013.... 1,224,826 0 .25,074 0
00-1102034..........covvvrrirrrines SAUK RAPIDS.............. MN.iieions i 10/12/2018.... 6,387,202 | ..o | e | e | s (V1 RTINS PPN 139,204 0
00-1102039.. [ FTWORTH. oo | T o | e 09/10/2013..... | covvoeerirreinns [ e 17,985,627 0 .95,813 0
00-1102042.. .| COLUMBUS revenienees [ 10/12/2018.... 5,246,741 0 ..27,987 0
00-1102048..........ccocovrrirrienns WASHINGTON | DCes [ 10M12/2018.... | oo | i 11,789,298 | ..coovieciinriciiccis [ | e | e 0 .62,314 0
00-1102058.. .. | MANCHESTER e | CTia | e 10/12/2018.... 4,575,451 (U OO ISV 146,700 0
00-1102076.. [ MISSION VIEJO.....ciiiiiiiriitierinsiesiesiseissiessiens CA.ovvvennes [ v TMY2013.ce. [ o | i 13,380,000 0 ..59,021 0
00-1102131....cooriniines HOUSTON......oiiiiririniisciiesississessssissssssissssnsies | I [ i 10/12/2018.... 8,415,459 | ..o | e [ | 0 ..95,036 0
00-1102207.. [ CINCINNATL oo | OHccciiciii | e 01/05/2015.... 5,859,133 0 .45,583 0
00-1102241.. . INORTHBETHESDA.........cccooevmnrnriinrinniiniinninniensieniens | MDeccciics s 10/12/2018.... 8,969,111 0 ..69,466 0
00-1102320........ccmruvriicrienes FOXPOINT.....oovciiriiriinninricniinsisessssisnisssissiessnennnn. | Whiciiiiiis [ 10/12/2018.... 9,179,369 | ..o | e [ e | (U O RONN PN 301,534 0
00-1102398.. w[RENTON....cooririerecssrissienissiessenisnisnnennes | WA | s 08/06/2015.... 3,200,954 (V1 O TONN PPN 106,873 0
00-1102417.. CINATICK. s | MA [ 09/30/2015.... 3,744,786 0 ..64,035 0
o 00-1102450.........covvvrrirrrines PARK CITY.....coovivinrnmcnnserversrisniessicssisesisnisssensennes | UT o [ 10/12/2018.... 6,584,174 0 .37,875 0
m 00-1102456.. o [ALLENTOWN......oovirinrinninscinninsssisnsssnsnnssnssnnnes | PR | s 01/14/2016.... 8,352,736 0 ..50,873 0
o 00-1102463.. .| MIRA LOMA. CA i [ 10/12/2018.... 1,660,155 0 12,472 0
IN)| 00-1102464..............coooeveeeee. RANCHO CUCAMONGA (07 SRR I 10/12/2018.... 3,228,080 0 ..24,251 0
'_\ 00-1102466.. [ WILMINGTON.......ooovviniinriiniinnsnisniinsissinsssissisnssennes | NG | e, 10/12/2018.... 7,367,162 0 ..36,592 0
00-1102470.. . |COLUMBUS.........ooovrivciieririninrisnisssissisenisnissiessnnnnes. | OHeciiiiiiiis [ 10/12/2018.... 6,898,602 0 ..36,878 0
00-1102486...........c.coccevveeries [ CHELSEA ..oociccccicsccsssiscscncsniens | A | s 12/10/2015.... 6,715,168 0 71,873 0
00-1102495.. .[10/12/2018.... 7,400,000 0 ..35,918 0
00-1102505..........ccovvevveerins [ SEATTLE oo | WA | s 10/12/2018.... 5,098,717 0 .37,793 0
00-1102550.. [ FAIRBORN.....ooovviriniinninniiniienisnisnsissiessissisnssensenns | OHlccciiciiies | e 10/112/2018.... | ... ... 11,822,154 (U ORI ISV 124,548 0
00-1102579.. .. | PHOENIX .107/19/2016.... ....12,440,162 0 ..64,705 0
00-1102588.. .. | CARLE PLACE........ccccoovnriiriinninns |\') SRR I 10/12/2018.... 4,203,015 (U [ 117,013 0
00-1102591.. . |LEXINGTON......ccoovririinnianns 1S CH P 10/12/2018.... 7,603,065 0 ..56,124 0
00-1102666.. .. |NEW YORK NY .[10/12/2018.... 4,750,997 0 .31,434 0
00-1102694.. .| CHARLESTON... SCveveeers [ e 10/12/2018.... 3,867,161 0 ..25,885 0
00-1102724.. . I | s 04/12/2017.... | ... ....41,556,498 0 [ o | e 337,640 0
00-1102757.. .. | BALTIMORE.. MD. .1 08/08/2017.. 10,239,752 0 ..54,385 0
00-1102779.. .| FAIRFAX VA | e 08/25/2017.... 7,004,063 0 .42,997 0
00-1102788.. . [O7 VR I 10/11/2017.... 1,964,670 0 8,491 0
00-1102803.. CINASHVILLE ... L1\ TSSO B 2712017 [ i | i 13,652,017 0 ..89,833 0
00-1102821 CHICAGO.......convvrrierieriens I | v 612017 [ o | e 14,887,967 | oo [ | vt | s 0 .93,729 0
00-1102884.. .. |FARMERS BRANCH.........cccooevviunee L. G I 07/31/2018.... 4,170,023 0 ..23,052 0
00-1102889.. . |LEWISVILLE................. L. S B 10/1172018.... | oo | e 20,970,385 0 ..90,382 0
00-1102894 MOORESVILLE..........ccooviirriiiriiirriisceeresneneineenas |\ [OFURRR R 07/06/2018.... 4,962,882 | ..o e [ | 0 ..28,503 0
00-1102906.. .. | CANOGA PARK....... CA.oorvcvnies [ 10/17/2018.... 6,991,014 0 ..27,483 0
00-1102910.. .|ALBUQUERQUE.............. NM.cniies e 09/28/2018.... | ..o | s 10,959,020 0 ..62,694 0




statement for June 30, 2019 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 + 9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal
00-1102935.. .|NEW YORK NY s [ 02/28/2019.... | oo e | e | s 0 18,773
00-1102959.. o [ WASHINGTON. ...t DC..ccoovvvvvaes | v 03/28/2019.... | covovvieriiriinns o | s | o e 0 ..68,167
0299999. Total - Mortgages With Partial REPaYMENtS.........cuuuuiiiiiiiiiiiiiiiisiiisii i ensiissssensssisssissnienns L392,772,577 |0 | e (0L 0] 0 ..(2,706) 0 [ i 4,595,521
0599999. Total MOMGAGES. ........ovuurvviiiiriiriisiiicis e sosnssssssenss s 461,361,992 | ....ccooovvvicrinn0 | (V)] [V 102,284 99,578 0 63,357,939

2’2030




statement for June 30, 2019 ofthe NATIONWIDE MUTUAL 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 1 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
Alcentra European Direct Lending Fund Il (fka: Clareant) Kirchberg LUX.. | Alcentra Limited 09/17/2015.... 2 ....1,223,463 ....1,920,168
Ares Private Credit SOIUtIONS, L.P........ccoiescrecseescee e Wilmington..........coevevveneenieriennee DE.... | Ares Private Credit Solutions. 06/23/2017.... 2 ....1,993,339 ..23,661,412
GSO Capital Opportunities Fund 1l LP Wilmington.... .| GSO Capital Partners LP. . 06/03/2016.... 2 [ e | s 2,779,439 .14,967,424
GSO Capital Solutions Fund Il LP.... . | New York.. .| GSO Capital Partners LP. 06/06/2013.... 3 73,403 ..10,407,292
GSO European Senior Debt Fund LP....... . . .. | Wilmington.... .| GSO Capital Partners LP. . 11/25/2014.... /2 (RN IS 2,077,854 ..18,375,331
Guggenheim Private Debt Fund 2.0-I, LLC . Wilmington.... . .. | Guggenheim Capital, LLC..........ccccovvmerrirrnrinricnniveriens 06/03/2016.... 2 3,787,699 . 5,231,966
ICG SDP FUNA 3B......oooeieiceeeiicieieee ettt ssennas Grand Duchy. ... |LUX.. | Intermediate Capital Managers Limited. . 03/22/2018.... 2 3,000,000 | .eoeeeeeerereereenereeeeneereens | e 17,562,315
Kayne Senior Credit Il FUNG, L.P........ooiiiiieeeceeeee s Wilmington.........covvevererririniennes ceee [ KAYNE SENIOT CIEAIL........ oottt | seesensessesanes 06/23/2014.... 2 56,858 |....ccceevnie . 5,233,616
Newstone Capital Partners Il, LP Wilmington.... . | Newstone Capital Partners 12/29/2010.... 2 62,528 1,247,766
Newstone Capital Partners |lI, LP Wilmington.... . | Newstone Capital Partners 09/20/2016.... 2 | e | e 1,119,055 2,062,893
Newstone Capital Partners, LP Wilmington.........ccoccvevieenininnnee .... | Newstone Capital Partners 05/31/2007.... 2 [ [ o8008 | i | e 610,128 | ..c.cce.n. 1.730
NW Private Debt, LLC Los Angeles . | Kayne Anderson Capital Advisors, L.P . . 01/01/2016.... 2 5,432,408
Owl Rock First Lien Insurance Fund, LP.............cccccovevvieeviecneiinenne New York .| Owl Rock Capital Advisors LLC..........cocovvveererrniins 03/28/2019.... | .coovverne 3| e 1,920,000 |.... .
TCW Direct Lending VII, LLC....... Los Angeles .| TCW Asset Management 05/14/2018.... 2 | | s 2,293,576 | ..oovrvviernrsrierenisnienins | e 29,927,927
Vista Credit Opportunities Fund Il - B, L.P...... San Francisco . | Vista Credit Opportunities Managment . . 06/01/2016.... 2 1,557,562 | oo | e 3,420,678
Vista Credit Opportunities Fund I, L.P......... . ... | Wilmington.... . .| Vista Credit Opportunities Managment . . 05/10/2017.... 2 ..488254 |.... . . 2,254,324
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOME = UNGffilIAted. ... oo ottt ees [ 1,920,000 | ..ooovvennnee. 21,034,855 | oo (U 148,315,648
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Actera Partners L.P.........ccocvrnnecneseescsseeeenns IStanbul......c.coveeiene TUR. | Actera Group, LEd......c.oceieereerieiccseessee et 08/24/2007.... 3 5,241 | o | e 7,989
Actis Global 4 LP ceee | LONAON. e GBR. | Actis GP, LLP........ 12/15/2011.... B | s | e 193,433 | oo | e 5,402,769
Advent International GPE VIII-B, LP. . | Advent INternational CoP..........vvurereruiiririese s es 01/28/2016.... 3 | s | e 656,000 ....2,544,001
AMPErsand Partners IX..........ceurreirirriree ettt eessennas . | Ampersand Managment LLC . 10/30/2018.... 3 . 3,870,000 |.... ..15,802,500
Ares Corporate Opportunities Fund V, L.P..... s LoS Angeles.......cvrneeerinerniniinnns CA.... | Ares Corporate Opportunities FUnd V, GP LLC........ccooveeminiinrerenneseeenes 06/22/2017.... 3| s | e 4157133 | s | e 13,925,108
BioMotiv, LLC.......ccvverrreririerines Cleveland OH... | BioMotiv........coevevece 07/12/2013.... T [ s | e 750,000 3,187,500
Carlyle Europe Partners IlI, L.P New York NY.... [ Carlyle Group, L.P.......cccoovririeeeerieee 02/05/2007.... 3 48,218 676,070
Catterton Partners VI, L.P........ccc.cociiiiissis e GreenWich........c..covvveveirineiiniinnns CT.... | Catterton Management Company, LLC.. s 09/03/2013.... 3 65,622 4,043,265
Dyal Capital Partners Il New York NY.... [NB Dyal Associates III, LP 09/30/2016.... 3 ..19,368,395
Dyal Capital Partners Ill Co-Invest Moonrise LP....... New York NY.... |[NB Dyal Associates IIl, LP... 07/25/2017.... 3
EnCap Energy Capital Fund X, L.P.. Houston . | EnCap Investments, L.P... 03/31/2015.... 3 3,313,537
EnCap Energy Capital Fund XI, L.P. ... | Houston.... . | EnCap Investments, L. 07/17/2017.... 3 8,186,757
EnCap Flatrock Midstream Fund III, L.P. Houston . | EnCap Investments, L.P... 04/30/2014.... 3 ....2,078,618
Energy Spectrum Partners VIII, L.P Dallas . | Energy Spectrum Partners... 04/08/2019.... | .coovvvrencnn K T [P 812,725 | ..o | e | e 11,390,068
Energy Spectrum VI, L.P. Dallas. . | Energy Spectrum Partners 11/03/2014.... 3 3,902,519
Energy Trust Partners Fund IV, L.P Dallas . | Energy Trust Capital . 08/30/2013.... 3 e [ e 32,079 | e | e 2,182,577
Global Infrastructure Partners New York NY.... | Global Infrastructure Management LLC . . 12/14/2007.... 3 ....2,900,626
GTCRXII, L.P. New York NY....| GTCR Investment XII, LLC.. . 05/04/2018.... 3 ..16,552,800
ICG Europe Vl................. St Helier. JEY.. | Intermediate Capital Managers Limited . 06/26/2015.... 2 ....7,020,464
ICG Europe VII................ St Helier.... . | JEY.. | Intermediate Capital Managers Limited . 08/24/2018.... 2 ..18,867,484
L Catterton Growth Partners 11, L.P...........ccvrierencnirereseee s Greenwich. . | Catterton Management Company, LLC.. s 02/25/2016.... 3 ....1,910,474
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L Catterton Partners VIII, L.P... Greenwich . | Catterton Management Company, LLC...........ccovuririnirennecneeieseseseeese s 06/13/2017.... 3 3,419,292 ..12,761,030
MBK Partners Fund IV, L.P.. ..| Grand Cayman. CYM. | MBK Partners... 03/09/2017.... 3 4,464,234 ....9,490,409
MCP Private Capital Fund Il ... | Luxembourg City.. . | LUX.. | Metric Capital Partners Il GP S.a.r.l. 05/07/2014.... 2 33,308 3,490,169
Mercato Partners Growth [, L.P...........cccouoiiueiiioiieeceeeceeeeee e Salt Lake City... . . | Mercato Partners Growth I, GP. 03/12/2015.... 3 | e | e 2,100,000 6,800,000
Navis Asia Fund VII, L.P...... Grand Cayman. CYM. | Navis Capital Partners 01/29/2014.... 3 | e | 246 ....5,724,000
Navis Asia Fund VIII, L.P... Grand Cayman . | CYM. | Navis Capital Partner: 05/08/2019.... | .covrerrne KT IS 1,000,000 | .ooeverceerereeereeieeiereens | e ..19,000,000
Northstar Mezzanine Partners V, L.P Minneapoli . | Northstar Capital, Ltd 02/12/2008.... 2 37,203 ....1,692,312
One Rock Capital Partners II, L.P New York . | One Rock Capital Partners 10/30/2017.... K T [N ISP 9,559,161
Peppertree Capital FUNA IV, LP.........ccoiiiiieiecee e Chagrin Falls. . | Peppertree Capital 09/30/2013.... 3 | s | s 119,000 | oo s
Peppertree Capital Fund VI, LP... ... | Wilmington.... . | Peppertree Capital 05/05/2016.... B | s | e 162,000 . 1,530,000
Peppertree Capital Fund VI, LP.. . | Wilmington.... . | Peppertree Capital 11/28/2018.... 3 6,600,000 | ..ooovrereeeeinierieneirerens | s 8,400,000
Prudential Capital Partners Ill, LP........c.ccccoverervrnienne Chicago Prudential Capital GrOUP. ........c..evriurireriiriieis e 10/15/2008.... 2 54,210 | oo | s 1,489,637
Revi Fund I, LLC......cveviricinee Columbus . | Rev1 Ventures 06/30/2016.... T | e | 20,019 [ | e 1,484,355
Riverside Strategic Capital Fund I, L.P........cccccccccconniinna. New York . | Riverside Company.. 05/23/2017.... 2 8,163,699
Silver Lake Partners IV, L.P............. Menlo Park...........evereereneeininns .| Silver Lake Partners, LLC...........c.vvuriiiiiirieiesissiiesiessesesssisssssesiesseseses | seesessessienes 04/02/2013.... 3| s | e 338,591 | .o . 2,258,439
Siris Partners Ill, L.P.........ccc.c..... ... | Wilmington.... . | Siris Capital Group, LLC.........coviueieirieririeereesceeieeens 12/02/2014.... 3 334421 | e | e 1,936,152
Sorenson Capital Partners IIl, L.P .. | Wilmington.... . | Sorenson Capital ASSOCIAES 11l LP.........cvuiiiiiriciiiieiseessesssiesneesssenes 05/31/2014.... 3 1,046,816 7,197,011
SVB Capital Partners IV, L.P Silicon Valley. .| SVB Capital Partners, LLC.........ccccoeverrereireeicineens 12/06/2017.... L OO SOUI ISST 153,550 | ..ooveeieenee 5,814,150
Tamarind Hill Fund, LLC .| Ann Arbor. Tamarind Hill Management, LLC 06/29/2018.... 1 60,000 540,000
TPG Asia VI, L.P. . | Grand Cayman.  TPG ASIA. ..ot | areinninniis 04/07/2014.... 3| s | e 152,771 5,030,175
TPG Asia VII(A), LP....ocooerrirnnes Fort Worth ] TPG ASIA. ettt | entsenis s 07/26/2018.... B | s | e A76,890 | oo | s 16,968,000
TPG Partners VII, L.P. .| Fort Worth. .| TPG GenPar VII, L.P 05/27/2015.... 3 7,443,453
Trident V, LP . | Greenwich. . . | Stone Point Capital LLC. 12/20/12010.... 3 ..145177
True North Fund V LLP, fka (IVF V)...coovieriieseieeisiseseenne POrt LOUIS. ... vvovveeecirrieiieniann MUS. | True NOMth. ..o 03/18/2015.... B | s | e 291,051 | .o 969,460
Vista Equity Partners Fund VI, L.P DOVET ..o DE.... | Vista Equity Partners, LLC... 02/29/2016.... 3 4,218,272
Vista Equity Partners Fund VII, L.P... Austin..... TX.... | Vista Equity Partners, LLC... 01/2412019.... | ccvovevernes 3 | s 1,312,489 [ oo [ e | e 20,532,669
Vista Foundation Ill, L.P.............. DOVES ... DE.... | Vista Equity Partners, LLC... 05/12/2016.... 3 . ....4,900,678
Yukon Capital Partners Il, LP . Minneapoli MN... | Yukon Partners. 11/05/2013.... 2 ...185,208
Yukon Capital Partners [Il, LP....... Minneapoli MN... [ Yukon Partners 07/18/2017.... 2 2,811,379
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffili@ted. ... ot enseenees [ 2925214 | oo 55,183,417
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Nationwide Private Equity Fund, LLC Columbus . | Nationwide Mutual Insurance Co.................. 10/14/2004.... 3 BAB1T | oo | = e | s 100.000
Nationwide Services Company. Columbus . | Nationwide Mutual Insurance Co.. 12/31/2000.... 3,557,157 | ot | 7 e | e 100.000
E-Risk Services, LLC .| Columbus.. . | Nationwide Mutual Insurance Co.. 01/01/2019.... |.... (10,683,000) 100.000
Nationwide Ventures, LLC......... Columbus . | Nationwide Mutual Insurance Co.. 06/30/2007.... 1 121,999,998 | ..o | T e | s 100.000
NNOV8, LLC.....ovvvirisririens Columbus . | Nationwide Mutual Insurance Co 08/30/2013.... ..33,000,000 S e | s 100.000
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated (10,683,000) ..58,591,966
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Almanac Realty Securities VIII, L.P............... DOVEr ... DE.... | Aimanac Realty Partners.. 1202172018.... [ oo [ e | e 710,098
Caritas Center LLC.......c.coiireesceseecseee s Richmond .| VA.... | CARITAS Structure Inc.... 04/09/2019.... 95,501 | coooevoeeeeeriereeenirereni | e
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Crow Holdings Realty Partners VIII, LP . | Crow Holdings Capital Partners, LLC... ... | 09/24/2018.... 90,283 5,479,754 | .......... 0.750
Crow Holdings Retail Fund, L.P... .| Crow Holdings Capital Partners, LLC . | 04/01/2015.... 70,644 1,915,429 5.080
Dermody Properties Industrial Fund I, LP.. . | Dermody GP II, LLC 1212712018.... | covveeeieres | v eseieseees | eereeeeeereiseneens 965,674 | ..o | s 5,742,540 | ........... 1.290
DiveoWest FUNd V, LP......cociieeieescieiiseis .| DivcoWest Fund V GP, L.P...... 06/2312017 ... | cevoerierireees | cerereeerneeiseiseisessieseseeees | eevesereees 250,268 | ..o | e 8,850,126 | ........... 1.140
Exeter Industrial Value Fund IV, L.P . | Exeter Property Group IV, L.P.. 10/24/2016.... . 2,000,000 7,000,000
GEM Realty FUNA VI, LP........ioiiiieiieeieieeiesissiseessssssss s .| GEM Capital, LP. 04/1512018.... | cevorerererereees | cerrereneereesssissesssesneees | ceserssnseseneneens 679,500 21,534,631
Harrison Street Real Estate Partners VI, L.P . | Harrison Street..........coceveviriecieiiecceieeeae 08/09/2017..... | evvreeererieres | eerereieireieieieeesssiesns | crereieiissesienins 400,000 ....1,465,384
HENOS INFTACO LLC......ooueirieiiiieiiesiesiseessesess et Washington .| Sol Systems LLC 12/22/2017.... . 3,086,281 ..40,945,339
HSREP VI Co-Investment 3, L.P......... Dover. . | Harrison Street.........cooceeveicieecceeeceee 05/02/2018.... | eveereeeeveees | e | ceveieneans 265,000 423,070
Madison Realty Capital Debt Fund IV, LP.... . | Madison Realty Capital..........ccccouwrrrrrrrrenee 04/22/2019.... | covovvvrerres | e 10,851,497 ST SSRRRIN IO 6,014,981
Metropolitan Real Estate Partners V, L.P......... .| New York.. . | Metropolitan Real Estate Management 04/16/2007.... (1,770) | ... 1,728,758
PCCP Credit IX; LP......ovvvererriiciiririis Dover. . |PCCP Credit IX GP, LLC 0312812017 ... | overevvrrrcires | e | s 2,400,000 | ..oocveeierreeinrnierriins | e 38,745,600
PCCP Equity VII, LP, Dover. .| PCCP, LP 05/10/2016.... 207,356 2,903,355
PCCP Equity VIII, LP.... Dover 09/18/2018.... 149,746 | oo | v 5,737,342
Prime Property Fund, LLC... New York . | Morgan Stanley Real Estate AQVISOT, INC..........cvuvvrireiriiriieieiniseiesesissenesssissnnns | seevessesssnens 03/31/2015.... [ overevvericires | e | cevesneneens 830,538 e ————
US Office Development Program, L.P............coueieinernrineeneriinseeenienns A ODP GP, LLC...vvreriiceieiseieeieseeeieeicenns 12/02/2014.... ....4,409,302 ..17,987,836
US Regional Logistics Program II, L.P .|USRLP GP, LLC.. 01/12/2018.... ....1,500,000 ..40,500,000
Walton Street Real Estate Fund VIIL LP........c.ccoerrirenrescreeereiseens Wilmington.........ccoevvvrreneninenne . | Walton Street Capital, LLC 04/15/201B.... | .ovevererrereens | cereereerereeeeseereseeeseeseeees | eereeeereeseennns 1,880,498 | ..o | s 13,036,533
Waterton Residential Property Venture XIII, L.P . ceee | DOVET ..o . | Waterton Venture XIIl GP, LLC.............cccoevvvererercrernne. 06/02/2017.... 654,591 ...5,777,240
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated. .........cocoiiiiiiiiiiiiiiis i ....10,946,998 ..20,548,009 244,796,900
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
NW REL LLC.....ooorviciiissiis s | Columbus........coovvvisriiisriiisriis I Nationwide Mutual Insurance Co. 02/08/2008....
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Alyeska Fund LP.....c.oovovrvicrcne, Toronto . | Alyeska Investment Group, L.P 05/01/2019.... | .... ..16,131,481
BlackRock European Hedge Fund Ltd . Grand Cayman . | BlackRock Investment Management (UK) Ltd...................... 05/01/2019.... | .... ..28,453,522
Citadel WEIlNGtON LLC........ccovveiiriersiieeriseesssissssissssssienns Chicago Citadel Advisors LLC..........cccovevevvevevreierinnns 04/01/2019.... | .... ..21,440,818
Davidson Kempner Partners New York . | MHD Management Co 04/01/2019.... | . 6,953,559
Elliott Associates, L.P New York . | Elliott Capital Advisors, LP 04/01/2019.... | .... ..47,022,192
HBK Quantitative Strategies Fund LP. Dover. . | HBK Capital Management.............cccovvureeeeenceneeneeereenns 05/01/2019.... | .... ..27,119,650
J. Goldman, L.P. New York .|J. Goldman Capital GP 06/01/2019.... |. ..40,921,311
Parallax Fund, LP San Francisco . | Parallax Volatility Advisers, L.P. 01/01/2019.... |.... ..10,000,000
Pretium Mortgage Credit Partners I, L.P Wilmington.... . | Pretium Mortgage Credit Partners | GP, LLC 11/25/2014....
Renaissance Institutional Diversified Alpha Fund LLC. New York.. .| Renaissance Technologies LLC.. 04/01/2019.... | .... ..13,094,657
Stratus Feeder LLC.............. Wilmington.... .| CFM North America InC.........ccocovvrernnce. 06/01/2019.... | .... 29 .. ..16,706,401
Two Sigma Spectrum US Fund, LP.........ccccoovvvviirirnrnine New York .| Two Sigma Principals, LLC.. 04/01/2019.... | v [* I O 26,759,943
XPI Holding | Limited New York . | Xerion Capital LP.. 04/01/2019.... 5 85,052
ZP Energy Fund, LP. New York . | Zimmer Partners GP, LLC 04/01/2019.... | cvrverne LI (P 14,602,429
ZP Utility Fund, LP New York . | Zimmer Partners GP, LLC 04/01/2019.... | .............. 51 i, 32,311,360 .
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. ..o s ettt 301,602,375 .12,651,633 |....... XXX
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Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
Inlet Point Special Opportunities Fund LLC (f/k/a Rothschild Special Opportunities
Fund LLC) Wilmington.........cccovovnnninirennee . | Rothschild Asset Management InC.........ccocevovreinnenes 10/01/2015.... | .covenvene 13 | [ e 230,633 LTSS S 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other = AffilIAEEA............oiiiieiec s iins ettt ntnes {0 230,633 | .o | e 0. XXX.......
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Alliant Tax Credit Fund 82 Ltd Palm Beach.........ccccnveereerereneinens Alliant GP 82 LLC. 03/31/2015....  ovovecrieies | cerverineereeneisessesieeees | ceseesineeseneeens 719,500 | .oocvenvrerireereererisenies | cervierierinneens 1,347,288
Nationwide Affordable Housing Fund 36: Apollo Tax Credit Fund 62 LLC.. . | Columbus.. . | Apollo Housing Capital.................... 03/14/2008.... 16,500 93,764
Nationwide Affordable Housing Fund 53 - RBC Tax Credit Fund - 90 LLC. . | Cleveland.. . |RBC Tax Credit IV LLC 10/30/2014.... oo | et | e 705,150 2,320,603
Nationwide Affordable Housing Fund 54 - Red Stone Equity Fund - 49 LLC Cleveland | RESP MM LLC.....oeiie ettt T2412015.... oo | e | e 122,753 393,818
Nationwide Ohio ARRA Fund LLC Columbus . | Ohio Equity Fund, Inc... 12/18/2009.... 3,227,801 2,359,410
OEF Nationwide Fund IV LLC Columbus . | Ohio Equity Fund Inc.... 09/22/2018.... ovorererererrees | cerereeerneniseisessseesneeienes | e 1,511,703 . 898,079
Ohio Equity Fund for Housing Limited Partnership XXV.. Columbus . | Ohio Equity Fund GP XXV LLC................. 04/06/2015.... oo | e | e 509,682 | ..o | v 4,277,610
Ohio Equity Fund for Housing Limited Partnership XXVI. Columbus . | Ohio Equity Fund GP XXVI LLC................ 07/22/2016.... T82.274 | e | s 3,679,565
o Ohio Equity Fund for Housing LP XVIIL.......c.ccovvmivniiniirirninine Columbus . | Ohio Equity FUN GP I, LLC.......cooiiiieiieiicessessies e 07/31/2008.... ...367,431 36,606
rﬂ Raymond James Housing Opportunities Fund 35, LLC . | St Petersburg........ccoooviivinnniines Raymond James Tax Credit FUNdS, INC........ociiiiirniisiisiensssssesssissssnssssssneenes 12/08/2014.... oo | i | s 112,475 253,083
| 3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated.. 0 8,075,269 ..15,659,826
= [ 4499999. Subtotal - Unaffiliated.........cocrrriririiiniiisiiieienssisesssesseensnies . 317,394,587 | ... 105,084,903 ....757,654,115
4599999. Subtotal - AFilIated... ..o B (10,683,000) | .... 70,539,372
4699999. Totals 306,711,587 ...175,624,275
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 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
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances (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 Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Alcentra European DLF Investor Feeder LP (fka:
Clareant) St. Helier. .. | JEY | Distribution... .| 11/13/2014 | 05/23/2019 0 2,084,540
GSO Capital Opportunities Fund Ill LP..............ccco...... Wilmington.. .. | DE.. | Distribution... . | 06/03/2016 |06/07/2019 0
GSO Capital Solutions Fund Il LP........... New York NY.. | Distribution 06/06/2013 |06/10/2019 0
GSO European Senior Debt Fund LP. . | Wilmington.. . | DE.. | Distribution... .. [ 11/25/2014 | 06/17/2019 0
Guggenheim Private Debt Fund 2.0-l, LLC.. . | Wilmington.. . | Distribution... .| 06/03/2016 | 06/25/2019 0
0
0
0
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
NW Private Debt, LLC........cocvverereirreirrieiesiieeineens Los Angeles..........c.oucvenne CA.. | Distribution 01/01/2016 |06/11/2019 | ....... 1,186,729 [ oo [ e | e 0 I I 1,186,729 | ... 1,186,729
Oaktree Opportunities Fund X, L.P.......... Grand Cayman... Distribution 05/12/2015 | 06/27/2019 | .......... 899,763 (1[0 [OORRRRN IS 899,763 | ....... 899,763
Vista Credit Opportunities Fund Il - B, L.P . | San Francisco. . . | Distribution. 06/01/2016 | 05/06/2019 2,088,080 0 2,088,080 | ..... 2,088,080
Vista Credit Opportunities Fund Il L.P..... . | Wilmi .. | DE.. | Distribution 05/10/2017 [06/14/2019 | .......... 698,169 |.... | . 0 N 698,169 | ........ 698,169
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.......... .. .. o] 11,088,372 | (| I (U 0 0 0 0]... 11,088,372 |....11,088,372
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Actis Global 4 LP LoNdON.....vorerercireirinns GBR| Distribution 12/15/2011 | 06/24/2019 (VN UTOROURORRTIN IOV 620,705 | ........ 620,705
Activa Capital Il FRA | Distribution. 04/23/2007 | 06/24/2019 (V1 U PR 48,341 ...36,856
AIF Capital Asia Il LP.. MUS| Distribution. 12/15/2006 | 05/02/2019 0 39,201 | ..........39,201
ArcLight Energy Partners VI, LP.. DE.. | Distribution. 07/02/2015 | 06/05/2019 (V1 RO IOV 833,426 833,426
BCV Investments S.C.A... .. | ITA. | Distribution 01/23/2007 |05/21/2019 0
Bridgepoint Europe IV LP. . | Frankfurt. .. | GER| Distribution. 11/22/2007 |05/20/2019 0
Catterton Partners VII, L.P... .. | Greenwich... ..| CT.. | Distribution, 09/03/2013 {06/06/2019 0
Dyal Capital Partners IIl Co-Invest Moonrise LP.......... New YOrK......ocvevvrvrenens NY.. | Distribution. 07/25/2017 |05/03/2019 0
EnCap Energy Capital Fund VIII LP.... Houston TX.. | Distribution 12/15/2010 |05/08/2019 0
EnCap Energy Capital Fund X, L.P...........cccocccvvernnnns Houston.........ccoecvnvien. TX.. | Distribution 03/31/2015 | 06/13/2019 0
EnCap Flatrock Midstream Fund IIl, L.P.. Houston .. | TX.. | Distribution 04/30/2014 | 06/04/2019 0
Global Infrastructure Partners. New York.... .. |NY.. | Distribution. 12/14/2007 |06/21/2019 0
HarborVest Partners VI - Partnership Fund, LP........... NeW YOrK......oooevvrvrennns NY.. | Distribution. 12/31/2000 |06/27/2019 0
Highland Capital Partners VI, LP..........ccccoovrireninnnne Lexington.... .. |MA. | Distribution 10/22/2001 | 06/05/2019 0
ICG Europe VL............. St Helier. .. | JEY | Distribution 06/26/2015 | 06/19/2019 0
ICG Europe VIl............ St Helier........occovvnereeen. JEY | Distribution 08/24/2018 | 06/19/2019 0
Kayne Anderson Mezzanine Partners (QP) L.P . | Los Angeles . . | Distribution 08/31/2010 |04/16/2019 0
MCP Private Capital Fund Il . | Luxembourg City. . | LUX | Distribution 05/07/2014 | 04/17/2019 co [ | 0 - 2,081
Meritech Capital Partners II, LP............. Palo Alto . | Distribution. 12/31/2000 | 05/28/2019 | ..........348,578 | ....... (257,971) | = oo [ e [ e | e (257,971) | cevvoeererinerenne | e 90,607 | ..coovee. 39,356 | = oo | e (51,251) | cevvvees (51,251) | v.ovve. 227,662
Navis Asia Fund VII, L.P...... .| Grand Cayman. Distribution. 01/29/2014 | 04/23/2019 | ..........626,353 | ...ccovvrivrivries | cerrerivriiniicnnns | s 0 | [ 00000..626,353 | .ol 626,353 | - - 0
NCT Ventures Fund Il LP . | Wilmington . . | Distribution. 06/20/2008 | 06/27/2019 | ..cvoovvee AT | oo | e | s (V1 UPOUPPOPORRPOOPRN PPvooovoot v & I PRI 14,711 | - - 0
Northstar Mezzanine Partners V, L.P...........ccccovuneee. Minneapolis.............cc...... . | Distribution 02/12/2008 | 06/27/2019 | ..cvoeereere6,933 | oo [ e [ e 0 [ oeeererieines [ 8,933 | e 6,933 | - - 0
Prudential Capital Partners I, LP..........ccccoevvvrvenrrnns Chicago IL.... | Distribution. 10/15/2008 |06/27/2019 | ..... 1,191,707 | .ovvvvvrvrverinns | cerrerrneirereninnins | covees 0 [ rovvrveveveneines | 001,191,707 | e 1,191,707 | - - 0
Riverside Strategic Capital Fund I, L.P..........ccccccovuunnce New YOrk.......ooceeveeneennee NY.. | Distribution. 05/23/2017 |05/02/2019 | ............ 54,727 | ... JSOS SN BV 0 54,727 | oo 54,727 | - - 0
Silver Lake Partners IV, L.P.......ccccooveverecceiiieinn Menlo Park.............c.c...... CA.. | Distribution 04/02/2013 {05/10/2019 | .......... 252,659 | ..ooieeiirreieiens | e | oo 0 | oo | eeeiean 252,659 252,659 | - - 0
Siris Partners [, L.P.........ccoveeermreneenerneenerineis Wilmington . | Distribution. 12/02/2014 | 05/08/2019 | ... 106,209 | ..ooovvonvirririces | overrerierieeennns [ v 0 ..106,209 | ........ 106,209 | - - 0
TPG Asia VI, L.P. Grand Cayman, Distribution 04/07/2014 105/29/2019 | ......... 450,899 | ....ocooovrrrverees [ cerrrrreieireieees [ e 0 veenn.450,899 | ... 450,899 | - - 0
TPG Partners VII, L.P Fort Worth... . | Distribution 05/27/2015 | 06/27/2019 | ......1,531,033 | ...covoiviirivvins | cerrerierinnninnns | e (V1 IR (SN 1,631,033 | ... 1,631,033 | - - 0
Trident V, LP. . | Greenwicl . | Distribution 12/20/2010 | 04/18/2019 0 284,963 | - - 0
Veritas Capital Partners VI, L.P. Wilmington.. . | Distribution 06/15/2017 | 04/03/2019 | ...... 1,287,918 | ...cvvoivivrivnies | e | s 0 [ [ 001,287,918 1,287,918 | - - 0
Vista Equity Partners Fund VII, L.P.. . | Distribution 01/24/12019 [05/20/2019 | ...cvoeveee 28T [ oo | e | s 0 | o [ e 2871 | 2471 | - - 0
Yukon Capital Partners II, LP Minneapolis. . | Distribution 11/05/2013 | 06/12/2019 0 | oveverinrieens | 001,380,754 | . 1,380,754 | - - 0
Yukon Capital Partners Ill, LP.. .| Minneapolis. . . | Distribution 07/18/2017 | 06/12/2019 JOTRN SO I 0 2,391,915 | ... 2,391,915 | - - 0
Fourth Cinven London . | GBR| Distribution 02/24/2006 | 06/30/2019 EWENE 70T [N DR ORI I (173,787) | ceveeverceerinees | cererens (140,845) | = ovvoerirenns RN IO 140,844 | ........ 140,844 | ..o
MBK Partners Fund IV, L.P.. Grand Cayman... .. | CYM| Distribution 03/09/2017 | 03/29/2019 1,298,307 0 . 1,298,307 | ..... 1,298,307 | - - 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated .. v | 220,554,535 | .......(431,758) | o0 | 0 [ 0 ... (431,758) | .cevnnve (159) ] ..... 20,122,617 |....20,107,295 | ....... (105,023) | .....ce.u. 89,700 | ......... (15,323) | ........ 269,652




statement for June 30, 2019 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

‘€030

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

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year | Accretion Recognized Other (9+10-11+12) on Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated

Nationwide Private Equity Fund, LLC............coovrvunenne Columbus. . OH. | Distribution... .. [10/14/2004 | 06/28/2019 | ............ 43,383 (01 [N ISR 43,383

Nationwide Ventures, LLC. . Columbus. . OH. | Distributio . | 06/30/2007 | 06/27/2019 | .....12,500,000 0 o] 12,500,000 .
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated.... [ERSRRPRRN .....12,543,383 0 0 0] ... 12,543,383 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

CRTeNant LLC.......covviieiieiicesc e Columbus... .. | OH. | Distribution .. 105/23/2014 | 06/27/2019 0 - 0

Crow Holdings Realty Partners VIII, LP .. | Dover. DE.. | Distribution... .. | 09/24/2018 | 06/28/2019 0 - 0

Exeter Industrial Value Fund IIl, L.P.........cccccocevnnnnn. Conshohocken .. | PA.. | Distribution... .. 103/27/2014 | 05/10/2019 2,189,743 0 - 0

Helios Devco LLC Washington. .. | DC.. | Distributiol .. 105/23/2018 |04/23/2019 2,675,352 0 - 0

Madison Realty Capital Debt Fund IV, LP...... Dover. DE.. | Distribution... .. | 04/22/2019 | 05/10/2019 | .......... 188,417 0 - 0

Nationwide Sol 1 LLC... Washington. .. | DC.. | Distribution... ..|07/21/2016 | 05/01/2019 . 0 - 0

Nationwide Sol 2 LLC . | Washington. .. | DC.. | Distributiol .. 107/19/2017 |05/01/2019 46,949 0 - 0

PCCP Credit IX, LP Dover. DE.. | Distribution... .| 03/28/2017 | 06/24/2019 1,623,681 [ ..o [ e | e 0 - 0

PCCP Equity VI, LP.......ccoovvrrcrirs Dover. DE.. | Distribution... ..|05/10/2016 | 06/28/2019 1,355,702 [ ..o [ v | e (V1 PRI (S 1,355,702 - 0

Pretium Residential Real Estate Fund II, L.P............... New York........cocvvvecenec. NY.. | Distribution... ..109/01/2016 |06/07/2019 | .......... 168,682 | ..o [ v | e (V1 OOV (PPN 168,682 - 0

Crow Holdings Realty Partners V, L.P...........ccccccoo. Dallas.......cccoovmivivininnnne SD.. | Distribution...........c.ccoceemiveniiceiireriniinens 01/14/2008 |06/30/2019 | ........ccc...... 599 S s [ | s | 76,230 | .cooovieriiniiens | v 76,829 | - v | 7 i | e (76,829) (76,829) [ ..o

Strata Fund 25 Lessee LLC . | Chapel Hill.. ..|NC.. | Distribution... .. | 06/30/2015 | 04/26/2019 | .......... 125,163 | oo | e | e (VN UTORPOIRRIRN IOV 125,163 - 0

US Office Development Program, L.P. .| Wilmington.. .. | DE.. | Distribution... .. | 12/02/2014 | 05/24/2019 2,348,369 | ..o | e | e 0 | eooeeeeeeeeeees | e 2,348,369 - 0

Walton Street Real Estate Fund VI LP........cccccoovenee. Wilmington........ccoccveinneans DE.. | Distribution.........cccoviersrnrererisissiisniininns 04/15/2016 | 06/14/2019 2,102,006 | ..oovovvirierianins e [ (1 IO TR 2,102,096 - 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated e ....13,161,307 | ........76,230 | ccoovrrernen (] (L] 0| oo 76,230 | .o 0 | e 13,237,537 |....13,160,708 | .....ccovnnv.cd 0] (76,829) (76,829) | ..o 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

NWREL LLC..... oo I Columbus......covverriiris | OH. | DistribUtioN. ........oceviinisescsnins 02/08/2008 | 06/28/2019 | .....24,004,561 | ....coovvrviinnins | corrnnirnrinnninnnns [ renes 0 N 24,004,561 |....24,004,561 | ..o [onnrinnninniininins (V] [
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated ettt ..24,004,561 | o0 | {0 0 0 0 0... 24,004,561 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

Atlas Enhanced Fund LP ... | Chicago. IL.... | DIStDULON. ..o 01/01/2019 |05/01/2019 | .....15,099,693 S s | e | e | e (A77,372) | ceveeererreeiriens | e 14,622,321 [....16,309,033 | - .ooovvvvvcirner | e 1,686,712 1,686,712 | = oo

Brevan Howard Asia Fund L.P......... Wilmington........ccccovevieene DE.. | Distribution... .. 110/31/2013 |05/28/2019 5,539,386 S s | e n(3,7681,513) [ e | e 1,777,873 | ....5482,780 | - .ooocvvivinn | e 3,704,907 3,704,907 | - oo

HBK Quantitative Strategies Fund LP........ Dover. DE.. | Distribution... ..|05/01/2019 | 06/27/2019 | .....18,997,968 | .....ccovvvrereriees | ovrrrverirenirneenns [ v (V1 IRUORRIRTOI RO 18,997,968 - 0

Pretium Mortgage Credit Partners |, LP..................... Wilmington...........ccocevens DE.. | Distribution.............cccccovvrvevereriiiiecnns 11/25/2014 | 04/05/2019 1,764,433 | oo [ [ 0 oo | e 1,764,433 - 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. .....41,401,480 | ....(4,238,885) | ..ocovrrrinnnad (U I (O I 0]...(4,238,885) | ....cccoouriren0 | oo 37,162,595 |....42,554,214 | ...coocovinrnnnd 0 ... 5,391,619 5,391,619 | oo 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated

Arden Strategic Investment Fund.............coocvverniineis Wilmington.........cccvevvnnnee DE.. | Distribution...........ccccvuevievereicieiieeieinne 12/28/2012 | 05/01/2019 |....114,314,012 | .oooveveeeeieceies | e | e 0 14,314,012 [ 114,314,012 [ e [ e () OO

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

Rothschild Special Opportunities Fund LLC) Wilmington..........cccoeeeene DE.. | Distribution...........ccccovurvicvereiecieiieieine 10/01/2015 | 06/01/2019 |....104,541,500 | ....coevererervrcees | coerrieerereeieees | e 0 ....104,541,500 [..104,541,500 | ..covevvererecveens | eeereereeeiieeens | o0 [

OYS Fund LLC New York.... . |NY.. | Distribution... .| 04/01/2011 | 05/01/2019 | .....84,465,510 | ...oovvvevvviereriees | ovrrverireniricenns [ v (1 IO IO 84,465,510

Prisma Polyphony Fund LLC Rumson.. .. |NJ.. | Distribution... . | 05/28/2004 | 05/31/2019 2,800,000 | .ovoienniieninees [ | e (] [T [ 2,800,000 . .
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated..... ...306,121,022 | .o | (U [ 0 0 0 ....306,121,022 0 0 0 0
Non-Collateral Loans - Unaffiliated

City of Dayton Loan................ Dayton |OHA |Distribution ............................................... 02/04/2002 [ 04/09/2019 | ..ccovvnnene 1,906 | oo [ v [ (O I [P 1,906 | oo 1,906 [ o [ (V]
2799999. Total - Non-Collateral Loans - Unaffiliated OO OO OO OO OO PO PO P PO PO OO PO PO P PPOO PO PP PPSPPPPPPPRPPOPRTE) [PPTOPSOPPOOON 1,906 0 JU I | I 1,906 0 0 0 0
4499999. Subtotal - Unaffiliated .....86,207,600 | ....(4,594,413) | oo |0 | s 0]...(4594,413) | ..ccoccc.e.(159) | ... 81,613,027 (105,023)| ..... 5,404,490 5,299,467 | ....... 269,652
4599999. Subtotal - Affiliated ....342,668,966 . .0 ... 0 0 ....342,668,966 0 0 0 0
4899999, TOMAIS........vvrveeeeieeetieeei ettt eerneriniris ...428,876,566 | ....(4,594,413) | ....ccccoovrnnnc (O] (V)] 0 | ...(4,594,413) ....424,281,993 (105,023) | ..... 5,404,490 5,299,467 | ........ 269,652
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter
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1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S. Government
912828 4V 9 |U S Treasury Nt 2.875% 08/15/28...........cooovirrrireiiriieisrieiessessereeseieesienens | coereesiesnnes 04/05/2019........ VIOUS.....ovviei e[ siebnes e | bt 103,158,603 | ..o 100,000,000 | ...ccrvrvrrenee 397,099 (1
912828  5M 8 |U S Treasury Nt 3.125% 11/15/28........oviiiiiiiiniisiiincisissiscnsnississnsssssnssissnssnssnens | cesseensnssanes 06/06/2019........ Barclays Capital Inc. 54,396,684 ....50,000,000 97,656 |1
0599999.  Total - BONGAS = U.S. GOVEIMMENL. ... ...tttk es s 6 ehs 0808 E 0808 h 0800880808088 8408080808488 4808088080 E 08408080008 E o0k h 0080 e ehbe0E bbb es bbbttt | bonbinssnssnnssnsenssnbennss o 157,555,287 ..150,000,000 494,755 XXX
Bonds - All Other Government
000000 00 O |Argentina (Republic of) Unsec Nt 8.750 04/08/2019........ Direct.... 258,427 286,982 |........ 4FE
000000 00 O |Argentina (Republic 0f) St Nt 8.280% 1......c.cvueviirrireirireirreesree s 04/08/2019........ Direct.... 680,536 997,122 | oo 24,081 |4FE....coiiiie
040114  HK 9 | Argentina (Republic of) Sr Nt 5.625% O... 05/07/2019........ Direct.... 561,880 730,000 ..10,952 |4FE...
040114  HQ 6 | Argentina (Republic of) Sr Nt 5.875% 0... 04/25/2019........ Direct.... 349,350 .510,000 .8,989 | 4FE...
1099999.  Total - BONAS = All eI GOVEIMMENL. .. ... ceuteieietistristseis st eeseisste s sess e ene s ss st eas s ste s sereee fteseesseE e s oEE e ESEE e EE L e 1 £ 8 E 8 E 8L £E L8 E S E £ EE LR £ £E £ E R bbbt sinbsrere 1,850,193 ..2,524,104 44,022
Bonds - U.S. Special R e and Special A
3133E) A9 0 |Federal Farm Credit Bk Nt 3.470% 09/20.... .. | 06/12/2019. KeyCorp 11,686,755 10,750,000 86,003 |1
31418D  CB 6 | FNMA Pool #MA3665 4.500% 05/25/49 .| 06/14/2019........ Morgan Stanley & Co LLC 25,131,416 ....24,016,883 48,034 | 1.
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. ... ....ruuireiesrsiresiesiissssseessares | eeessessasesessessssssasssessssssessessesesee1essseEseetee8eE8eeE 080840881 ee 8128108840881 0 800 E e E bbbttt en st nne | snsastseses 36,818,171 | oo 34,766,883 | ...oovoviiinns 134,037 XXX
Bonds - Industrial and Miscell:
00163G  AY 3 |ALM Loan Funding CLO Ser 2012-7A Cl ATAZ........oucirimernirneriereenissinesisssieenns | evenseissinns 06/21/2019........ Citigroup. 26,500,000 | ..ooovoviniires 26,500,000 |........
00206R  HS 4 |AT&T Inc SrNt 3.600% 07/15/25.........oovemriireeieierneiseeeeie e seseesessenenes .. | 06/05/2019........ Tax Free Exchange.. 9,950,678 ....10,000,000 140,000
00206R  JD 5 |AT&T Inc SrNt 6.200% 03/15/40 s .| 06/05/2019........ Tax Free Exchange.. . 9,918,176 ....10,000,000 137,778
05538U  AC 7 | BB-UBS Trust CMBS Ser 2012-SHOW CI B 3........ccoviiiiniiriniiiinininssisisisniiens | e 04/17/2019........ Wells Fargo Securities LLC............cccoouvrvieviininiiveiininnnes 10,152,344 | oo 10,000,000 | ......... 22,646
075887  BF 5 |Becton Dickinson & COo SrINt 3.734% 12/......couvumvniiieniieicerirererscesseenierenins .. | 06/25/2019........ Variou: 4,722,096 | oo 4,500,000 4,512
075887 BW 8 |Becton Dickinson & Co SrNt 3.700% 06/....... e .| 06/20/2019........ Various 5,275,969 | ..o 5,100,000 | .. 7,225
08162B  BJ 0 |Benchmark Mtg Tr CMBS Ser 2019-B11 ClAS.........coooivirireririrereinriennsiseesienens | veveeeieninenes 05/22/2019........ JP Morgan Securities LLC 6,179,968 | ....ovverirrrererirererinrienend 6,000,000 | coooverveirireriereere e 10,091 [1FE .o
125610G  AB 8 | CCG Receivables Trust LBASS Ser2019-1 C......c.oovvuiviiiniiiciiniiiesiesissississiiens .. | 04/09/2019........ Wells Fargo Securities LLC.. 15,881,538 | ..o 15,883,312 | ........ 1FE
12714#  AA 6 | CTL Tr Ser 2019-3 Boston U (Geneva) 3 .| 04/242019........ CTL Securities LLC 6,510,000 | ..o 6,510,000 |........ 1Z
14880B AG 6 |Catalent Pharma Solutions INC Term Ln B-..........cccovieiriicieiiceeceeeeeeeeeeeeeneees | e 06/20/2019........ JP Morgan Securities LLC 5,006,250 | ..oooeiveriereieieeeeeee s 5,000,000 | ........ 3FE
31620M AR 7 |Fidelity Natl Info Serv Inc SrNt 5.00.... .. | 06/10/2019........ Suntrust Robinson Humprey Inc. 7,779,520 7,000,000 55,417 | 2FE
31620M AT 3 |Fidelity Natl Info Serv Inc Sr Nt 3.00.... B .| 06/26/2019........ Various 12,032,400 ....12,000,000 128,500 | 2FE......coovvvirvinne
337738  AS 7 |FiServe Inc StNt 2.750% Q7/01/24..........ovvoviiirieierniiirresieisise e seenes 06/17/2019........ JP Morgan Securities LLC 16,977,040 | coocorivieceee 17,000,000
337738 AT 5 |FiServe Inc SrNt 3.200% 07/01/26..........ccoivmrriiernirieriereseereeesesi s .. | 06/17/2019........ VAIOUS.....ovvvieeieieei s 12,024,710 ....12,000,000
419838  AA 5 |Hawaiian Airlines 1st Lien PTC Ser A Cl .| 04/22/2019........ Robert W Baird & Co Inc. 6,303,713 6,336,599
444216 AA 1 |Hudson Yards HY 2019-30HY Cl A 3.228%.......c.ccuvuuivueriririeiririnsiiesieseseninssisnees | cvesnssissienns 06/24/2019........ Deutsche Bank Capital.............ccoovverrvnnes 10,299,214 | oo 10,000,000
44421G  AE 3 |Hudson Yards HY 2019-30HY B 3.380% 06!.. .. | 06/24/2019........ Deutsche Bank Capital..........cc.cccrvvrrnnnee 5,664,979 | ..o 5,500,000
57629W BV 1 |Mass Mutual Global Funding Sr Nt 3.600. .| 04/04/2019........ JP Morgan Securities LLC 4,100,800 | ..o 4,000,000
57629W  CE 8 |Mass Mutual Global Funding Sr Nt 2.750..........cccoemieinriinerninierseieeesieseesieiens | ceerereninnenes 04/15/2019........ VaHOUS. ... 8,643,888 | ..o 8,750,000
57629W  CG 3 | Mass Mutual Global Funding Nt 2.950% 0.........ocuerereermriniririeierneierinenns .. | 06/28/2019........ VAIOUS. ...t 10,415,386 | ..ovovvecrreiereniceeeis 10,425,000
59166E  AA 3 |Metlife Securitization Trust RMBS Ser 20 .. | 04/26/2019........ Credit Suisse Securities LLC...... 5,821,715 | oo 5,740,000
62877V AA 9 [NBM US Holding Inc. SrNt 7.000% 05/14.........cooeuiriireriniirerniincierinerseissirereniseen .. | 05/02/2019........ Direct............. 739,845 750,000
64830D AB 9 | New Residential Mtg Ln Tr RMBS Ser 2019- .. | 04/09/2019. Wells Fargo Securities LLC.. 7,171,476 ..7,000,000
701094 AM 6 |Parker-Hannifin Corp Sr Nt 2.700% 06/1 .. | 06/28/2019........ JP Morgan Securities LLC 4,057,040 ..4,000,000
74256L AU 3 |Principal LFE GLB Fnd II Nt 3.000% 04/ .. | 06/25/2019........ VaMiOUS......ovvveiriiiiici s 3249748 | ..o 3,200,000
76761R  AQ 2 |Riserva CLO Ltd CLO Ser 2016-3A CI BR. .. | 06/10/2019. Credit Suisse Securities LLC...... 20,000,000 20,000,000
84861T  AD 0 | Spirit Realty LP Sr Nt 4.000% 07/15/29... .. | 06/25/2019........ VAIOUS.....ocvvererie et 1,344,200
92837B  AB 7 |Visio RMBS Ser 2019-1 CI A1 3.572% 06/. .. | 05/02/2019........ Nomura Securities Intl LLC. 19,443,792
948741  AH 6 |Weingarten Realty Inv Sr Nt 3.375% 101....... .| 06/11/2019. Morgan Stanley & Co LLC. 3,034,440
000000 00 0 |Digicel Group Two Ltd Sr Nt PIK 9.125% 04/01/2019........ Interest Capitalization............. 342
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1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
000000 00 O |Ades International Sr Nt 8.625% 04/24/.............covvverimiiiiiniiiniiseiiesieciessiienis [0 04/16/2019........ Direct............ 755,000 4FE

000000 00 O |Abengoa Abenewco Two BSA 144A Sec Nt 1..... .|B 05/10/2019........ Direct............. 5GI

000000 00 O |China Evergrande Group Sec Nt 8.750% 0 D 06/27/2019........ Direct.... 402,750 328 |4FE

00654A  AA 4 |Adani Green Energy UP SrNt 6.250% 12/......ccovvvuevirrerieniieiiserieniesisseisssienienens 05/30/2019........ Direct.... 715,000 3FE

12644V AC 2 | CSN Resources SA SrNt 7.625% 04/17/26 04/10/2019........ Direct............. 641,381 4FE

25382F  AA 9 |Digicel Group Two Ltd Sr Nt 9.125% 04/ 04/01/2019........ Interest Capitalization............. 8,764 6FE

38060A AC 8 |Gold Fields Orogen Holdco Sr Nt 6.125%.... .| D.... 05/08/2019........ Direct............. 930,000 3FE

46650C  AA 7 | JBS Investments Il GMBH St Nt 7.000% 0.......coouvvmierierneeineereisieriseesesssesisseessenis D.... 04/01/2019........ Direct.... 1,075,900 BFE e
785712 AG 5 |Sable Intl Finance Ltd Nt 5.750% 09/07 D 04/02/2019. Direct.... . 486,056 3FE
92857W  BH 2 |Vodafone Group PLC St Nt 3.750% 01/16/......cc.vuueremrererireernriserieriseesenesseesenen D.... 06/11/2019........ BNP Paribas Securities Corp 7,202,230 . 2FE. e
92857W  BJ 8 |Vodafone Group PLC Sr Nt 4.125% 05/30/. 06/11/2019........ Citigroup. 4,166,280 ,000,000

A3158# AC 3 |Hofer Financial Services GmbH Sr Nt Ser. 04/12/2019. Stonecastle Securities LLC.. 25,041,250 25,000,000

G4588# BQ 3 |Intermediate Capital Group Plc SrNt 4.... 04/24/2019........ Citigroup. 15,000,000 ....15,000,000

G7178*  AF 1 |Porterbrook Rail Finance Ltd Sr Sec Nt S 04/16/2019........ RBC Capital Markets LLC..........cccovumrrrrimereierisrieienisessnieniees 10,438,400 10,438,400

L9116P  AG 8 |Tonon Luxembourg SA 1st Lien Nt 6.500%....... s D... 05/15/2019. Taxable Exchange 39,674 .793,476

N5657T  AJ 5 | Metinvest BV SrNt 8.500% 04/23/26. D.... 06/25/2019........ Direct............. 263,750 250,000

3899999. Total - BoNdS - INAUSHTIAl NG MISCEIAMEOUS. ........cv ittt sttt eme e eesses oo s e s o E e E S8 E 818 f £ 881 SR E£EE S8 £Ef SRR E S8 E 0oL £HE SR f e E e h ke e ehbeeEemsen b e enseen et n bt nnents | fonnssnssnssenssneenssnnsnnsn o 326,367,702 | ..o 333,008,582

Bonds - Bank Loans

000000 00 O |Kellermeyer Building Svcs New 1st Lien T........ et | e 06/21/2019........ Direct............. 52,449 53,248 |........ 4FE

000000 00 0 |Kellermeyer Building Svcs 15t Lien TEM.......c.ruoiueieierineece e ..| 06/21/2019........ Direct.... 1,843 1,871 | 47

000000 00 O |Kellermeyer Building SVCs 15t LIEN TEM......vvviviiiiireieiisrienieississeesise s .| 06/21/2019........ Direct.... 626,811 | oo 636,356 |........ 4FE

000000 00 O |Kellermeyer Building SVCS 1t LIEN TEMN.......vuuivieriieiricircre e eeeseiesnees | sereeseeeeneans 06/21/2019........ Direct............. 104,898 | .o 106,496 |........ AFE

000000 00 O |Service Logic Term Ln Nt6 6.500% 07/3 .. | 06/28/2019........ Tax Free Exchange.. 23,395 23,832 | ........ 3FE

000000 00 O |SpecialtyCare Initial Term Ln Nt4 6.0 .| 04/02/2019........ Tax Free Exchange.. 7,351 7,380 | o 1 |4FE

000000 00 O [Command Alkon Inc 1st Lien Term LN NE 7. | ceeesseseeenns 06/03/2019........ Tax Free Exchange.........cccocevvirienecieicinnenns 22,265 22,500 | .ooorreinne 9 |3FE

000000 00 O |MB2 Dental Solutions LLC Incremental Ter ..| 05/03/2019........ Direct.... BTT.770 | oo 583,607 | ... 3FE

000000 00 O |Foundation Risk Partners Corp Delayed Dr.......... s .1 05/01/2019........ Direct.... 442,837 | o 469,541 | 2FE

000000 00 O |Foundation Risk Partners Corp Delayed Dr.......... e 05/01/2019........ Tax Free Exchange.........ccccccoovvvvvvinniiciininninns 442,837 | oo 469,541 | ........ 2FE.

000000 00 O |SecurAmerica LLC Term LnNt3 9.000% 1 .. | 06/24/2019........ Tax Free Exchange.........ccocvvviveeniencnienncens 3,501 3,605 | o 30 | 2FE

000000 00 0 |SecurAmerica LLC Delayed Draw Term Ln Nt .| 04/18/2019........ Direct............. 95,847 96,938 |........ 2FE

000000 00 O |SecurAmerica LLC Delayed Draw Term Ln #2 et | et 06/20/2019........ Tax Free EXChange........cccvvvvvvenvinnneinninninns 95,880 96,938 |........ 2FE.

000000 00 O |Berry Plastics Corp Term LN RNt6 4.4 ..o ..| 06/10/2019........ Tax Free Exchange.. 20,510 20,510 |........ 3FE

000000 00 O |Ultimus Group Midco LLC 1st Lien Term Ln .| 06/28/2019........ Tax Free Exchange.. 2,165 2,165 |........ 3FE

000000 00 O [Ultimus Group Midco LLC Delayed Draw Ter.........cccuoeerererereeeeneeeeneeneenenseeessesesesneenes | seeeeseeeerenns 06/28/2019........ Tax Free Exchange.........ccocvvveveenencneincens 2,175 2175 | .. 4FE

000000 00 O |Ferraro Fine Foods Corp Term Ln #2 Nt 1.... .. | 05/10/2019........ Direct.... 724,717 735,753 | ... 2FE.

000000 00 O |NSM Insurance Group LLC Incremental Term..... .. | 04/01/2019........ Direct.... 179,700 183,367 |........ 2FE.

000000 00 O |Ankura Consulting Group LLC 1st Lien Ter. .. | 06/26/2019........ Tax Free Exchange.........ccocevvirieninieinincens 9,574 9,747 4 | 4FE

000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 06/17/2019. 29,886 30,112 3FE.

000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 06/14/2019........ 9,962 10,037 3FE

000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 06/14/2019........ 33,206 33,457 3FE

000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 04/26/2019. 19,929 20,080 3FE

000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 04/10/2019........ Direct.... 66,413 66,915 3FE

000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 06/10/2019........ Direct............. 23,244 23,420 3FE

000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .| 06/28/2019........ Tax Free Exchange.. 662,202 666,107 39 | 3FE
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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)
000000 00 0 |Pathway Partners Vet Mgmt LLC NEW DD Ter......c.coviuirniieeiieinsierenssiesssisseenes | aeeverenineens 06/11/2019........ Direct............. 7,195 7,249

000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter. 05/07/2019........ Direct............. 12,176 12,268

000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 05/10/2019........ Direct.... 12,176 12,268

000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .| 04/30/2019........ Direct.... 60,878 61,338

000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter. 04/30/2019........ Tax Free Exchange.........ccocevevivveninceieincens 139,951 | oo 139,951

000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 05/31/2019........ Direct.... 86,537 87,191

000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .| 05/31/2019........ Direct.... 127,291 | oo 128,253

000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 05/31/2019........ Direct.... 38,741 39,033

000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 05/31/2019. Direct. 47,042 47,398

000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 05/03/2019........ Direct.... 13,947 14,052

000000 00 O |Amynta Agency Inc Term Ln Nt 1 6.383%... .. | 04/30/2019........ Tax Free Exchange.........cccccccvvvvvvrinniicicniinninns 3,381

000000 00 O |AQ Sunshine Inc aka Relation Term Ln Nt.... .. | 04/15/2019. Direct.... 1,720,351

000000 00 O |Alcami Holdings LLC 1st Lien Term Ln Nt .. | 06/24/2019........ Tax Free EXChange..........coocvveeeirnerenneineiinnes 5,487

000000 00 O |Information Resources INC 15t LIEN TEM.......c.vvviveriiiiieieierierissiessssisesss e sssseessnes .. | 05/31/2019........ Tax Free Exchange.........ccocvevivevrininicrncens 10,251 10,349

000000 00 0 |Messer Industries Initial Term B-1 Loan ..| 04/11/2019. Citigroup. 10,062,500 ....10,000,000
03525@ AA 6 | Animal Supply Company New Term LN Nt 1......cooveiniirinrieeenesnsseeesissiesseneees .. | 06/28/2019........ Interest Capitalization............. 25,705 25,705

04685Y  AK 5 |Athenahealth Inc Term Ln BNt 2 6.912%......ccovureveniiieirciineeeeseeeescieeienenes .. | 05/10/2019........ Tax Free Exchange. 3,808 .3,884

08579  AX 0 |Berry Plastics Corp TermLn QNt1 4.4 .| 05/20/2019........ Various. 5,792,750 | wvoeveveeieieeieieeeeieas 5,800,000

10483*  AA 3 |Bragg Live Food Products LLC Term LN Ni........ccviuiieiiiineiiessescnseereiseenes | ceeeeeeeennenns 06/11/2019........ Tax Free Exchange........ccocvvvivecnincnicrncens 8,096 .8,295

22818R AW 6 |Crown Americas LLC Term LN BNt 1 4.37....c.cooroieiieee e ..| 06/13/2019........ Deutsche Bank Capital. 2,135,933 | oo 2,117,406

25374L  A* 9 |Centric Brands Inc 1st Lien Term Ln Nt 3 .| 04/30/2019........ 14,724 15,000

31528#  AA 2 |Ferraro Fine Foods Corp TerM LN Nt 1 6......cvieiiiicricccnceceeseneeceeeeeeeeneinnes | ceeereeneensenes 05/13/2019........ 5,825 5,927
36850@ AB 9 | Gehl Foods Inc LLC Term Ln Nt4 7.940%................ .. | 06/03/2019........ 85,212 85,212

45763F AN 8 |Inmar Inc Initial Term LN Nt 1 6.330%......c.cvuuirmerirrercriieiriieriereseesesissessesseeseenes .| 04/10/2019........ 2,278,833 | oo 2,398,771

553404  AB 5 |MB2 Dental Solutions LLC TeMM LN Nt T....couiiuieciiciieiiecseeiseiesisesiesesesiseisenes. | ceneisnesinees 05/17/2019........ BT4435 | oo 580,237

55340# AB 5 [MB2 Dental Solutions LLC Term Ln Nt 1 .. | 06/28/2019........ Tax Free Exchange.........ccocvvvivicnininicrncins 1,364,129 1,377,145
62974@ AF 7 |National Seating&Mobility INC INCrementa.............ovueveeeevrerrereireeescre e .| 05/03/2019........ Direct............. 1,318,395 ..1,338,472

62976# AC 0 |NSM Insurance Group LLC Incremental Term..... . SRR IS 04/10/2019........ Tax Free Exchange.........cccocvevivicnininicnncn 179,714 | e 183,367

74966U AP 5 |RPIFinance Trust Term Ln 6 Nt 1 4474 ..o .. | 06/24/2019........ UBS Financial Services Inc 1,144,229 .1,139,954

76168 AN 6 |RBS Global (Rexnord) Term LnB Nt 1 4 .| 05/22/2019........ Credit Suisse Securities LLC.... 1,802,250 ..1,800,000
84611@ AF 0 |Sovos LLC 1stLien Term Ln Nt 1 7.025%........cceurrveerirereiieiriiniseiesisesiesissiienes | vevesenennenns 04/29/2019........ Direct............. 10,458,979 | ..ooovoverrererciene 10,672,428
84611@ AG 8 |Sovos LLC Delayed Draw Term LN NE T 7. .. | 05/31/2019........ Direct............. 393,568 | ..o 397,543

88632N  AJ 9 | Tibco Software Inc New Term Ln B Nt 1.................... .| 05/15/2019........ JP Morgan Securities LLC 8,040,000 | .o 8,000,000

88870T  AG 3 |Tivity Health InC Term Ln BNt 1 7.772.....cocvuirerieicnscencsisenesiesiseesesisssienin | conesienienes 05/10/2019........ Direct............. 4,699,315 | ..o 4,819,811

928432  A* 4 |Visual Edge Technology Inc Term Ln Nt 3.... .. | 05/31/2019........ Tax Free Exchange. 15,981 16,250

928432  A* 4 |Visual Edge Technology Inc Term Ln Nt 2.... .. | 05/28/2019........ Interest Capitalization... 13,345 13,345

928432 A@ 2 |Visual Edge Technology Inc Delayed Draw... .| 05/31/2019........ Interest Capitalization... 638 ....638

928432 A@ 2 |Visual Edge Technology Inc Delayed Draw. .. | 05/31/2019. Tax Free Exchange.. 767 e (T3

928432 A@ 2 |Visual Edge Technology Inc Delayed Draw... .| 06/13/2019........ Interest Capitalization... 14,021 14,021

928432 A@ 2 |Visual Edge Technology Inc Delayed Draw... .. | 06/13/2019........ Tax Free Exchange. 13,960 13,960

BL2961 73 0 | Ultimate Software Group Inc Initial Term... .| 05/17/2019. Credit Suisse Securities LLC...... 19,980,625 19,900,000

68371Y  AJ 2 |Open Text Corp TermLn Nt 1 4.178% 05/.. A 06/07/2019........ VaMHOUS. ..ottt 6,373,090 | cooocreirienieeerienind 6,349,280

C7740G  AB 7 |Regent Purchaser Inv (RGL) New Term Ln N......c..ovuririiniieiiininisniesienieens A.. 06/28/2019........ Interest Capitalization............. 114,891 114,891

02034#  AA 0 |MISYS (Almonde Inc) Term Ln Nt 1 5.830. D.... 04/29/2019........ Various 4,367,000 ..4,400,000

8299999, TOAI - BONGS = BANK LOBNS. ....vvtrtueseiseiesseiseesssessees st st seee s ses 8828484884288 E 8106 L4 180E8 4k 8 £ EE 8oL 8488 E 848 EE£EEf 4L E L8 4£EE oL 1EEE 4L E 1484 E£LE 1L LA 484 EE L oL E £ A8ttt enisseias 87,849,489 ....88,291,963
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NAIC Designation and
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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)
8399997, TOHAl - BONAS = P ...tttk eh ek neh S44ehseheeEeh D e h oL b oL s e s 4 e0b 8o h b oL f e E e E b8 E e E oL E L f£EEE b e84 E e h oL L4 b8 H oL E b E L b EeE e E oL b oL f e h oL b b EeE b b ek eeh eLbehetheehene et h bbbt bttt | beniensen et b st 610,440,842 | ..o 608,591,532 [ ..o 2,012,238 |............ XXX
8309999, TORAl = BOMAS.......veretter et tesers s eet ettt 8 R 8 £0EoEE 1800k £E1HEEE LR oL E £ EE LR E LR L8R E L E LR LR E L E LR E LR E SRR EEE LR E LR e LR E e eeEbeeE Rttt | et 610,440,842 | ..o 608,591,532 | ..ovoiinirinrinni i 2,012,238 | ...ccoooonns XXX
Preferred Stocks - Industrial and Miscell;
05971P  AB 4 |Banco Mercantil De Norte Jr SUD Nt 7.5.......ciiiiiiniinniicisissnissiei s |D ............. | 06/20/2019........ DIFEOR. .ttt | b 250,000.000 250,000 | ..o | e
8499999. Total - Preferred Stocks - INAUSEIAl @NA MISCEIANEOUS.............c.c..cueveveieireiiieieieectcee et ceiet eetettetetetetet et et et s tetesesaeteteesetetessseseseseaetessssesesesetesessssetessssesesessesesessesesessssesetsassesessssesessseassesnsetetasassesensnsetesannns | eaetesisees 250,000 XXX | 0
8999997. Total - Preferred Stocks - Part 3. 250,000 XXX 0
8999999. Total - Preferred Stocks........... 250,000 XXX 0
Common Stocks - Industrial and Miscell
31340# 00 1 |Federal Home Loan Bank Com CIB.. .. | 04/08/2019. DIFECR. ..ottt | e ....50,000.000 ..5,000,000 XXX u
691204 10 6 |Owl Rock Capital Corp Com .| 06/17/2019........ DIFECR. .1ttt | bbb 755,632.850 ....11,561,183 XXX e |
88642R 10 9 | Tidewater INC COM... ..o sesersssesess sttt senssnssssansssnnnsns | ansssssssassses 05/28/2019........ 5,384.000 158,881 XXX |
9099999. Total - Common Stocks - Industrial and Miscellaneous 16,720,064 XXX 0
Common Stocks - Parent, Subsidiaries and Affiliates
63863* 10 4 | Nationwide General Ins CO COM.......ece [ [ 04/30/2019....... [ Direct. ..o [ L 1,700,000 XXX K
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates... 1,700,000 XXX 0
Common Stocks - Mutual Funds
63867N 21 6 | Nationwide Dest 2055-C (SEEd)..crererererrrmersrsrsmsrersressesesrrsrmrrerene [ [ 06/11/2019.......| Direct...ooce | 1.160 15 XK e |
9299999. Total - ComMON SOCKS = MULUAI FUNGS. ... s fhb bbb 15 XXX 0
™ 9799997, Total - COMMON SHOCKS = PA 3.k 4 ehs etk bbb sisnssnes 18,420,079 XXX 0
Q| 9799999. Total - Common Stocks..........ccooeerverrenees 18,420,079 XXX 0
:h 9899999. Total - Preferred and Common Stocks. 18,670,079 XXX . . 0
Q) 9999999, Total - BONAS, Preferred AN COMMON SOCKS.............v...eveeeeeeeseeeeeseeeeeeeeeeeeeeeeseeeeeeeseeeeeeseeese eeoeeeeeseeseeeeeseseeeseeeeseseeeseseees e eees e eee s eee s eees e eeee e eeseeeeee e eeseesees e ee e e eeseeeee e ee e e eeeseseee s eee s eee s eeeeeeeeseeeeseeeeee eoeoeesseeseeseseseseeeesseeeeseeeesseesessenens | eoeoeeeeeeseeseeeseeeeseneesaneed 629,110,921 XXX e 2,012,238
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....1.




statement for June 30, 2019 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

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

SCHEDULE D - PART 4

1 2 3 5 6 7 8 Change in Book/Adjusted Carrying Value 16 17 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 Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange Dividends | Contractual | Symbol/
g Number of Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) Received Maturity Market
CUSIP Identification Description n Name of Purchaser Shares of Stock | Consideration Par Value (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal During Year Date Indicator (a)
Bonds - U.S. Government
36179S  T7 2 |GNMA Pool #MA4174 5.000% 11/20/24.. | .. . | Paydown 1,321 | e 1,321 (35) 1,321 11/20/2024.
36202C 4P 5 | GNMA Pool #2630 6.500% 08/20/28........ . . | Paydown 254 254 9) 254 08/20/2028.
GNMA REMIC Ser 2010-164 Cl BD
38377N N7 5 [3.500% 0 . | Paydown 854,918 854,918 | ..........844,002 | ............852,052 | .cocovriviririrnns | v 2,866 2,866 | .o | e 854,918 | ... | e | e 0 [ 12,622 | 09/20/2037. | 1....cvvvvrvrne
GNMA REMIC Ser 2010-163 Cl MD
38377R  KS 3 [4.000% 0 | PaydowN.......cviiccicniens [ | e 610,217 | .......... 610,217 | ........587,167 | .cecrieren003,868 | oo | v 6,349 6,349 [ | e 610,217 | oo | cererverneniennes | cvevreieeeend0 | 10,390 | 06/16/2039. [ 1....c.cvvverne
GNMA REMIC Ser 2011-34 CI PB
383770 PV 4 [4.000% 08 | PaYdOWN.....ociinnicciens [ | 403,709 | .......... 403,709 2,833 08/20/2039.
455780 AG 1 |Indonesia (Republic of) AID SrNt 8.90.....|.. .| Redemption  100.0000 50,000 50,000 (929) 06/01/2021.
Vendee Mtg Tr RMBS REMIC Ser 1995-3
911760 GT 7 |1Z . | Paydown 82,927 82,927 | ..cc0en.85,236 | ovirrernn83,209 | i (282) (282) | cvvvevveerieries | i 82,927 | .ooovvvvvvernns e [ v | i 2,481 | 09/15/2025. | 1....covvvvevn
Vendee Mtg Tr RMBS REMIC Ser 1996-2
911760 HH 2 |1Z . | Paydown 85,631 | oo 85,631 | ...ee00n.85,205 | ooiirerrnn85,329 | oo 301 301 [ e | s 85,631 | ..ocvvevevernns [ [ vvrveiinenend [ 2,481 | 06/15/2026. | 1......occvnev.
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 [Cl1 . | Paydown 52,620 | oo 52,620 06/15/2028. | 1...ccooovrennns
0599999. Total - Bonds - U.S. GOVEMMENL. ...t ot evisinississsenssssss s essssses s enesssesssnssssssensenessssssiens | oonnees 2,141,597 | ... 2,141,597 XXX XXX
Bonds - All Other Government
000000 00 O |Argentina (Republic of) Unsec Nt 8.750....| D .|Redemption  100.0000.........ccccows | corrvvmrrmmiirenirnrins | v 47,811 | e 47,811 05/07/2024.
000000 00 O |Ukraine Govt SrNt 9.750% 11/01/28....... D . | Direct 695,970 666,000 11/01/2028.
000000 00 0 |Argentina (Republic of) SrNt 8.280% 1....|D . | Direct 291,379 | ..., 391,170 12/31/2033.
000000 00 O |Republic of Nigeria SrNt 7.696% 02/23... | D . | Direct 200,100 200,000 02/23/2038.
900123 CA 6 |Turkey (Republic of) SrNt 3.250% 03/2... |D L DIMECE. e | o | e 1,106,250 | ....... 1,250,000 03/23/2023.
1099999. Total - Bonds - All Other GOVEIMMENL...............cooovivieiiieiieieiiiies eveiirieieieissesesesssesssessssssessessesessssessessesssssssesssssnsensense | eoieian 2,341,510 | ....... 2,554,981 2,214,968 XXX
Bonds - U.S. States, Territories and P ions
34153P  MF 2 |Florida St Bd Ed GO Pub Ref Cap Outlay S| .. Call  101.0000.......cccccourrmrirmriins | e | e 9,988,900 | ....... 9,890,000 | .....10,459,258 | .........10,024,651 | .....cccccovimui | curenns (38,655) | ...cvvvuiviane (38,655) 9,985,996 |......ccccovvvrre | 1000(95,996) | ........(95,996) | ..... 346,150 | 06/01/2024.
419792 FE 1 |Hawaii St GO Preref Ser DQ 5.000% 06/0| .. Call  100.0000 3,595,000 3,595,000 | .......3,725,387 | ..........3,611,685 | ..ccoocvrrvirirur | crrrenns (16,685) | ....vovucvreiene (16,685) 3,695,000 | ..oouvveerinninn | cevrerierrnnis | ceverieeniinnnd0 | s 89,875 | 06/01/2020.
594610 3J 4 |Michigan St Enviro Protn GO Ref Environm| .. Call  100.0000........ccommrermrermerrnns | vererreerseiserseniienes | cevies 1,000,000 | ....... 1,000,000 (2,722) (2,722) 1,000,000 [ ..ocvonvereerens | eeerrrirnennenes | eevereirneeieenn0 [ s 30,000 | 11/01/2022.
83710D W2 0 |South Carolina St GO Infrastr-Ser A 5...... . Call  100.0000........couemmrmrerernnns | ererermrrseerennninnires | oevens 3,730,000 | ....... 3,730,000 | .......4,005,796 | ...........3,743,234 | ...ccoovvivins | crrs (13,234) [ oo (13,234) 3,730,000 | ..o [ rrerrereneens [ o0 [ 93,250 | 10/01/2020.
928109 VL 8 |Virginia St GO Ser B 5.000% 06/01/23..... . Call_ 100.0000.......ccmmmermmernmnnns | voresrmrssmissrsnnenenes | avvean 4,500,000 | ....... 4,500,000 o (35,856) (35,856) [ ..ovvvreerrirrnnies | cereienna 4,500,000 | ..o s [ o0 | 112,500 | 06/01/2023.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. .......ccciiis i essssnssssisssssseniss | oo 22,813,900 | ... 22,715,000 0 ... (107,152) (107,152) 22,810,996 |...............0 | ......(95,996) | .......(95,996) | ..... 671,775 XXX
Bonds - U.S. Political Subdivisions of States
Ann Arbor MI GO Bld Amer Bd  5.500%
035438 CE 8 |05/ | Call  100.0000.........ccumrermirennes | e | s 1,000,000 | ....... 1,000,000 | .......1,000,000 | ...........1,000,000 | ....ccoevurrurree | rormrrmmrireriranens 0 | oo | s 1,000,000 [ ..ocvorverrierens | vevrerirnrirenes | vevererinriieenn0 [ 27,500 | 05/01/2024. | 1FE............
101547 TS 6 |Boulder Valley CO GO Sch Dist #RE-2 Boul .. | Call  100.0000.........cccmmmemrienns | e | s 7,930,000 | ....... 7,930,000 | .......8,401,960 | ..........7,956,431 | ..ccccovivirnnn | v (26,431) (26,431) 7,930,000 | ..oovreerienins | cerenrieeinens | erveriieeninnnn0 | 198,250 | 12/01/2023. | 1FE............
101547 TT 4 |Boulder Valley CO GO Sch Dist #RE-2 Boul .. L[ Call 100.0000.........ocrernriinnes | e | s 7,285,000 | ....... 7,285,000 | .......7,594,575 | ... 7,304,542 | oo | s (19,542) | ..o (19,542) | ..cvvorercirens 7,285,000 | ..oocveereerinn | cerenrineinens | evveeieeninnnns0 | 182,125 | 12/01/2024. | 1FE............
101547 TY 3 |Boulder Valley CO GO Sch Dist #RE-2 Boul .. L[ Call 100.0000.........cvrereerrees | e | s 4,000,000 | ....... 4,000,000 | ......4,044,482 | ......... 4,004,239 | ....cccoovimmirne | corrrnens (4,239) (4,239) [ oocevneicienen | e 4,000,000 | ..oooverenrrieene [ e [ 0 | s 100,000 | 12/01/2029. | 1FE............
289365 KQ 0 |EImbrook WI Sch Dist GO Preref Sch Bldg | .. LCall 100.0000........cmernrirrirnns [ e | e 1,195,000 | ....... 1,195,000 | .......1,200,581 | .........1,195,398 | ....ccovvvirrinnce (398) (398) [ v | e 1,195,000 | coocvvvreiervenns | cvrerrerneniens | vereveienenn0 | e 26,888 | 04/01/2027. [ 1...oovvvvrnnee
Elmbrook WI Sch Dist GO Unref Sch Bldg
289365 KR 8 |& L[ Call  100.0000........ocwmrerneirinies | e | s 1,080,000 | ....... 1,080,000 | .......1,060,061 | ...........1,064,984 | ........ccccorcenn. 369 369 1,065,354 | ...coovvvevveiricns | e 14,646 | ... 14,646 | ... 24,300 | 04/01/2027. | 1..ccoovvrnncns
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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
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303820 2W 3 |Fairfax Cnty VA GO Ref Pub Imp 4.000% |.. | 04/01/2019. | Call ~ 100.0000..........ccevrvmmerermrers | wrrerrremermeererinnnnns | eveeens 7,475,000 | ....... 7,475,000 | ....... 7,521,588 | ..ccoovnee TATT382 | oo | v (2,382) (2,382) | .ooeernreerienen | e TA75,000 | oo | vevverineenenin | ceveeeienieeens 0. 149,500 | 04/01/2023. | 1FE............
New York NY GO Unref Ser M 5.000%
64966K BY 8 |04/0 .. | 04/01/2019. | Maturity........cocevevenes 5,000 | .o 5,000 | oo 5,085 | oo 5,000 [ .o | 0 5,000 [ .oviviinirnenns [ e | crrnerenennens 0 [ 125 | 04/01/2019. | 1FE............
2499999. Total - Bonds - U.S. Political Subdivisions of States...........cccouiiies v sesssssssnienns | ooees 29,970,000 | ..... 29,970,000 | .....30,828,332 | ......... 30,007,976 | ...oooovvrnnnnn 0] s (52,623) | ovovvererins 0 [ (52,623) 0 29,955,354 0 [ 14,646 | ........ 14,646 | ..... 708,688 XXX XXX
Bonds - U.S. Special Revenue and Special A t
Anderson IN Sch Bldg Corp Rev LBASS
033896 HU 8 |Ref .| 04/01/2019. | Call ~ 100.0000.........ccoorerermrerin [ eorerirmrrinnirerrerirns | e 11,205,000 | ..... 11,205,000 | .....11,981,170 | ......... 11,207,958 | ....ovvvvrvirnnn. . (2,958) (2,958) [ oovvvevvereriens | vrvviennn 11,205,000 | .ovovvovvrrieis [ | coverrenineinnnnd 0 ... 398,400 | 01/15/2022. | 1FE............
FHLMC Gold PC Pool #D62830 7.000%
3128F2 EB 7 |08/1 .. | 05/01/2019. | Paydown 183 3 183 08/15/2025.
FHLMC Gold PC Pool #D62882 7.000%
3128F2 FX 8 |08/1 .| 06/01/2019. | Paydown 1,181 17 1,181 cevnnrennerenen0 [ s 34 | 08/15/2025.
3128NE A5 9 |FHLMC Pool #1A0028 5.035% 10/25/35.. | .. | 06/01/2019. | Paydown 82,278 (428) | covoevverieries | i 82,278 | ..o [ e . 10/25/2035.
FHLMC REMIC Ser 113-C  8.500%
312903 HR 1 |05/15/21 .. | 06/15/2019. | Paydown 5,739 21 5,739 [ v | e | e (VI I 202 |05/15/2021. [ 1...ovvrienes
FHLMC REMIC Ser 1085 CI G 8.500%
312905 E4 0 |05/15 .| 06/01/2019. | Paydown 1,723 7 1,723 [ i [ | e 0 | 61 | 05/15/2021. | 1..ceocirnnens
FHLMC REMIC Ser 1077-E  9.000%
312905 YJ 5 |05/15/21 .| 06/01/2019. | Paydown 2,538 (37) 2,538 | i | v | e (U0 I 95 | 05/15/2021. | 1..ucevrcvrnnens
FHLMC REMIC Ser 1116-XA  8.400%
312906 E5 5 [08/15/2 .| 06/01/2019. | Paydown 1,367 10 1,367 08/15/2021.
FHLMC REMIC Ser 1437-HD  7.000%
312913 ZE 9 [12/15/2 .| 06/01/2019. | Paydown 3,333 (26) 3,333 12/15/2022.
FHLMC REMIC Ser 1504 Z 7.000%
312915 UF 6 |05/15/23 .| 06/01/2019. | Paydown 33,580 33,580 34542 | i 33,886 | .o (306) (C101C) [N 33,580 | cvoereererineinns | e | e (VI I 984 | 05/15/2023. [ 1...ccovvvvernnes
FHLMC Gold PC Pool #C00418 7.000%
31292G PB 6 |08/1 .| 06/01/2019. | Paydown 153 153 3 3 08/15/2025.
3132GK  ZN 9 |FHLMC Pool #Q04649 3.500% 11/15/41. |.. | 06/01/2019. | Paydown 838,417 838,417 | ........871,424 | .....c.......869,217 | oo | e (30,801) [ voovvererercers [ erererens (30,801) | .ovvvrererrernens 11/15/2041.
3132GL XT 6 |FGLMC Pool #Q05490 3.500% 01/15/42. |.. | 06/01/2019. | Paydown JEOTUSURUPIN RO 475,886 | .......... 475,886 | .........494,551 | ............ 493,008 | ...cocoorimirni | crrenns (EAVX) | R B (17,123) | ocveercirens 01/15/2042.
3132GR  AS 0 |FGLMC Pool #Q06017 3.500% 02/15/42. | .. | 06/01/2019. | Paydown 589,995 | .......... 589,995 | ..........613,183 | ...ccc0oee. 811,308 | oo | e (21,312) (21,312) 02/15/2042.
3132GR ZW 4 |FGLMC Pool #Q06757 3.500% 03/15/42. |.. | 06/01/2019. | Paydown 241,982 241,982 | .........249,401 | ..o 248,958 | oo [ i (6,977) (8,977) [ oo | e 241,982 03/15/2042.
3132GT GV 3 |FHLMC Pool #Q08012 3.500% 04/15/42. | .. | 06/01/2019. | Paydown e | s 697,756 897,756 | ..o, 725,072 | i 722,889 | e | v (25,133) (VI ICK) | IO [P 697,756 04/15/2042.
3132GT JE 8 |FHLMC Pool #Q08061 3.500% 05/15/42. | .. | 06/01/2019. | Paydown 4,996 (29) (29) 4,996 05/15/2042.
FHLMC Gold PC Pool #C80131 6.000%
313356 EC 5 |03/ .| 06/01/2019. | Paydown 1,348 | oo 1,348 | oo 1317 | 1331 | [, 17 17 1,348 | o | e | v (V1 I 34 103/15/2024. | 1..ccvvvnvnnc.
FHLMC REMIC Ser 1628-KZ 6.250%
313373 KF 4 |12/15/2 .| 06/01/2019. | Paydown SO N 10,349 | oo 10,349 | oo 10,872 | oo 10,496 | ..ooovvrvvrirs (147) (147) | e | e 10,349 | oo | e | v (V1 IO 266 | 12/15/2023. [ 1.....coovevenee
FHLMC REMIC Ser 1674-Z 6.750%
313373 Q2 7 |02/15/24 .| 06/01/2019. | Paydown 22,723 22,723 23,509 | oo 22,983 | .o (261) (261) | cevvreeerieries | i 22,723 | oo [ e [ e (VI IO 610 |02/15/2024. [ 1........coccouce
FHLMC REMIC Ser 1683 Z 6.500%
3133T3 X8 6 |02/15/24 .| 06/01/2019. | Paydown 34,141 7 02/15/2024.
FHLMC REMIC Ser 1837-Z 6.500%
313376 M4 0 |04/15/26 .| 06/01/2019. | Paydown JEVTUTRTOORRI N 12,513 | e 12513 | e 12,900 | oo 12,665 | .o (152) ({157 [ IO 12,513 | oo | v | e (1 331 | 04/15/2026. | 1........ccvenee
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FHLMC REMIC Ser 1967-BA 7.000%
3133TA CQ 3 |06/17/2 .| 06/01/2019. | Paydown 3133 | e 3133 | s 3,233 | s 3,164 | (31) (31) 3133 [ e | e | e (V1 I 90 [06/17/2027. | 1..ccvvvrerec.
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ .| 06/01/2019. | Paydown 30,531 (583) (583) | cvvvurevrrieriins [ e 30,531 | s e [0 | 870 | 11/20/2027.
31342A P4 5 |FHLMC Pool #780443 4.727% 03/25/33.. | .. | 06/01/2019. | Paydown 65,299 95 03/25/2033.
FHLMC Gold PC Pool #D49973 6.000%
31356B  CJ 7 |03/ .| 06/01/2019. | Paydown 1,096 59 1,096 [ oo v | e 0 | e 27 | 03/15/2024. | 1...covvvvnecn
FNMA REMIC Ser 1990-64Z 10.000%
31358E MW 9 |06/25/2 .| 06/01/2019. | Paydown 3,979 | v 3,979 | i 4466 | ..oooornns 4,044 | (66) (66) 3,979 [ | s | e (1 I 166 |06/25/2020. | 1.....ccoevrec.
FNMA REMIC Ser 1990-72B  9.000%
31358E RK 0 |07/25/2 .| 06/01/2019. | Paydown 3,921 32 3,921 07/25/2020.
FNMA REMIC Ser 1990-83A 9.250%
31358E XG 2 |07/25/2 .| 06/01/2019. | Paydown 2,475 14 2,475 07/25/2020.
FNMA REMIC Ser 1991-39J 9.000%
31358G PP 6 |05/25/2 .| 06/01/2019. | Paydown 1,003 (12) 1,003 [ oo [ eveereriennnens | v (U I 38 | 05/25/2021. | 1..cevrcvrnnvens
FNMA REMIC Ser 1991-56G  8.600%
31358G X4 4 |06/25/2 .| 06/01/2019. | Paydown 1,047 8 1047 [ oo [ | v (V0 I 37 | 06/25/2021. | 1...coovverecs
FNMA REMIC Ser 1991-73A  8.000%
31358H GT 6 |07/25/2 .| 06/01/2019. | Paydown 706 706 678 | v (S1ST: N . 8 8 0 [OORTORONN IR ISP (1 I 24 107/25/2021. | 1..coovvrrinnes
FNMA REMIC Ser 1991-92Z 8.500%
31358H XU 4 |07/25/2 .| 06/01/2019. | Paydown 3,369 | oo 3,369 | oo 3511 | s 3,383 | e (14) (14) 3,369 | v | cereereeenineins | e (11 IO 120 | 07/25/2021. | 1..ccvvnrrvnne
FNMA REMIC Ser 1992-71X  8.250%
31358M P4 0 |05/25/2 .| 06/01/2019. | Paydown 3,902 | oo 3,902 | oo 4,060 | oo 3,926 | .o (23) (23) 3,902 | oo | e | e (11 IO 134 | 05/25/2022. | 1....coovvvnne
FNMA REMIC Ser 1992-49 CIL 7.000%
31358M Wz 3 |04/ .| 06/01/2019. | Paydown 4,328 | .o 4,328 | .o 4254 | oo A278 | oo | e 49 49 4,328 | oo | e | e (V1 I 126 | 04/25/2022. | 1......oovvvvne
FNMA REMIC Ser 1992-124 PZ  7.000%
31358N 5B 4 [07/2 .| 06/01/2019. | Paydown 5,247 | oo 5,247 | oo 5,399 | oo 5,277 | covvererireenne (30) (30) 5,247 | oo | e | e (V1 IO 155 | 07/25/2022. | 1....cooovvvrne
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .. | 06/01/2019. | Paydown 1,087 | v 1,087 | oo 1,071 | i 1,078 | oo . 9 9 1,087 | o | e | v (V1 I 25 [07/25/2023. | 1..coovvvnerncn
FNMA REMIC Ser 1993-119GA 6.500%
31359B  ZK 6 |07/25 .. | 06/01/2019. | Paydown [RTSTORR IS 12,835 | .o, 12,835 | v 12,667 | covveverirens 12,755 | oo | e 80 80 [ o [ s 12,835 | oo v | e (V1 I 343 1 07/25/2023. [ 1...ocovvvrrnnes
FNMA REMIC Ser 1997-63 ZA  6.500%
31359Q LQ 5 |09/18 .| 06/01/2019. | Paydown FSOTURTRTRI Y 45737 | oo 45,737 | oo 44,836 | ..o 45221 | .o, . 516 L3 [T OO OO A5,T37 [ e v | e 0| e 1,219 [09/18/2027. [ 1....cooovvvenes
FNMA REMIC Ser 1998-73 CI MZ
31359 BH 5 |6.300% 10 .| 06/01/2019. | Paydown 1,103 | oo 1,103 | oo A3 | i 1,119 | (16) (16) 1,903 [ oo [ oveeeriesinens | e (U1 I 29 | 10/17/2038. | 1...ceocvrnnens
FNMA REMIC Ser 1989-67D 9.000%
313602 3E 2 |10/25/1 .| 06/01/2019. | Paydown 792 792 789 | oo 787 | o . 5 5 792 | oo [ e [ e (U I 29 |10/25/2019. | 1..cevrcvrnnens
FNMA REMIC Ser 1989-62G  8.600%
313602 W4 2 |10/25/1 .| 06/01/2019. | Paydown 1,303 10 1,303 10/25/2019.
FNMA REMIC Ser 1990-35E  9.500%
313603 2H 4 |04/25/2 .| 06/01/2019. | Paydown 512 512 511 3 3 512 04/25/2020.
FNMA REMIC Ser 1990-41D  9.500%
313603 5 7 |04/25/2 ..| 06/01/2019. | Paydown FSOTUSTRTRRI RN 11,554 | oo 11,554 | v 12,607 | oo 11,651 | v (97) (74 ) SR IR 11,554 | oo | e | v, (V1 IO 454 | 04/25/2020. | 1......ovvvvnv
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FNMA REMIC Ser 1989-86E 8.750%
313603 GW 6 |11/25/1 .| 06/01/2019. | Paydown 548 548 531 | o 544 | o . 4 4 BA8 | oo [ v | s (1 I 20 [ 11/25/2019. | 1.cvvrrcerecs
FNMA REMIC Ser 1989-90E 8.700%
313603  JJ 2 |12/25/1 .| 06/01/2019. | Paydown 1152 | i 1,152 | v 1443 | 1,145 | o . 7 7 1,152 [ o [ oneineiiinsienns | e 0 | o 41 [12/252019. [ 1..covvvrenee
FNMA REMIC Ser 1990-1D 8.800%
313603 QH 8 |01/25/20 .| 06/01/2019. | Paydown 231 231 228 | i P | . 2 2 231 | e [ e | e (110 I 8 1 01/25/2020. | 1...cvvuvrernes
FNMA REMIC Ser 1990-4Z 9.350%
313603 TW 2 |01/25/20 .| 06/01/2019. | Paydown OISR N 11,216 | v 11,216 | v 12,334 | oo 11,252 | oo (36) (K1) | SN IO 11,216 | oo | e | e (V1R I 434 1 01/25/2020. | 1....coovvvnne
313730 ZC 4 |FNMA Pool #304139 9.000% 01/25/25.... | .. | 06/01/2019. | Paydown 190 190 200 | v 195 | o [ e (5) (5) 190 [ v | e | v (V1 7 [01/25/2025. [ 1...ccovvvnrnnee
FNMA DUS Pool #377810 7.500%
31377H VB 5 |05/25/27 .. | 04/01/2019. | Paydown 1,549 | oo 1,549 | oo 1,520 | oo 1,525 | oo | e 23 23 1,549 | oo [ oreineiieninens | e 0 | 39 | 05/25/2027. | 1..cceorvirnnns
FNMA DUS Pool #380814 6.030%
31377M AP 6 |12/25/19 .| 06/01/2019. | Paydown 33,244 | ..o 33,244 | oo 35,681 | .ooovreeirnnes 33,324 | .o (80) (£:10) ) SRRSO IO 33,244 | oo [ e [ e (VI IR 836 | 12/25/2019. [ 1...ovvrcrenee
FHLMC REMIC Ser 3756 CI PB  4.000%
3137A2 NK 3 |1211 .| 06/01/2019. | Paydown 357,204 357,204 4,072 2357,204 [ e | 0 [ 6,440 | 12/15/2037. | 1.
FNMA DUS Pool #461459 5.450%
31381H TQ 9 [11/25/23 .| 06/01/2019. | Paydown 8,049 (46) 8,049 11/25/2023. 1.
31381L  NY 9 |FNMA Pool #464007 6.650% 01/25/28.... |.. | 06/01/2019. | Paydown JSTSTOUOIOT ISR 10,994 | ..........10,994 | ............14,070 (P2 1:1: ) I ISR 10,994 01/25/2028. | 1.
3138A8 D6 0 |FNMA Pool #AH6424 4.000% 02/25/41... |.. | 06/01/2019. | Paydown e | s 152,505 | .......... 152,505 | .......... 153,510 (989) | v | e 152,505 02/25/2041. |1
3138A8 F4 3 |FNMA Pool #AH6486 4.000% 03/25/41... | .. | 06/01/2019. | Paydown 203,467 203,467 204,901 (1,324) 03/25/2041. | 1.
3138A8 JE 7 |FNMA Pool #AH6560 4.000% 02/25/41... | .. | 06/01/2019. | Paydown ST OROOT ISR 17,770 | oo 17,770 | ............17,888 (117) 02/25/2041. | 1.
3138AE  J8 7 |FNMA Pool #AI1186 4.000% 04/25/41..... .| 06/01/2019. | Paydown 250,360 250,360 | .......... 252,047 (1,624) 04/25/2041. 1
3138EA MJ 3 | FNMA Pool #AK5760 3.000% 04/25/42.... | .. | 06/01/2019. | Paydown 87,882 ..87,882 ..85,419 ..85,431 2,451 ....87,882 04/25/2042. | 1.
3138M8 AH 6 | FNMA Pool #AP4507 3.000% 09/25/42.... .. | 06/01/2019. | Paydown revereenessrenienes | o 41,536 | ...........41,536 | ..........40,776 | ... .40,786 | ... . 750 . ...41,536 09/25/2042. | 1.
3138MC  3U 6 |FNMA Pool #AP8910 3.500% 10/25/42.... | .. | 06/01/2019. | Paydown 267,042 267,042 | .......... 269,713 | oo 269,505 | ...coovrrrerinns . (2,463) (2,463) [ ..o | e 267,042 10/25/2042. | 1
3138W9  GP 9 |FNMA Pool #AS0205 3.000% 08/25/43.... | .. | 06/01/2019. | Paydown ..71,365 3,392 3,392 . ...71,365 08/25/2043. | 1.
3138WE VB 2 | FNMA Pool #AS5109 3.500% 06/25/45.... | .. | 06/01/2019. | Paydown reernnn. 577,908 . (19,199) [ ooververcerne [ e (19,199) | ..vvvverernens . ..577,908 .0 ]........8,911 | 06/25/2045. | 1.
3138WF  B6 2 |FNMA Pool #AS5460 3.500% 07/25/45.... | .. | 06/01/2019. | Paydown JEOTSTUPIN RPN 953,280 | ..........953,280 | .......... 993,348 | ..ooeereeei991,340 | o | e (G 0L<]0) R DR (RS 0LC10) IR ISV 953,280 | ..cvvurvrciinens | eereerireninnins | e 0. 14,624 | 07/25/2045. |1
3138WF NY 8 |FNMA Pool #AS5806 3.000% 09/25/45.... | .. | 06/01/2019. | Paydown revernnnenen | s 489,416 493,660 ..(3,958) (3,958) . 09/25/2045. | 1.
3138WW BR 9 |FNMA Pool #AT8147 3.000% 07/25/43.... | .. | 06/01/2019. | Paydown 39,120 reveerenenn 37,892 1,146 . ....39,120 07/25/2043. | 1.
3138X0 Y5 1 |FNMA Pool #AU1631 3.000% 07/25/43... |.. | 06/01/2019. | Paydown e | e 114,752 | ... 114752 | ... 111,148 3,310 | oo | e 114,752 07/25/2043. | 1
3138X2 VU 5 |FNMA Pool #AU3326 3.500% 07/25/43... |.. | 06/01/2019. | Paydown [ESTTRTRUPI RO 188,146 (1,638) [ ..o | e 188,146 07/25/2043. | 1.
3138X3  CJ 9 |FNMA Pool #AU3672 3.500% 07/25/43... | .. | 06/01/2019. | Paydown 4,087 (36) 07/25/2043. | 1.
3138X3 EJ 7 |FNMA Pool #AU3736 3.000% 08/25/43... |.. | 06/01/2019. | Paydown vt | s 445819 | .........445819 | ... 431,818 | ..ccccceced32,976 | ooovroirrirrin | e 12,843 [ s [ 12,843 | .o . 08/25/2043. | 1.
3138YK HF 3 | FNMA Pool #AY5629 3.000% 06/25/45.... | .. | 06/01/2019. | Paydown 36,395 (126) 06/25/2045. | 1.
3138YV KL 2 |FNMA Pool #AZ3898 3.000% 05/25/45.... | .. | 06/01/2019. | Paydown e | s 734,178 (6,096) 05/25/2045. | 1.
FNMA REMIC Ser 2001-47 ZK  6.500%
313920 XA 3 |09/25 .| 06/01/2019. | Paydown 2,976 | oo, 2,976 | oo, 3,077 | oo 3,026 | .o (50) (50) 2,976 | oo | e | v (U1 I 78 | 09/25/2031. | 1..ceocirnnens
FNMA REMIC Ser 2001-W2 CI AF6
313920 XZ 8 |6.589% 1 .| 06/01/2019. | Paydown 3,549 | .o 3,549 | .o, 3,528 | oo 3,562 | .o (13) (13) 3,549 | i | e | e (U 97 | 10/25/2031. | 1..ucevrvrrnens
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FHLMC REMIC Ser 2489 CI PE 6.000%
31392R  YX 3 |08/1 .| 06/01/2019. | Paydown 23,271 23,271 23,146 | ...... 23,168 | .ovviveirerieens | e 103 05T N I 23,271 | e | e | e (VI I 564 | 08/15/2032. [ 1.....ovvvevnnes
FHLMC REMIC Ser 2478 JF  6.000%
31392T WT 0 |08/15/2 .| 06/01/2019. | Paydown 9,515 | v 9,515 | v 9,911 | oo 9,590 | .o (74) (74) 9,515 | o | cereeeieenines | s (V1 IO 240 |08/15/2022. [ 1.......ovvvenee
FNMA REMIC Ser 2003-38 CI MP
31393A 2V 8 |5.500% 05 .| 06/01/2019. | Paydown FSOTURTRTRI N 73,281 | v 73,281 | v 74,930 | oo 73,382 | oo (101) (L01) ) RN IS 73,281 | oo [ e [ e 0| e 1,677 |05/25/2023. [ 1.......coevunee
FNMA REMIC Tr Ser 2003-W6 1A41
31393B T4 7 |5.398% .| 06/01/2019. | Paydown 231,297 231,297 | oo 233,104 | oo 231,901 | .o (604) ({103 I ISR 231,297 | v | cevvneeeninnin | e 0 | e 4,364 | 10/25/2042. | 1...ccovvvnnen.
FHLMC REMIC Ser 2773 CICD 4.500%
31394W CK 2 [04/1 .| 06/01/2019. | Paydown 23,214 23,214 770 ...23,214 04/15/2024. | 1.
FNMA REMIC Ser 2011-30 CILC  3.500%
313978 KV 5 |12 .| 06/01/2019. | Paydown 853,975 853,975 BT | o | e 853,975 12/25/2036.
31408G KD 8 |FNMA Pool #850892 5.000% 10/01/35.... | .. | 06/01/2019. | Paydown 1,551 0 1,551 10/01/2035.
31408) BM 2 | FNMA Pool #852444 5.000% 10/01/35.... | .. | 06/01/2019. | Paydown 5,504 0 5,504 10/01/2035.
31409Y L6 2 |FNMA Pool #882449 5.000% 01/25/36.... |.. | 06/01/2019. | Paydown 2,508 0 2508 01/25/2036.
3140E6 WA 6 |FNMA Pool #BA2440 3.000% 11/25/45.... | .. | 06/01/2019. | Paydown e | e 410,258 (7,195) [ oo | e 410,258 | ..o | e 0 | 4,195 | 11/25/2045.
3140J5 LM 9 |FNMA Pool #BM1231 3.500% 11/25/31... | .. | 06/01/2019. | Paydown reveerenessresenes | o 1,211,038 | ......1,211,038 | ......1,254,286 | ...........1,251,999 | ...ccccvivvrvvrrne | creeene(d0,981) | oveorioirivins | v (40,961) [ ..ovvvverriereies | e 1,211,088 [ oo v | v 0. 17,718 | 11/25/2031.
3140Q7 5Y 9 |FNMA Pool #CA0862 3.500% 09/25/47... | .. | 06/01/2019. | Paydown JESTURTUIN R 109,688 ..108,193 | i . 1,482 109,688 [ oo [ e | vvernerineenenn0 [ s 1,585 |09/25/2047.
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48... | .. | 06/01/2019. | Paydown 288,940 294,809 | ..o B [ (5,778) | oo | erveereennn288,940 [ oo [ | cervrieeniennn0 [ s 4,844 | 05/25/2048.
31412W  TB 2 |FNMA Pool #937146 6.500% 05/25/37.... | .. | 06/01/2019. | Paydown 481 (9) | cvvreeremrmnernnes [ errrerrnerrneneen81 | s e [ v e, 13 | 05/25/2037.
31413H G3 6 |FNMA Pool #945818 6.000% 07/25/37.... | .. | 06/01/2019. | Paydown ISR N 12,604 (B7) [ e | e 12,604 [ i [ | 0 [, 320 |07/25/2037.
31418C XN 9 |FNMA Pool #MA3384 4.000% 06/25/48... | .. | 06/01/2019. | Paydown err.2,088,902 (38,860) [ ..voverererrrrrs | errerenn2,088,902 | oo [ v | e [ 36,155 | 06/25/2048.
31419B  BF 1 |FNMA Pool #AE0937 3.500% 02/25/41.... | .. | 06/01/2019. | Paydown 30,678 (190) | cvvveerreernerrnes | ervrrirneenee 80,878 | i | e [ e | s 440 | 02/25/2041.
31419B  CT 0 |FNMA Pool #AE0981 3.500% 03/25/41.... | .. | 06/01/2019. | Paydown e | s 183,317 (3,598) | ..ovvurvrrieinn | e 183317 [ [ | cerrrieeniennn0 [ 2,589 | 03/25/2041.
31419 SC 3 |FNMA Pool #AE7714 3.500% 11/25/40.... | .. | 06/01/2019. | Paydown 91,397 (568) | vvvvveeerrerires | eervrrrnereeen 91,397 | e | e | v | s 1,309 | 11/25/2040.
31419L 3D 3 | FNMA Pool #AE9795 3.500% 11/25/40.... | .. | 06/01/2019. | Paydown 64,444 (3,079) [ oo | e 84,444 | i e | e 0 [ 950 | 11/25/2040.
452227 HB 0 |lllinois St Sales Tax Rev Esc to Mat 1st..... |.. | 06/15/2019. | Maturity. .3,210,000 ..(13,923) 3,210,000 | ..o | crvrerverrnnns | o0 | s 84,263 | 06/15/2019.
452227 HJ 3 |llinois St Sales Tax Rev Unref 1st Ser....... oo | 06/15/2019. | MAEUFIEY. .....ocvvoverrercirerisnieiienins [ ererieeessensenineines | eeeens 6,790,000 (22,449) 6,790,000 | ..eovvreerceie [ e [ e | s 178,238 | 06/15/2019.
lowa Student Ln Ligq Corp Rev LBASS AMT
462590 JJ 0 |S .1 06/01/2019. | Call  100.0000..........covmrrmerererers [ errererererseemrersernes | veeens 1,160,000 | ....... 1,160,000 | ....... 1,160,000 | ........... 1,160,000 [ ..oeoucvevriinn | cevrerieeneeiiens [0 TN IS 1,160,000 [ .ooveveemnriens [ v | e 0. 30,740 | 12/01/2023. | 1FE............
lowa Student Ln Ligq Corp Rev LBASS AMT
462590 JK 7 |S ..| 06/01/2019. | Call ~ 100.0000............. 505,000 505,000 | .......... 505,000 | ..coovvrrnee 505,000 | ..oovvvrerereririees | errrerireereni (0 OO DTN 505,000 | ..cveverererirnes | e | e 0. 13,635 | 12/01/2024. | 1FE............
lowa Student Ln Liq Corp Rev LBASS AMT
462590 KC 3 |S ..| 06/01/2019. | Call ~ 100.0000............. 215,000 215,000 | .......... 239,622 | .oovrvinne 232,186 | ..oovreriririnns 912) (912) | cvvvevvvneieniens | v 231,274 | oo | e (16,274) | ........ (16,274) | ......... 5,375 | 12/01/2026. | 1FE............
lowa Student Ln Liq Corp Rev LBASS AMT
462590 KD 1 |S ..| 06/01/2019. | Call ~ 100.0000............. 210,000 210,000 | .......... 208,971 | oo 209,221 | oo | s 30 KTV [N PV 209,252 | ..o | e T48 | oo, 748 | ......... 4,200 | 12/01/2027. | 1FE............
lowa Student Ln Liq Corp Rev LBASS AMT
462590 KE 9 |S .1 06/01/2019. | Call  100.0000.........ccvverrrrererrenns [ eorrrererirmrinerrienies | eereinne 360,000 | .......... 360,000 | .......... 352,901 | oo 354,174 | oo | e 157 YA TN IS 354,331 | overicrinees | e 5,669 | .ot 5,669 | ......... 7,425 | 12/01/2030. | 1FE............
lowa Student Ln Lig Corp Rev LBASS AMT
462590 KF 6 |S .1 06/01/2019. | Call  100.0000.........cooverrrrererrenns [ eorrrereriinrinnriienies | eeseennas 530,000 | ......... 530,000 | .......... 526,576 | ..cocovvvrne 527,020 | ..ooovvenricinn | e 54 7. [N ISV 527,074 | oo | e 2,926 | ..o 2,926 | ... 11,925 | 12/01/2034. | 1FE............
592247 W3 0 |Metropolitan P&E IL St Tax Rev Ser 2002-. | .. | 06/15/2019. [ Call  100.0000.........ccousmrrrrvvvvecens | wovmmmssnsnsnesrniiinnns | coveees 1,620,000 | ....... 1,620,000 | ....... 1,817,300 | .....c..... 1,697,065 | ...ooovvvciinni | e (6,374) (6,374) | ovoveerervens | v 1,690,692 | ...ovvvrvirienn | e (70,692) | ........ (70,692) | ....... 44,550 |12/15/2023. | 2FE............
613549 KH 6 |H .1 05/01/2019. | Call  100.0000..........coomrrmrerererers | errererenerieersninernes | eveeens 3,485,000 | ....... 3,485,000 | ....... 3,606,081 | ........... 3,504,288 | ....ccoovrrreres | v (19,288) | .oovvevverceree [ e (19,288) 3,485,000 | ..oouvverrrenns | cerrerrierienin | e 0. 91,481 | 05/01/2029. | 1...covvvnecens
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626207 YF 5 | Municipal Elec Auth GA Rev Bld Amer Bd U .. | 04/01/2019. | Call ~ 100.0000... 55,000 55,000 55,000 | ...... 55,000 (V1 RO IR 55,000 | .oovevverrernrnns | v | vereniienene0 | e 1,825 | 04/01/2057. | 2FE..
646135 H2 2 |New Jersey St Trans Auth Rev Sys Ser A.. | .. | 06/15/2019. | Call ~ 100.0000............. 2,625,000 | ....... 2,625,000 | ....... 2,736,966 | ........... 2,672,004 | .ooovvvvvrrerrne | e (14,329) | v | e (14,329) 2,657,676 | ....cccovvrrvrer | eenn(32,676) | ........(32,676) | ....... 75,469 | 06/15/2020. | 2FE...
649085 AA 5 |New Valley Generation Il Ser2001 5.57... .. | 05/01/2019. | Redemption ~ 100.0000..........ccruwe | overererrrremrernrinnerns | cevens 1,329,053 | ....... 1,329,053 | ...... 1,364,052 | .......... 1,333,689 (4,636) [ ..vooecererireis | e 1,329,063 | ..o e | e 0 [ 37,027 | 05/01/2020. | 1FE............
New York St LocGovtAsstCorpRev Ref Ser
649876 E8 8 |E . [ 04/01/2019. [ Call  100.0000........cccmvvrerererernee | cerereeerreriseinerinenes | eeve 1,570,000 | ....... 1,570,000 | ....... 1,732,432 | e 1,600,163 | ... | e (3,171) (25 VA ) ST IS 1,596,992 | ...coovverriens | e (26,992) | ........ (26,992) | ....... 39,250 | 04/01/2021. | 1FE............
New York St LocGovtAsstCorpRev Ref
649876 NZ 8 |MBIA- . [ 04/01/2019. [ Call  100.0000.........cccmvrmerirererree | cerererererisernenirenes | cvve 3,135,000 | ....... 3,135,000 | ....... 3,407,557 | .ovvvrnee 3,187,298 | .cooovvverrcrree | e (5,491) (5,491) 3,181,807 | oo | v (46,807) | ........ (46,807) | ....... 78,375 | 04/01/2021. | 1FE............
65825P CA 6 |North Carolina St Rev Cap Impt Obl Annua | .. | 05/01/2019. [ Call  100.0000.......ccccccurmrirmrvnne | vorermriienircsiiveiirens | v 5,000,000 | ....... 5,000,000 | ....... 5,343,603 | .......... 5,021,737 | oo | e (21,737) (21,737) 5,000,000 | coouvreererieirns [ vrrernnieienes | e 0 ... 125,000 | 05/01/2023. | 1FE............
65825P CC 2 |North Carolina St Rev Cap Impt Obl Annua | .. | 05/01/2019. [ Call  100.0000........cccouvererermeenie | vererreererrrerirerirenes | cevea 4,000,000 | ....... 4,000,000 | ....... 4,112,383 14,008,064 (8,064) (8,064) | ..ovvvvverrrerer | wrrrereenn,000,000 [ oo s | vvereriinnnen0 [ e 100,000 | 05/01/2025. | 1FE....
658873 AR 5 |North Dakota Dept Trans Rev Grant & Rev | .. | 06/01/2019. | MAUFItY..........vverevereerereneenerineiins [ ererreeiseisseeisnsines | eeeens 1,820,000 | ....... 1,820,000 | ....... 1,965,837 .1,820,000 0 [ ovrrereneernveis | ereeeeeeenn 1,820,000 | oo e | eevveeinneinnenn0 [ i 45,500 |06/01/2019. | 1FE....
Pennsylvania Hsg Fin Agy Rev LBASS Ref
708796 X3 6 |A .| 04/01/2019. | Redemption ~ 100.0000..........ccouue | corrrerermreremrnrinenes | ceereeens 430,000 | .......... 430,000 | .......... 430,000 | ..ooovrereens 430,000 | ..vorvererrriin | e (1 RO PV 430,000 | ..vvorvrerrnes | cerreerenieens | e 0| e 8,278 | 10/01/2030. | 1FE............
Pennsylvania Hsg Fin Agy Rev LBASS Ref
708796 X4 4 |A .| 04/01/2019. | Redemption ~ 100.0000 560,000 560,000 | ..........560,000 ....560,000 0 560,000 | ...coouvvrrrirees | e | cerrerirneeieen0 [ s 11,200 | 10/01/2033. | 1FE...
79560Q CG 1 |Salt Lake Cty UT Sales Tax Rev Ser A 5. |..|04/01/2019. | Call ~ 100.0000.........c.cccceurcmmrrerirs [ wvmrirerimiiiriiiniiinns | v 1,000,000 | ....... 1,000,000 1,011,193 | ...........1,000,656 (656) ...1,000,000 20 25,000 | 10/01/2027. | 1FE...
914455 JF 8 |Univ of Michigan Ml Rev Gen Ser A 5.00. | .. | 04/01/2019.|Call ~ 100.0000............. 2,285,000 2,285,000 2,397,354 | ........... 2,291,439 | oo [ i (6,439) (6,439) 2,285,000 | ..ooucvenrrienes | cerrerinerienin | e 0. 57,125 | 04/01/2024. | 1FE............
914455 JH 4 |Univ of Michigan Ml Rev Gen Ser A 5.00. | .. | 04/01/2019. | Call ~ 100.0000..........ccevuermerrmrers | wrrerrmmerneerneeisseines | eeeeens 1,185,000 | ....... 1,185,000 | ....... 1,285,583 | ...cccoone. 1,188,017 [ oo | e (3,017) (3,017) [ e | e 1,185,000 [ .ooevvneemncriens | veererierinees | veererinniiend 0. 29,625 | 04/01/2025. | 1FE............
Wake Cnty NC Rev Ltd Oblig Hammond
930876 BC 0 |RdDe . [06/01/2019. [ Call  100.0000........cccmmrmerererenee | cerererereriserrerirenes | evvee 2,000,000 | ....... 2,000,000 | ...... 2,072,044 | ........... 2,006,758 | ..ooovvrericriee | i (6,758) (6,758) 2,000,000 | ..ooueveeienrenn | ceerrerirerrenns | o0 | s 50,000 | 06/01/2025.
977100 FM 3 |Wisconsin St Gen Fd Rev Preref Ser A 5. | .. | 05/01/2019.|Call ~ 100.0000... 1,070,000 | ....... 1,070,000 | ....... 1,066,674 .1,069,502 498 [ e | i 1,070,000 | ...cooovrvvcrnns | oo cevrnrenneenn0 [ 30,763 | 05/01/2033.
977100 FV_ 3 |Wisconsin St Gen Fd Rev Unref Ser A 5.. | .. | 05/01/2019. | Call  100.0000... 9,800,000 | ....... 9,800,000 | ....... 9,712,881 | ..........9,720,397 1,191 9,721,588 e 18412 | 78412 | ..... 281,750 | 05/01/2033.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......ciriurrririsressrsississsssessssesssssssssssssssensessssessssnessnes | eesad 81,242,986 | ..... 81,242,986 | .....84,417,046 | ......... 81,735,188 | oo 0] . (386,523) | .oooverriennd 0 | (386,523) | ..cvoucrenrennn [ 81,348,672 | ..cccoovnn 0 [...(105,686) | ...... (105,686) | ..2,085,725 XXX
Bonds - Industrial and Miscellaneous
0010EP  A* 9 |AEP Texas Priv Pl 2.610% 04/30/19........ .+« | 04/30/2019. | MAEUFIEY......ovvrverrereerrierierienins [ eoerereeerseeseniserines | oveeens 5,000,000 | ....... 5,000,000 | ...... 5,000,000 | ...c.eser.5,000,000 [ .oooourveiininnn | ceererieirieniens 0 5,000,000 | ..oovveuerenrenn | cerrrerirerrnnnns | o0 | s 65,250 | 04/30/2019. [ 1..ccvonvvrnecens
00248P AP 1 |AVoce CLO Ltd CLO Ser 2014-1A CI A1R |.. | 04/15/2019. | PaydOwn...........ccccvrimmvicniinciveins | verenriieniissiveiienes | v 1,716,155 | ....... 1,716,155 | ....... 1,716,155 (VI TR IS 1,716,155 [ oo | e | cevvrerneiienn0 [ i 32,708 | 07/15/2026.
00248P AP 1 |AVoce CLO Ltd CLO Ser 2014-1A CI A1R |.. | 06/13/2019. | Redemption ~ 100.0000 0,675,212 0,675,212 | .....20,675,212 0 20,675,212 | .oovvevervnriines v | vvvveriinenen0 [ e 524,047 | 07/15/2026.
ACE Securities Corp RMBS Ser 2006-SL1
004421 VE 0 |Cl . | 06/25/2019. | Paydown 24,927 24,927 | .o 16,295 | 14,552 | L ATAA | 8631 [ [ e 10,375 | .o 09/25/2035. | 1FM...........
00764M BT 3 |Aegis ABS Trust RMBS Ser 2004-2 CI M1. | .. | 06/25/2019. | PQYOWN..........cvereerererireeereerniinens | everereeeseeesnsessnnnes | eererenenns AT,707 | oo 47,707 2,885 06/25/2034. | 1FM...........
Alameda Cnty CA CTL Ser 2002-A
01082# AA 3 |7.500% .| 06/15/2019. | Redemption ~ 100.0000 (1,448) 06/15/2021.
02150F AA 8 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2019. | Paydown 895 05/25/2037.
02150W AB 9 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2019. | Paydown 9,699 03/25/2047.
02376 AA 0 |American Airlines Pass Through PTC Ser 2|.. | 06/15/2019. | Redemption  100.0000. 34,299 06/15/2027.
American Homes 4 Rent LBASS Ser 2014-
02665U AA 3 |[SFR . [ 06/01/2019. [ PaYAOWN.........cvvrrirrrircerieiirireiis | veverererseeississrienes | eveieseinns 11,104 | e 11,104 | oo 11,372 | s 11,340 | .o, (236) (P15) 1 TN IS 11104 | oo | e | s 0 | e 172 | 10/17/2036. | 1FE............
American Homes 4 Rent LBASS Ser 2014-
02665X AA 7 |SFR . [ 06/01/2019. [ PAYAOWN.......cvvvrivrrirririisrineins | vevererernneisnissnienes | v 46,602 | ............ 46,602 | ............ 46,241 | oo 46,252 | ..ooovrrcrirs 350 350 | oo | s 46,602 | ..o [ e | e 0 | i 714 [ 12/17/2036. | 1FE............
Ameriquest Mtg Sec Inc RMBS Ser 2005-
03072S ZK 4 |X1 . | 06/25/2019. | Paydown 281,887 281,887 | .......... 271,492 | ..o 256,061 | ...ocovvvrcicinne 25,826 25,826 | .ovvreieies | e 281,887 | oo | e | e (1 4,625 | 03/25/2035. | 1FM...........
Amresco Resdtl Sec Mtg Loan RMBS Ser
03215P BN 8 |199 . [ 06/01/2019. [ PAYAOWN.......o.cvvvvivrirciriniiniienins | eevieeisseiississiinnes | oviiiniins 12,591 | oo 12,591 | oo 12,420 | oo 12,519 [ i | e 72 Y 7 IR I 12,591 | oo | e | e (V1 IO 384 |03/25/2027. | 1FM...........
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Amresco Resdtl Sec Mtg Loan RMBS PTC
03215P DN 6 |Ser .. | 06/28/2019. | Paydown 32 32 K2 I 32 0 32 08/25/2027.
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL 6.3. |.. | 06/15/2019. | Redemption  100.0000 59,364 59,364 59,364 | ..ovvrrrirines 59,364 . (1 ORI ISP 59,364 | ...overeerririns [ e 02/15/2025.
040104 MF 5 |Argent Securities Inc RMBS Ser 2004-W11 | .. | 06/25/2019. | PAYAOWN..........couerereirriinniineiiens [ eoreeiieriiseissiiisnies | ceoneens 596,085 | ......... 596,085 | .......... 568,611 | .ovvoerrne 575,469 | ...oocovvrvrrrns 20,617 20,617 | oo | cereeeenenns 596,085 | ..vvorerrirees | e 11/25/2034.
Asset Backed Securities Corp RMBS Ser
04541G AL 6 |19 . | 06/21/2019. | Paydown 21,805 21,805 | oo | e | e | e 21,805 21,805 | oocvererireeinns | s 21,805 | oo [ e [ e (V1 IO 563 |06/21/2029. | 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G GB 2 |20 . | 06/25/2019. | Paydown 286,819 286,819 | .......... 275423 | ..o 277,988 | ..o | e 8,831 8,831 | oo | e 286,819 | ..vevrvreriinns | e | e 0 | e 4,084 | 11/25/2033. | 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G UN 0 |20 . [ 06/25/2019. [ PAYAOWN.........vvrvevrrercerrrinnrieiie | vevereeerseeissrneninenes | eevies 1,209,642 | ... 1,209,642 | ....... 1,046,341 | ...ccooeee 1,186,321 | .o 23,322 23,322 | oo | e 1,200,642 [ ..o e | e 0. 15,647 | 11/25/2035. | 1FM...........
BJs Wholesale Club Inc CTL (HG Bowie
05549@ AA 3 |Rea .| 06/15/2019. | Redemption ~ 100.0000..........cccuw. [ vrerererererermninniinns | worevirenes 79,586 | ..oovonee. 79,586 (204) (204) ....79,586 05/15/2022.
055658 AA 2 |Burlington Northern PTC Ser 2006-2 5.6.. |.. | 04/01/2019. | Redemption  100.0000 394,735 394,735 0 ..394,735 04/01/2024.
BNSF Railway Co ABS PTC Ser 2006-3
05568D AA 2 |53 .| 04/01/2019. | Redemption ~ 100.0000............ew. [ vorrerrremmrmrerirerires | cerverene 481,888 | .......... 481,888 0 04/01/2024. | 1FE..
05618D AJ 3 |Babson CLO Ltd CLO Ser 2014-1A CI A1R. | .. | 04/22/2019. | Paydown 267,828 267,828 0 07/20/2025. | 1FE..
Banc of America Funding Corp RMBS Ser
05951G AV 4 |20 .| 05/01/2019. | Paydown 6,920 341 03/25/2037. | 3FM...........
Banc of America Funding Corp RMBS Ser
05951G AV 4 |20 .| 06/01/2019. | Paydown 7139 | s 8,653 | .ovvvrrnens 7,658 7,429 201 | o 47 248 <Y TS IR (XY I— (K70 ) — 290 |03/25/2037. | 4FM...........
Bayview Opport Mast Fund Trust RMBS
07331Q AA 5 |Ser . [ 06/28/2019. [ PAYAOWN.......cvvurivrrirrirriiirinnins | cevierirerirneeinsinnnes | everneens 499,204 | .......... 499,204 | .......... 513,732 | oo 501,396 | ..cooovrrrerirnns (2,192) (2,192) [ oo | e 499,204 | ... | e | s 0| e 9,892 | 06/28/2053. | 1FM...........
Bayview Opport Mast Fund Trust RMBS
07331Y AA 8 |Ser . | 06/28/2019. | Paydown 56,617 56,617 58,064 | ...... 56,558 | ...cverecirirren | e 59 59 | e | e 56,617 | o | v | e (01 I 976 | 01/25/2055. | 1FM...........
Bayview Opport Mast Fund Trust RMBS
07332B AA 7 |Ser . [ 06/28/2019. [ PAYAOWN........coomvvriirrirciriniiiniins | cevieeiseiseissssinenes | eeereeeens 182,457 | ..ccooouee 182,457 | .ccoueee 183,636 | ..oooovvrenne 183,522 | .ooovvveerieeines [ v (1,066) (1,066) [ ..o | e 182,457 | oo | oo | e 0| e 2,321 | 03/28/2057. | 1FM...........
Bayview Opport Mast Fund Trust RMBS
07333A AA 8 |Ser .. | 06/28/2019. | PAYAOWN......covvvererireirrriseineriens [ eoerirneeiississssenies | eeneennd 654,390 | .......... 654,390 ...648,019 6,270 854,390 [ .o [ | cvrenernnenenn0 [ s 9,589 | 05/28/2069.
07386H MD 0 |Bear Stearns Alt- A Tr RMBS Ser 2004-10. | .. | 06/25/2019. | Paydown 243,878 243,878 230,009 | ..iiiireei230,009 [ | e 13,869 | s | e 13,869 | .o | v 243,878 | s [ [ vevcriieennnl0 [ 3,494 | 09/25/2034.
Bear Stearns Mtg Tr RMBS Ser 2007-SL1
07401P AA 2 |CI . | 06/25/2019. | Paydown 7,566 | ..ooorerrne 7,566 | ..oooorrrnes 3,287 | oo K21 A S B 0 3,287 [ oo | e 4279 | oo 4279 | v 89 [03/25/2037.| 1FM...........
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AA 1 |Le . | 04/15/2019. | Redemption ~ 100.0000.. L A76405 | 176,405 0 | ovrerenenrnnen | eernennnenn 176,805 [ i | e | eevrveineriennn0 [ e 6,377 | 10/15/2022. | 1.
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AB 9 |Le . | 04/09/2019. | Redemption  100.0000 (20) (20) (20) (220 | N IO 0 (20 ) OO USRI IO 0. 10,657 | 02/15/2023. | 1....covvvvrne
CED Wind Holdings LLC Sec Nt 4.410%
12524@ AA 8 |12 .| 06/30/2019. | Redemption ~ 100.0000...........cew. [ vorrermrremmmmrerirerires | eeverenes 818414 | ......... 818,414 0 818,414 12/31/2028.
12553H AA 6 |CIM Trust RMBS Ser 2017-7 CI A 3.000%| .. | 06/01/2019. | Paydown .1,865,715 .(14,744) . ,849,271 04/25/2057.
12566U AN 4 |Citimortgage Alternative Ln Tr RMBS Ser.. |.. | 06/01/2019. [ Paydown........c..oceervvemmvevnnrnerineens | veverneenseienernerinenes | coveeennnc 41,030 | oo 49,281 | e 39,927 984 ....39,927 02/25/2037.
12566U AT 1 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 06/01/2019. | Paydown 33,210 | v 33,210 | v 32,286 Y T ISR I 32,831 02/25/2022.
Comm Mortgage Trust CMBS Ser 2014-
125910 AG 8 |UBS2C o[ 06/01/2019. [ PAYAOWN.......ocvvmvimrirrieirininiins | cevreriesiseesssineies | evesssesssneesssinnes | soessssssssesssssnees | seessneens 139,606 | ..oovvvernnee 70,304 | oo | e (70,304) | oo [ e (70,304) [ ..ovevnerrinenns | veereninernerieneneens | eveesssiseniens | cveeessesssssinnes | oveesersssniend 0 | e 6,186 | 03/10/2047. | 1FE............
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CTL Cap Tr CTL Ser 2002-34 Cl A
12644@ BQ 7 |Walgreen .| 06/15/2019. | Redemption ~ 100.0000 35,111 | oo 35111 | o 35111 | v 35,111 [ oo | e 0 [ oo | e 35,111 | o e [ v (VI I 984 | 07/15/2022. | 2.......ccvvnne.
Credit Suisse Comm Mtg Tr RMBS Ser
12646U AM 2013- . [ 06/01/2019. [ PAYAOWN........cvvnrirniirrirciisiiniins | cevieiieeisseessssinnies | eeereneens 627,722 | ......... 627,722 | .......... 645,376 | .............. 640,122 | ..covveriverracs | s (G100 R DS (R 22:100) ORI ISV 627,722 | oo | e | e 0| e 8,462 | 03/25/2043. | 1FM...........
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 12 .| 06/10/2019. | Redemption  100.0000 95,782 | .ovvvrnes 95,782 | .......... 110,218 | v 105,434 | oo [ e (9,652) (9,652) | .ouvvueeeeireres | cevrrreireniand 95,782 | coooverrereeins [ e [ e 0| e 2,411 | 12/10/2028. | 2FE............
CVS Health Corp LBASS PTC Nt 6.943%
126650 BQ 01 .| 06/10/2019. | Redemption ~ 100.0000..........coeu | cerrrerermreremrneinenns | ceereeens 158,409 | .......... 158,409 | .......... 159,827 | covveivrine 159,794 | oo [ v (1,384) (1,384) [ e | e 158,409 | ovovvereererns | e [ e 0 | e 4,586 | 01/10/2030. | 2FE............
CVS Health Corp LBASS PTC Nt  7.507%
126650 BS 01 . 106/10/2019. | Redemption ~ 100.0000..........cocrvs | worrerverererernrrsvirenn | creverenes 101,269 | ........c. 101,269 ....130,913 (20,833) 101,269 [ oo | oo | eevreerienrieenn0 [ e 3,216 | 01/10/2032. | 2FE...
CVS Health Corp ABS PTC Nt 4.704%
12665U  AA 01/1 .| 06/10/2019. | Redemption ~ 100.0000 83,176 83,176 83,176 | ...... 83,176 | oo | v 0 | v | e 83,176 | oo [ e [ e 0| e 1,631 [ 01/10/2036. | 2FE............
CWABS Inc RMBS Ser 2004-U CI 2A
126673 VE 2.664% .| 06/17/2019. | Paydown 57,862 | ..o 57,862 33,732 ...57,862 03/15/2034.
12667G W7 Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2019. | Paydown 262,457 262,457 ...19,228 ..262,457 09/25/2035.
CWABS Inc RMBS Ser 2006-H CI 2A1B
126686 AC 2.54 .| 06/17/2019. | Paydown 30,180 11/15/2036. [ 1FM...........
12668A  YS Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2019. | Paydown 260 260 12/25/2035. | 3FM...........
CWABS Inc RMBS Ser 2006-| CI 2A
12668F AB 2.534% . [ 06/17/2019. [ PAYAOWN.......oovorrivrrircerrriseineiis | vevereeerseesssiseninenes | veeinseinns 16,747 | oo 16,747 | oo 15,841 | oo 15,852 | .vvevrverinns 895 1oL T R I 16,747 | oo | e | e (VI IO 178 | 01/15/2037. | 1FM...........
CWHL Inc RMBS Ser 2005-27 Cl 1A3
126694 NS 5.500 .| 06/01/2019. | Paydown 32,544 32,544 31,674 | oo 31,382 | oo 715 | s 448 1,163 [ oo | e 32,544 | oo [ e [ e (VI IO 808 | 12/25/2035. | 3FM...........
CWHL Inc RMBS Ser 2006-HYB1 CI 1A1
126694 WE 4.0 . [ 06/01/2019. [ PaYAOWN.......cvouvierirerirriniicnnins | cerierierinnniissinnies | v 114,816 | ......... 115,801 | oo 87,053 | v 85,386 | ..o | e 1,667 1,667 | v | v 87,053 | .ovvreierriries | e 27,763 | ......... 27,763 | ......... 2,388 | 03/20/2036. | 1FM...........
CWHL Inc RMBS Ser 2004-14 Cl 2A5
12669F T2 4.148 .| 06/01/2019. | Paydown 68,557 | oo 68,557 | .ovounnnd 67,277 | oo 67,695 | ..coocovriririns 863 863 | oot | s 68,557 | cvooverrerneins [ et [ e 0 | e 1,203 |08/25/2034. | 1FM...........
Countrywide Home Loans RMBS Ser
12669G R3 2005-15 .| 06/01/2019. | Paydown 4,105 | oo 16,376 | .oovvrennee 16,117 | oo 14,266 | .......... 1,949 1 1,950 [ oo | e 16,215 | oo | e (12,110) | ........ (12,110) | cvvvvvene 438 | 08/25/2035. | 3FM...........
127144 AA CTL Tr Ser 2019-3 Boston U (Geneva) 3. |.. [ 06/15/2019. [ Redemption ~ 100.0000..........c.ccee | vorerrernrvemrmmervenes | corvrvninne 73,064 | oo 73,064 | ..o 73,084 | oo v | e 0 | v | e 73,064 | ..o [ e [ e (VI IO 243 |12/15/2028. [ 1Z..............
14309Y  AQ Carlyle Global Mrkt Strat CLO Ser 2012-4.. | .. | 04/22/2019. [ PAYdOWN...........cvuerirerereenrinirns | cerieriseesseeisesnenes | venne 16,000,000 | ..... 16,000,000 | .....16,000,000 | ......... 16,000,000 | ...coouermerirnnns | e (U [RPURRI I 16,000,000 [ ..oeovvveuerrens | s | e 0. 365,084 | 01/20/2029. | 1FE............
Carrington Mtg Loan Tr RMBS Ser 2007-
144527 AB FRE . | 06/25/2019. | Paydown 78,171 .78,171 9,847 02/25/2037.
14880B AG Catalent Pharma Solutions Inc Term Ln B-. | .. | 06/28/2019. | Redemption ~ 100.0000.. . . 12,516 . (16) (16) 05/17/2026.
15200W AB Centerpoint Energy Transition LBASS Ser. |.. | 04/15/2019. | Paydown 328,975 328,975 328,982 328,972 3 3 10/15/2020.
Centex Home Equity Loan Tr RMBS Ser
152314 NB 2005 .. | 06/25/2019. | PAYAOWN.......oovvvrrireirriiniieniiiens [ e | coneina 443,682 | .......... 443,682 | .......... 408,811 | oo 426,403 | ..o | e 17,279 | v | s 17,279 [ v | e A43,682 | ..o | e | s 0| e 5,450 | 03/25/2035. | 1FM...........
16165M  AD Chaseflex Tr RMBS Ser 2006-2 CI A2B 2. | .. [ 06/25/2019. [ PAYdOWN...........cvuuerereerrrinirnerins | vevereeeseeissisesinenes | vvesseinne 18,884 | ..cccvonnee 23,132 | v 17,705 | oo 18,976 [ ..o | cevvrieiriens 80 80 | oo | s 19,056 | .ovouveecrirernns | cevrerinn (V4] - (GAD ) 242 |09/25/2036. | 1FM...........
162765 AS CHEC Loan Trust RMBS Ser 2004-2 Cl A3 | .. [ 06/25/2019. [ PAYAOWN..........cocvurvrmreneinniinniins | eevreriesineisissinnnns | ceereeeens 147224 | ......... 147,224 | .......... 141,720 | oo 142,842 | oo | v 4,382 4,382 | oo | i 147,224 | oo | e | e 0| e 2,157 | 07/25/2034. | 1FM...........
Countrywide Home Loans RMBS Ser
17025Q AC 2007-J3 .| 06/01/2019. | Paydown 5,318 22,499 3,291 ....19,652 07/25/2037.
17323M  AA Citigroup Mtg Loan Tr RMBS Ser 2015A CI | .. | 06/01/2019. | Paydown 521,646 521,646 (1,355) ..521,646 06/25/2058.
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17324V AH 7 |P . | PaYAOWN.....oocvirrerieerissnierens [ | e 387,850 | ..........387,850 | ..........394,150 | ...cccoonnee. 393,247 | oo | e (5,396) (5,396) [ ..oevnererirenns | e 387,850 | ..o | e | cerneenerinnen0 [ s 5,835 | 09/25/2042. | 1FM...........
17326Q AA 1 |Citigroup Mortage Ln Trust Inc RMBS Ser.. | .. | PAYAOWN. ..o [ | e 322,649 | .......322,649 | ..........318,493 | .....c....... 318,538 | .o | s 4,111 AT | e | s 322,649 | .o v | v | s 4,332 | 09/25/2064. | 1FM...........
Citigroup Mtg Ln Tr RMBS Ser 2018-RP3
1732710 AA 9 |A1 | PaYAOWN.....oociiecseisneieeiens [ e | e 564,076 | ..........564,076 | .........554,773 | ...ccco..ec.. 554,940 | ...coovvvvriien | s 9,136 9,136 | oovverereeirieni | e 564,076 | ..vvoevervrinens | cerervrerneinnins | eevvreirnnriennn0 [ s 7,831 | 03/25/2061. | 1FM...........
18976G AZ 9 |Citimortgage Alternative Ln Tr RMBS Ser.. | PaYAOWN......oviviercrnrieiens [ | e 115,208 | ... 115,206 | .......... 108,302 | .............. 112,320 | oo | e 2,886 2,886 | .o | e 115,206 | .cvoovveecreennns | cevnrrrerinees | o0 | s 2,592 | 06/25/2022. | 1FM...........
Comm Mortgage Trust CMBS Ser 2014-
20047T AJ 8 |TWCCI . . | Paydown 4,996,868 3,132 5,000,000 | ..coovieerinnin | crrrrveriinnis | cevrienniinnnnd0 | s 93,960 | 02/13/2032.
21079R  AA 0 |Continental Airlines Inc LBASS EETC Ser.. | .. . | Paydown ....654,215 (20,159) 834,055 | .o e | 0 [ 21,884 | 10/19/2023.
Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS . . | Paydown 3 3 3,953 09/25/2033. | 1FM...........
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl| .. . | Paydown (87) (87) 6,125 12/25/2033. [ 1FM...........
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 CJ . | PaYdOWN......ovirrrrrnerierene [ | 8,822 | 008,822 | 008,820 | 8,905 | s (83) (83) 6,822 | ..o | e | 0 [ 132 | 01/25/2034. | 1FM...........
254700 AC 3 |Discovery Communications Co Gtd Nt 5.0].. 102.5040........covmerrerrnenns [ eorverneriniiseiisennns | 1,025,040 | .......1,000,000 | .......1,008,686 | ..........1,005,788 | ....corvververrrens | verereens (1,868) (1,868) 1,003,920 | ..ccovvvrveriens | v 3,920) | ..evr(3,920) | ... 52,955 | 06/01/2020. | 2FE............
Enhanced Cap CT Fund IIl LLC ABS
29337# AA 7 |CAPCON .|Redemption  100.0000.........ccouw. [ vorvrernerrmnrrnerrenres | e 461,152 | .. 461,152 | ... 461,152 | oo 461,152 | oo | e (0 ORI DT 461,152 | oo | e | o0 [ 16,855 | 12/15/2020. | 1FE............
Entergy AR Restoration Fdg LLC LBASS
29365Y AA 1 |Ser . . | Paydown 34 | e [ i 573,153 | oovvverriveenes v | v | i 6,591 | 08/01/2021. | 1FE............
30259M AA 4 |FCl Funding LLC US Tax Lien Ser 2019-1A| .. . | Paydown 323 1,888,912 [ ..o e | cvreveiiennnnn0 [ e 6,985 | 02/18/2031. | 1FE..
32027N  RE 3 |First Franklin Mtg Ln RMBS Ser 2005-FF4. | .. . | Paydown 55,832 | v | e 745,538 | i e | e | 11,717 | 05/25/2035. | 1FM...........
First Horizon Mtg PT Tr RMBS Ser 2006-
32052E AA 7 |AR | PAYAOWN. ... [ e | e 79,386 | 100 79,386 | i 71,363 | s 67,529 | .ooveerneianns | e 3,834 3,834 | s | s 71,363 | oo [ 1000008,023 | 18,023 | e 1,282 | 11/25/2036. | 1FM...........
Fremont Home Loan Tr RMBS Ser 2006-B
357290 AS 7 |Cl . | Redemption 5.1220..ccivienes [ e | e 1,610 | 131,428 | 1,610 | 1,610 | oo | e 0 1,610 [ oo [ | vervvnnrncennen [ o 12,307 | 08/25/2036. | 1FM...........
Fremont Home Loan Tr RMBS Ser 2006-B
35729Q AsS 7 |Cl .| Capital Distribution...........ccocvverreee [ rorveenrreniinerirernns | 29,818 | e | 29,818 | s 29,818 | oo | e (1 PRSPPI ISP 29,818 | .ooovvvevercees e | e | 08/25/2036. | 1FM...........
GS Mortgage Securities Trust CMBS Ser
36197X AL 8 |20 | PaYdOWN......oovrrcrneennene [ | 1,004,004 | ... 1,004,004 | .......1,034,061 | ........... 1,012,238 | ..o | e (8,234) (8,234) 1,004,004 | ..o | e | vevrveirneeieen0 [ 11,209 | 06/10/2046. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F C5 3 |200 | PaYdOWN.......covvrrrnnciiens [ | e 16,416 | i 16,416 | 16,416 | 16,405 | ..o | e 11 T | e | e 16,416 | oo | e [ v | s 319 | 11/25/2033. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 7Q 0 [200 . . | Paydown 679 26,552 06/25/2035.
38217V AA 8 | Goodgreen Trust LBASS Ser 2017-1ACIA | .. . | Paydown 192 ..431,851 10/15/2052.
NRZ Excess RMBS 2018-PLS1 CI A
40423X AB 8 [3.193% | Paydown......cooevencsicciiens [ | e.609,488 | ..........609,488 | ..........609,480 | ............. 609,482 | ...ovvvviririrnns 6 B | oo | e 609,488 | .....ovvverierns | e | o0 [ 8,096 | 01/25/2023. | 1FE............
NRZ Excess RMBS Ser 2018-PLS1 CI B
40423X AC 6 |35 | Paydown......cooeviincncciiens [ | e 468,837 | ... 468,837 | .........463,882 | ............. 464,277 | ..o | s 4,559 4559 | oo | e 468,837 | oo v | v | s 6,998 | 01/25/2023. | 1FE............
NRZ Excess RMBS Ser 2018-PLS2 Cl A
40423X AF 9 (32 | PaYAOWN.......vvviercsriinieiens [ | eeen.806,170 | ..........806,170 | ..........804,618 | .............. 788,344 | ..o | v 17,825 | oo | s 17,825 [ v | e 806,170 | ..cvovvrrernees | eerervenrrneirnenns | eevvreineneen0 [ s 13,143 | 02/25/2023. | 1FE............
NRZ Excess RMBS Ser 2018-PLS2 CI B
40423X AG 7 |37 | PaYAOWN..c..oocicrsseieiens [ | 00 230,334 | ... 230,334 | .........228,573 | ....coooece. P73 &V I I 1,625 1,625 | oo | e 230,334 | .o | e | eerrreneniennn0 [ s 3,554 | 02/25/2023. | 1FE............
Harborview Mtg Loan Tr RMBS Ser 2007-A
41164T AA 0 |C . | PaYAOWN. ..o | e | 87,997 | i 51,871 | 009,855 | 9,855 | oo | s 0 9,855 | ..coovriverrinns | 0000.58,136 | .........58,136 | ..o 915 | 06/21/2037. | 1FM...........
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42770L  AA 1 |Hero Funding Trust LBASS Ser 2015-1A Cl| .. | 06/20/2019. | Paydown [ESTURTUIN IR 446,042 | .......... 446,042 | .......... 448517 | oo 217,238 | v . (2,509) (2,509) [ .oovernerrireens | e A4B,042 | ..o | e | s 0 | e 4,339 | 09/21/2040.
427700 AA 1 |CL .. | 06/20/2019. | Paydown 235917 235,917 ....235,891 22 | oo | eerreeneeennn 238,917 | oo e | v | i 4,884 | 09/20/2040.
42771T  AA 3 |Hero Funding Trust LBASS Ser 2015-3A Cl | .. | 06/20/2019. | Paydown [ESTTRTUIN RO 187,356 | ....c.ne. 187,356 ...187,350 6 B | orrererrerei | errerrieenen 187,356 [ o | e | eeveeriieniieenn0 [ s 4,160 | 09/20/2041.
Homebanc Mortgage Tr RMBS Ser 2005-1
43739E AP 2 (CI .. | 06/25/2019. | Paydown 29,036 29,036 26,843 | ...... 26,843 | ..o | e 2,193 2,193 | oo | e 29,036 | ..ooovvrncerrrin [ e [ e (VI IO 373 | 03/25/2035. | 1FM...........
HSI Asset Loan Obligation RMBS Ser
44320 AC 5 |2007- .| 06/01/2019. | Paydown 29,363 | covrens 30,459 | oo 18,506 | ..coovvvrnnee 18,172 | oo . 334 K N IS 18,506 | ..oovveerivinns | s 10,857 | covveeee 10,857 | .ooevnencd 682 | 09/25/2037. | 1FM...........
IMPAC CMB Tr RMBS Ser 2004-5 Cl 1A1
45254N  JG 3 |3. .. | 06/25/2019. | Paydown FSOTURTRTRRI RN 13,887 | oo 13,887 | oo 13912 | v, 13,909 | .o (22) (72} [N IR 13,887 | oo | e | v 0 | e 192 | 10/25/2034. | 1FM...........
IMPAC CMB Tr RMBS Ser 2004-9 Cl 1A1
45254N KX 4 |3. .. | 06/25/2019. | Paydown 7,844 | e, 7844 | e 7,864 | oo 7,858 | oo (14) (14) R N I IUTORRIRN IO (11 IO 104 | 01/25/2035. | 1FM...........
45256# AB 8 |Impact CIL Parent LLC ABS Revolving Nt S| .. | 06/28/2019. | Redemption ~ 100.0000 s | s 128,762 | .......... 128,762 | .......... 128,762 | ..ovvvvrenne 101,546 | oo [, (U PRI PV 128,762 | ovooevevencins | oo [ e 0| e 3,601 | 10/25/2056. | 2FE............
45256H AD 0 |Impact Funding LLC CMBS Ctf Tranche C. | .. | 06/01/2019. | Paydown JESTTRUIN R 100,993 | .......... 100,993 | .ccovvneee 103,826 | ..ovvvrvrenne 101,061 | oo (68) ((67:) ) TN ISV 100,993 | oo | eerrerineinerins [ e 0| e 2,186 | 07/25/2033. | 1FE............
Impact Funding LLC CMBS Ser 2010-1 Cl
45257TH AA 5 |A1 .| 06/01/2019. | Paydown 289,260 289,260 | .......... 289,416 | ..coovernnee 289,274 | ..o (15) (15) [ +oovereereirenes | e 289,260 | ..o | e | s 0| e 8,585 | 01/25/2051. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2007-
456652 AA 4 |A1 .| 06/01/2019. | Paydown 28,135 27,828 21,083 | oo 19,602 | .......... 1,461 |, 1461 | | e 21,063 | ..o | v 7,072 | oo 7,072 | s 846 | 08/25/2037. | 1FM...........
465685 AF 2 |ITC Holdings Corp Sr Nt 5.500% 01/15/2. |.. | 06/14/2019. [ Call  101.7240.......ccccomurmmrrneernne | vererneernerirserserrenes | ceve 8,285,420 | ....... 8,145,000 | ....... 9,157,376 | ..ccovvnve 8,312,854 | .ooovrevrriernes | v (72,492) | ..o [ s (72,492) 8,240,362 | ...ovvvvveririns | s (95,362) | ........ (95,362) | .....549,819 | 01/15/2020. | 2FE............
JP Morgan Mtg Tr RMBS Ser 2006-A2 CI
466247 H8 9 |1A1 .| 06/01/2019. | Paydown 7,222 | e 7,223 | e 7491 | 6,426 | ...cooonvn 605 | oo 163 768 TA9% | e | e 28 | s 28 | 151 | 04/25/2036. | 1FM...........
JP Morgan Mtg Tr RMBS Ser 2007-S3 Cl
46631IN  EZ 8 |2A3 .| 06/01/2019. | Paydown JEVTURIRTORUORPIUR ORI 15,879 | oo 16,394 | ..oocveenee 15,428 | ...ooovvvrnn. 15,483 [ ..o | e 57 Y A RN [P 15,539 | oo | e 340 | oo 340 | .. 383 | 08/25/2022. | 1FM...........
JP Morgan Chase Comm Mtg Secs CMBS
46640) AS 6 |Ser2 .| 06/01/2019. | Paydown 550,396 | .......... 550,396 | .......... 555,898 | ... 551,695 | ..cooverierirnnns | e (1,299) (VA1) | RS I 550,396 | ....veuerierinns | e | e 0| e 8,713 | 01/15/2046. | 1FM...........
JPMBB Comm Mtg Sec Tr CMBS Ser
46641W AW 7 |2014-C19 .| 06/01/2019. | Paydown 265,610 265,610 | .......... 273,377 | oo 268,432 | ..cooocovrvcis . (2,822) (VK< 727) | RN RN 265,610 | ..o | e | e 0| e 3,914 | 04/15/2047. | 1FM...........
JCP&L Transition Funding LLC LBASS Ser
472158 AD 9 |2 .. | 06/05/2019. | Paydown ...437,291 ...438,729 A7 417 v 39146 | [ | 0 [ 12,318 | 06/05/2023. | 1FE....
478375 AF 5 |Johnson Control Intl plc SrNt 3.750%...... .1 05/17/2019. | Call ~ 99.6360.........cccovvrvverirnns 8,051,835 7,961,762 (17,376) [ oo [ e (17,376) | ..cvvvveriernns ceveeneen 1,944,386 | oo | (111,386) | .....(111,386) | ... 106,934 | 12/01/2021. | 2FE....
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 8 (01/ .| 06/15/2019. | Redemption  100.0000 66,633 | ............ 66,633 | ............ 69,884 | ...cccccvunn 67,079 | ..o (446) (446) | oo [ i 66,633 | ... [ [ e (1 I 2,107 | 01/15/2021. | 4Z..............
Lehman Mtg Tr RMBS Ser 2006-2 Cl 6A1
52520M GQ 0 |6 .| 06/01/2019. | Paydown FSOTURTRTRI N 10,481 | oo 10,481 | oo 10,518 | oo 10,511 | (30) (R]0) ) SR IV 10,481 | oo | verrerineinenis | e (11 IO 262 | 04/25/2036. | 1FM...........
Long Beach Mtg Loan Tr RMBS Ser 2005-
542514 NC 4 |WL2 .. | 06/25/2019. | Paydown JESTSRTUIN RO 459,051 | .......... 459,051 | .......... 435,668 | .............. 441,452 | oo | e 17,599 | oo | s 17,599 [ v | e 459,051 | ..veorererreees | cereerereninnins | e 0| e 6,270 | 08/25/2035. | 1FM...........
MFRA Tr RMBS 2017-RPL1 Cl A1
552759 AA 0 |2.588% 02 .| 06/01/2019. | Paydown [ESTTRTRTUIN RO 416,491 | .......... 416,491 | .......... 416,487 | ..oovvvernvs 416,391 | oo | e 100 100 | coveeererreries | v A18,491 | oo | e | e 0 | e 4,543 | 02/25/2057. | 1FM...........
Madison Park Funding LTD CLO Ser 2014-
55818P AL 4 |12 .. | 04/22/2019. | Paydown reveeerensrenenes | e 1,656,664 | ....... 1,656,664 | ....... 1,656,664 | ........... 1,656,664 | .....ocvvurrinrr | ceerrrieirnniiens 0 | e | s 1,656,664 | ..o [ v | e 0. 32,441 | 07/20/2026.
589929 5F 1 | Merrill Lynch Mtg Investors RMBS Ser 200 | .. | 06/25/2019. | Paydown 661,507 661,507 | .........607,537 | .ceooee0eni820,887 | oo | wereeni0,620 | oo [ reirneni0,620 | oo | reirennec861,507 | oo e | v | 9,031 | 07/25/2034.
59166B AA 9 |Metlife Securitization Tr RMBS Ser 2017-.. | .. | 06/01/2019. | Paydown 340,258 340,258 04/25/2055.
59166D AA 5 |Metlife Securitization Trust RMBS Ser 20... | .. | 06/01/2019. | Paydown [ESTTURTSRUIN IR 512,462 | ......... 512,462 03/25/2057.
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59166E AA 3 |Metiife Securitization Trust RMBS Ser 20... | .. | 06/01/2019. | Paydown [ESTUUIN R 149,632 | ...ccoonee 149,632 | .......... 151,763 | oo | veereeieeenennns . (2,130) (2,130) [ +oovevnereireens | e 149,632 | ovovvercieris | e 04/25/2058.
59549R AC 8 |Mid State Tr X LBASS Ser 10 CI M1 6.28. .. | 04/15/2019. | Paydown 29,292 29,292 24,631 ..24,631 4,661 02/15/2036.
59549R AC 8 |Mid State Tr X LBASS Ser 10 CIM1 6.28. .. | 06/15/2019. | Paydown ..70,958 ..70,958 ..59,667 ..59,667 11,291 02/15/2036.
59549W AB 9 |Mid State Tr LBASS Ser 11 CIM1 5.598% .. | 06/15/2019. | Paydown ..49,852 ..49,852 ..49,851 ..49,852 0 07/15/2038.
Morgan Stanley Cap | RMBS Ser 2004-
61744C FB 7 |HE6C .. | 06/25/2019. | Paydown 230,101 230,101 | .oooovee. 211,693 | oo AT 0 TR I 14,321 | oo | s 14,321 08/25/2034. | 1FM...........
Morgan Stanley Mtg Ln Tr RMBS Ser
61749T AA 2 |2006-1 .. | 06/25/2019. | Paydown ...60,616 60,616 08/25/2036. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61761Q AC 7 |C8 .| 06/01/2019. | Paydown JESTURTRTORORPIIR TR 41,343 | ... 41,343 | ........... 41,013 | s 41,018 | oo . 325 KL J O I A1,343 | s e | e (VI IO 465 | 12/15/2048. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
617620 AU 5 [C9 .| 06/01/2019. | Paydown 352,716 352,716 | .......... 338,676 | ..cocvvrene 348,083 | ..o | s 4,633 4,633 | oo | i 352,716 | oo v | e 0| e 3,907 | 05/15/2046. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762M BU 4 |C10 .| 06/01/2019. | Paydown JEOTSIRTRRRII OV 1,217,056 | ....... 1,217,056 | ....... 1,253,550 | ..oocovenee 1,227,003 | oo | e (10,037) [ oo [ e (10,037) [ oovevevrrireeien | e 1,217,056 [ oo [ rreeneiieiienes | e 0. 20,887 | 07/15/2046. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762T AC 0 |C11 .| 06/01/2019. | Paydown revrneenensrenienes | e 2,178,759 | ....... 2,178,759 | ...... 2,244,055 | ........... 2,197,772 | oo | v (19,012) [ oo [ e (19,012) 2,178,759 | oo | e | 0 | s 39,554 | 08/15/2046. | 1FM...........
62877V AA 9 |NBM US Holding Inc. Sr Nt 7.000% 05/14 | .. | 05/16/2019. | Direct vt | s 435,000 | .......... 435,000 | .......... 429,110 | oo [ e | e 11 L ESRTORTOOROO IO 429121 | oo | e 5,879 | 5,879 [ i 508 | 05/14/2026. | 3FE............
62927# AD 8 |NFL Ventures LP Sr Gtd Nt Ser 2015-A Tr. | .. | 04/15/2019. | Redemption ~ 100.0000 RO PV 1,356,316 | ....... 1,356,316 | ....... 1,356,316 (1 RN IS 1,356,316 [ ...cvorvereerens | veernnenennnenes | vevvrveinnenienn0 [ i 19,192 | 03/31/2024. | 1FE....
635405 AM 5 |National City Corp Sub Nt 6.875% 05/15.. .. | 05/15/2019. | Maturity............cccoeveee. s | o 3,500,000 | ....... 3,500,000 | ....... 4,120,550 | ...........3,556,898 (56,898) 3,500,000 20 120,313 | 05/15/2019. | 1FE............
63860H AD 1 |Nationstar Home Equity Loan Tr RMBS Ser| .. | 06/25/2019. | Paydown [ESTTRTRTUIN RO 417,274 | ......... 417274 | .......... 352,336 | .cooverine 367,544 | ..o | e B9,730 [ s [ i 49,730 [ v | e ANT,274 | e | e | e, 0 | e 4,806 | 03/25/2037. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64828C AA 7 [2018- .| 06/01/2019. | Paydown 262,698 262,698 | ......... 269,522 | ..coovvvenee 269,252 | ..o | e (6,554) (6,554) [ ..ovevnerrienes | e 262,698 | ... | e | e 0 | e 4,903 | 03/25/2036. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64828M AA 5 |2017- .| 06/01/2019. | Paydown et | s 615541 | .......... 615,541 | .......... 621,160 | .....ccoo..ce 621,003 | oo | e (5,462) (5,462) [ ..o | e 615,541 | oo v | s 0. 10,344 | 04/25/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64829H AD 9 [2016- .| 06/01/2019. | Paydown s | s AT4117 | o 174,117 ...175,939 ....175,850 (1,733) ATAINT [ [ | evvnrieeneenn0 [ 2,374 | 09/25/2056. | 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 | ..ovveerrerieees | v (L0 72s) | R DO (10,429) | ..vovvereerveins | e 322,333 | e | cereeeienineins | s 0 | e 5,510 | 08/27/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830C AA 3 [2019- .| 06/01/2019. | Paydown JESTUUIN RO 116,478 | .......... 116,478 | .cooonee 116,898 | ooooeerrereerieries | eevreeieeineenns (420) (00) IO RN 16,478 | oo | e [ e 0 | e 2,019 | 09/25/2057. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
648300 AB 9 [2019- .| 06/01/2019. | Paydown 256,592 256,592 | .......... 262,877 | .oocvvrererierineenens | ceveeernenenies | v (6,286) (6,286) [ ..oevvererieeres | e 256,592 | ..o | e | e 0| e 2,222 | 12/25/2057. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
648300 AB 9 [2019- .| 04/13/2019. | Paydown 95,716 95,716 98,067 [ ..ooverrerrirrrieriines | oo . (2,345) (2,345) [ oo | e 95,716 | cvoovvreerenis [ e [ e (VIR IO 339 |12/25/2057. [ 1Z..............
New Residential Mtg Ln Tr RMBS Ser
648306 AB 2 |2018- .| 06/01/2019. | Paydown et | s 473239 | .......... 473,239 ..(6,353) (6,353) VAT3,239 [ s | cernrieeieenn0 [ 8,018 | 12/25/2057. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .| 06/01/2019. | Paydown 2,010 | covrirns 2,010 | covrirns 2,010 | oo 2,008 | .ooorririrnne . 1 1 2,010 | ooveerierieens | v | e (U1 IO 40 [03/25/2034. [ 1FM...........
Northwest Airlines LBASS EETC Ser 2001-
667294 AW 2 |1 .. | 04/01/2019. | Paydown 358,932 358,932 | .......... 359,541 | oo 359,123 | .o (191) (191) | cevreeeneineries | v 358,932 | .. | e | e 0. 12,636 | 10/01/2023. | 2FE............
NRRC-D Facilities Corp CTL GSA Rev Bd
670208 AA 8 |Ls .| 06/07/2019. | Redemption  100.0000 [ESTUURTRIN RO 170,079 | covevenee 170,079 | oo 170,079 | oo 170,079 | oo | e (0 [PRONN IPTR 170,079 | covoeeveenenns | e | v 0 | e 4,610 | 11/07/2023. | 1...coovvrnnenn
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70069F CH 8 |Park Place Securities Inc RMBS Ser 2004- | .. | 06/25/2019. | Paydown 225,142 216,277 | ovveverrnne 218,845 | ..o | e 6,297 6,297 | oo | v 225,142 | oo | e | cevrneineiinnnn0 s 3,399 | 10/25/2034. | 1FM...........
70069F DM 6 |Park Place Securities Inc RMBS Ser 2004- | .. | 06/25/2019. | Paydown............cccovvunmviniinerverns | vevernreieneissinenirenes | cvvies 1,163,438 1,120,173 | ...ccooeee 1,133,719 | s 29,719 29,719 | oo | e 1,163,438 | ..o | e | o0 [ 18,976 | 12/25/2034. | 1FM...........
Parmer 31 (Austin TX) CTL Pass CTL Ser
70176@ AA 7 |A .. | 06/15/2019. | Redemption ~ 100.0000.........cccuwe. | covrererrrmrrrneirerinns | crvverns 198,897 (1,336) [ oo | e 198,897 | i [ | ceverieeiennn0 [ 2,877 | 01/15/2032. [1....covvveenne
74041C  AA 7 |Preferred Term Sec Ltd VI LBASS FIt Rt N | .. | 06/26/2019. | Paydown e 1,057,677 1.346,565 | ...oovvrverrenns | e 0BT, 87T | s [ | vvrrvnrinennen0 [ i 28,212 | 09/26/2034. | 1FE..
7T4041E  AC 9 |Preferred Term Sec Ltd VI LBASS Mezz Nt | .. | 06/24/2019. [ PaydOWN.........c..cuerrereriniineriienins | veveseersesissrsnenienes | vvevseenndd 43,252 80,836 | i | 3,252 | e | e | 0 | s 1,132 | 03/23/2035. | 4FE...
74041E  AC 9 |Preferred Term Sec Ltd VI LBASS Mezz Nt| .. | 05/31/2019. | Paydown 1,768 | oo [ | v | v | eeerenienennn0 | 68 |03/23/2035. | 5FE............
74041N  AA 3 |Preferred Term Sec Ltd VI LBASS Sec Nt.. | .. | 06/24/2019. | PAYdOWN..........cocvumeriererneenrniniinns | cerierieeisneesssisenes | ceerneeens 341,885 37,355 | oo | e 381,885 | s [ [0 | 5,879 | 12/24/2033. | 1FE..
74041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser. | .. | 06/24/2019. | Paydown 256,414 | ........256,414 | ... 167,951 | .0 189,183 | oo | 87,231 | i [ s 67,231 | oo | e 256,414 | | e [ 0 | s 4,189 | 12/24/2033. | 1FE..
74042E 2 | Preferred Term Sec Ltd LBASS XVII Sr Nt. | .. | 06/24/2019. | Redemption  100.0000. 54,115 | oo 54,115 | 81,398 | e 34T | | e 10,644 | [ 10,644 | ..o | e A5 i [ | 0 [, 847 | 06/23/2035. | 1FE............
74042H AA 5 |Preferred Term Sec Ltd LBASS XIX Fit Rt.. | .. | 06/24/2019. | Paydown 208,715 | ........208,715 | ... 142,411 | i 144155 | s | 84,559 | i [ 64,559 | .oocveerinceinns | e 08,715 | o [ [0 | 5,034 | 12/22/2035. | 1FE..
74042V 2 | Preferred Term Sec Ltd LBASS Fit Rt Nt C | .. | 06/24/2019. | Paydown 85,538 33,586 | ..oocveererrerins | eerrinerrennn88,538 | i [ [ | 1,919 |09/23/2035. | 1FE..
74043A AC 5 |Preferred Term Sec Ltd LBASS XXIII Nt Se| .. | 06/24/2019. | Paydown 9,902 6,200 | oovvererieriens | cerrrrerereeen 3,902 [ | e | eereiienieeen0 | s 208 | 12/22/2036. | 2FE............
Prestige Auto Rec Tr LBASS Ser 2017-1A
74113Y AC 8 |C . [ 06/15/2019. [ PAYAOWN.........vvrrevrrircerrrinnrireiis | vevereeersneisninenienes | eeved 6,278,269 6,277,899 | ........... 6,278,091 | oo | e 178 178 6,278,269 | ....cvvvvvvrcrns [ e | v [ 55,658 | 10/15/2021. | 1FE............
Prime Mortgage Tr RMBS Ser 2005-4 Cl
74160M KU 5 |2A9 .| 06/01/2019. | Paydown 283,365 255,359 | v 271,637 | .o 304 304 | e | e 271,941 | o [ 11,424 | 11,424 | 8,110 | 10/25/2035. | 1FM...........
74924D AA 7 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/01/2019. | PAYdOWN..........coceommrvmevmerirererneernne | corierineinsenieseneens | seveeriens 74,659 | ...c........95,760 | cooorernees 69,366 | ..oovrerinn 69,366 | ..ooverrerrirens | e (1 ORI ISP 69,366 | ...coooovrerernne | 005,293 | 5,293 | e 2,602 | 09/25/2037. | 1FM...........
RCO Mortgage LLC RMBS Ser 2016-SFR1
74937T AA 7 |CIA .| 06/01/2019. | Paydown 358,903 358,338 | ..coovirine 358,319 | ..o 584 584 | oo | e 358,903 | ... | v | o0 [ 5,735 | 11/25/2051. | 1FE............
Residential Asset Secs Corp RMBS Ser
75406B AE 7 |200 . [ 06/25/2019. [ PAYAOWN.......cvouvierrirerirriinrinnins | cerierirerirneeinsinnnes | everneens 409,956 353,587 | oo 384,313 | .o 25,643 25,643 | oo | e 409,956 | ...oocvrrirens | e | o0 [ 5,117 | 03/25/2036. | 1FM...........
Renew LBASS Ser 2017-1A CI A 3.670%
75973L AA 6 |09 .. | 06/20/2019. | PaydOWN.........cvvreririirisiineiiiens [ e | i 131,663 131,628 4,741 131,663 09/20/2052.
761713 BS 4 |Reynolds American Inc SrNt 8.125% 06/. | .. | 06/23/2019. | MALUFItY...........verurrvrrrmerireriieinenns [ e | e 16,000,000 17,136,639 | ... 16,167,880 | ... | eeen(167,880) | oo | v (167,880) | ..cvvvevereerneens .16,000,000 06/23/2019.
76761R  AC 3 |Riserva CLO Ltd CLO Ser 2016-3A CIB1.. | .. | 06/24/2019. | Redemption ~ 100.0000.........c.cccee | corvrerirmrermmniennirens | voeee 20,000,000 .....20,000,000 0 20,000,000 10/18/2028.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl| .. | 06/17/2019. | Paydown 11,291 ..11,582 295 (138) 157 11,291 03/15/2033.
SPS Servicer Advance Rec Tr RMBS Ser
78469Q AK 8 |201 . [ 06/15/2019. [ PaydOWN.........oouevieerirriinrieniseiins | cevirerirsniissiseiiienes | v 2,985,714 2,985,277 | ..ccoveeee 2,985,580 | ..ovvvvrreririnnes | vereriinin 134 134 2,985,714 11/15/2049.
SACO | Tr RMBS Ser 2006-5 Cl 1A
785811 AA 8 [2.704% .. | 06/25/2019. | Paydown 39,349 | 037,269 | 12,858 | 12,863 [ | [V OO ISR 12,863 04/25/2036.
816851 BA 6 |Sempra Energy SrNt 3.250% 06/15/27.... | .. | 06/03/2019. | Wells Fargo Securities LLC.. .2,437,900 291 2,493,687 06/15/2027.
83416W AA 1 |Solar Star Funding LLC SrNt 5.375% 06. |.. | 06/30/2019. | Redemption ~ 100.0000 (1 ORI ISP 78,676 06/30/2035.
863576 DG 6 |2005- .. | 04/25/2019. | Paydown 2,399 ..167,439 11/25/2035.
86358E CL 8 |Structured Asset Inv Ln Tr RMBS Ser 2003 | .. | 06/25/2019. | Paydown . 07/25/2033.
86358E EK 8 |Structured Asset Inv Ln Tr RMBS Ser 2003 | .. | 06/25/2019. | Paydown (1,093) 10/25/2033.
86358E HQ 2 |Structured Asset Inv Ln Tr RMBS Ser 2004 | .. | 06/25/2019. | Paydown 22,010 04/25/2034.
86358E QJ 8 |Structured Asset Inv Ln Tr RMBS Ser 2005 | .. | 06/25/2019. | Paydown ....13,004 02/25/2035.
86359B JU 6 |2004- .| 06/01/2019. | Paydown 3 03/25/2034.
TIAA Real Estate CDO Ltd CMBS Ser
87246A AE 8 |2007-C .| 06/10/2019. | Paydown 51,573 | oo 51,573 | s 51,248 | cooovrinnes 51,532 | v | e 41 A1 | | e 51,573 | oo e | v | 1,179 | 08/15/2039. | 1FM...........
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87272Q AA 8 |TLF National Tax Lien Trust LBASS Ser 20 | .. | 06/15/2019. | Paydown 363,497 | .......... 363,497 | .......... 362,762 | ....coovene 362,837 | .oovvveirerins | e 660 B60 | oo | e 363,497 | oo | v | s [V I 4,582 | 12/15/2029. | 1FE............
Tax Ease Funding LLC RMBS Ser 2016-1A
87677Q AA 9 |CI .| 06/15/2019. | Paydown JRSSUTRIUPIN RO 531,304 | .......... 531,304 | .......... 529,704 | ..c.covvvune 529,770 | .ovveovrveriren | v 1,535 1,535 [ o | cevieriienns 531,304 | oo | e | e 0| e 7,202 | 06/15/2028. | 1FE............
Terwin Mortgage Trust RMBS Ser 05-10HE
881561 VC 5 |C .. | 06/25/2019. | Paydown JESTSURTUIN ERP 128,784 | ......... 128,784 | .......... 122,385 | .oovvverene 126,230 2,554 | oo | e 128,784 | oo | e | cvvrrinniinennd0 | s 1,634 |06/25/2036. | 1FM...........
887317 AE 5 |Time Warner Inc Co Gtd Nt 6.200% 03/15] .. | 06/05/2019. | Tax Free Exchange v | e [ 9,918,176 | ..... 10,000,000 | ....... 9,903,800 9,917,364 812 9,918,176 | covoevvrcvrcens [ v [ v | s 447,778 | 03/15/2040. | 2FE....
887317 AW 5 |Time Warner Inc SrNt 3.600% 07/15/25.. | .. | 06/05/2019. | Tax Free Exchange veee | e | e 9,950,678 | ..... 10,000,000 | ....... 9,925,200 19,947,623 3,055 9,950,678 | ..oovvrcrrreinns [ e [ v | s 320,000 |07/15/2025. | 2FE....
UBS-Barclays Comm Mort Tr CMBS Ser
90270R BC 7 |2012 .. | 04/01/2019. | Paydown vt | e 138,397 | .cvvvenee 138,397 | oo 138,202 | ..ovvvrerinne 138,284 | ..oovvecrrvernes | e 113 KT TN ISR 138,397 | oo | oo [ e 0 | e 1,201 | 12/10/2045. | 1FM...........
US Airways LBASS EETC Ser 2012-1B
90345W AB 0 [8.00 .| 04/01/2019. | Paydown 59,588 59,588 (1,736) ....59,588 10/01/2019.
90932P AB 4 |United Airlines LBASS EETC Ser 2014-1 Cl| .. | 04/11/2019. | Paydown ...450,077 0 ..450,077 04/11/2022.
911312 AK 2 |United Parcel Service SrNt 5.125% 04/... | .. | 04/01/2019. | Maturity.........c..ccccvverec. .1,000,000 22 04/01/2019.
92837B  AB 7 |Visio RMBS Ser 2019-1 CIA1 3.572% 06/|.. | 06/01/2019. | Paydown 2 06/25/2054.
92851@ AA 3 |Vivendi SPC Tr CTL 6.630% 04/15/22..... ..| 06/15/2019. | Redemption ~ 100.0000..........ccoco. [ vevvrvrerirniiriniinniinas 0 04/15/2022.
WFRBS Commercial Mtg Tr CMBS Ser
92938E AT 0 |2013-C1 .| 06/01/2019. | Paydown [ESTTSUUIN RO 423,720 | ..cooonn 423,720 | ..ovonn 436,429 (3,938) [ .ooveverrereren | errreerreernid23720 | o v | cveenereninnnn0 [ 07/15/2046.
931899 9A 8 |Walkers SPV Priv PINt 2.394% 12/31/19. .. | 05/25/2019. | Redemption ~ 100.0000, 262,221 262,221 262,221 262,221 | .ovvvvervnrinens | eeriierennn262,221 [ i [ | e | i 12/31/2019.
Washington Mutual Mtg RMBS Ser 2006-
93362F AB 9 |AR8 .| 06/01/2019. | Paydown JESTSUPIN RO 178,922 | .......... 271,082 ....241,827 0 | orvveeeereeen | ceveerennenn 281,827 [ e | 00...(62,906) | .......(62,908) | ......... 4,166 | 08/25/2046. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363E AB 1 |AR10 .| 06/01/2019. | Paydown 8,806 | ..cccoonee. 11,221 | v 11,237 | o 10,501 | coveverrnee 720 | .o Y72 R B 11,221 | oo | e (2,414) | .cooveee (2,414) | v, 174 | 09/25/2036. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363N  AA 3 |AR12 .. | 04/01/2019. | Paydown 3,249 | .o 6,015 | oo 6,033 | oo 5781 | e 284 | ., 244 6,025 | ..ooerercrienns | ceriens (VREL)] - (VE()] — 78 | 10/25/2036. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363N  AA 3 |AR12 .| 06/01/2019. | Paydown 7819 | s 7,688 | oo T | s 7,388 | v 312 [ 312 /A VLV RPN IR M9 | e 119 | s 150 | 10/25/2036. | 2FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363P AA 8 |AR14 .| 06/01/2019. | Paydown 60,447 | ............ 62,619 | ... 57,459 | cooovreii 57,459 | oo | e 0 | oo | eeererieeiins 57,459 | oo | s 2,988 | .o 2,988 | ...t 914 | 11/25/2036. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
939348 AE 8 |Ser20 .| 06/01/2019. | Paydown [ETROUPI IR 130,762 | .......... 155,677 | .coveeee 119,669 | oo 117,987 | oo | v 1,681 1,681 | e | e 119,669 | .ovocveviceeis | v 11,094 | ......... 11,094 | ... 2,342 | 04/25/2037. | 1FM...........
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 ..| 06/01/2019. | Redemption  100.0000 35456 | .oovernee. 35,456 | .ooverneen 35,456 | coovvririinnns 35,456 | ..ocvoreeiiririens | e 0 | v | eeereeereni 35,456 | .o [ e [ e (110 IO 983 | 08/01/2027. | 2......coovvenee
Wells Fargo Bank Northwest NA CTL
94978%# AU 1 |[MWRAL ..| 06/15/2019. | Redemption  100.0000 39,644 | ..o 39,644 | ..o 41,506 | .oovvrnrrirns 40,687 | ..ovvveerierinens | e (1,044) (1,044) | v | e 39,644 | ..ooveienns [ e [ e 0| e 1,223 | 05/15/2032. [ 1....cocoovvvenee
Wells Fargo Bank Northwest NA CTL CVS
94978# AX 5 |Co .| 06/10/2019. | Redemption  100.0000 94,723 94,723 94,723 | oo 94,723 | oo | e [0 ORI ISP 94,723 | oo [ e [ e 0 | et 2,673 | 10/10/2024. | 2................
949784 BC 0 |Wells Fargo Bank Northwest NA CTL 6.59|.. | 06/01/2019. | Redemption ~ 100.0000 JESTSTIUPIN RO 161,157 | covvvenee 161,157 | oo 161,157 | oo 161,157 | oo [ e, (0 OO PV 161,157 | oo e [ e 0| e 4,434 111/01/2022. | 2.......cconn...
Wells Fargo Home Eq Tr RMBS Ser 2005-
9497ER AC 8 |1C .. | 06/25/2019. | Paydown JEOTURTRTRRO OV 2,052,549 | ....... 2,052,549 | ....... 2,054,441 | ........... 2,054,351 | oo [ i (1,802) (1,802) 2,052,549 | oo | e | e 0. 29,451 | 04/25/2035. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94983C AS 6 |2 .| 06/01/2019. | Paydown [ESTURUIN RO 167,058 | .......... 167,058 | .......... 169,564 | ...cooovrenne 169,383 | .ooovverrreres [ v (2,324) (2,324) | v | e 167,058 | oo | e [ e 0 | e 3,180 | 06/25/2035. | 1FM...........
G72212  AA 4 |Preferred Term Secs XIX LBASS Sec Nt 2| .. | 06/24/2019. | Paydown JESTUSRTIUTIN RO 376,814 | ......... 376,814 | ......... 255418 | ..o 258,108 | ..ovevevrecrienes | e 118,706 | ovvveevvvenns | e 118,706 | oo | v 376,814 | oo | e | e 0| e 9,088 | 12/22/2035. | 1FE............
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292505 AH 7 |EnCana Corp SrNt 6.500% 05/15/19....... .. | 05/15/2019. | Maturity.............ocveneces RO PV 1,000,000 | .......1,000,000 | ....... 1,197,530 | coovvrenne 1,011,983 | oo | e [QRL:K) | R DO (11,983) [ oo | e 1,000,000 [ ..ovorvereerens | verrnrirnennenes | vevervrinerreen0 [ s 32,500 | 05/15/2019.
67077M AA 6 |Nutrien Ltd Sr Nt 6.500% 05/15/19........... A | 05/15/2019. | Maturity..........cccccevvenee ST PR 1,000,000 .1,029,349 1,010,027 | oo | e (10,027) [ ovvvererrrriene | veereries (10,027) [ oo . ,000,000 05/15/2019.
000000 00 0 |Capex SA SrNt 6.875% 05/15/24 ... | D| 05/07/2019. | Direct 63,398 ..74,260 9,228 X 74,897 (11,499) 05/15/2024.
000000 00 O |Puma International Finance SrNt 5.125... | D| 05/10/2019. | Direct JRTSTORIRON PP 1,126,563 11,250,000 | ..ovoeerer 1,005,713 | ......244,288 | ... | e | e 244288 | .....oovvviinn . ,250,000 | ..ooovviiciinns | -.(123,438) | ... (123,438) 10/06/2024.
05565Q CR 7 |BP Capital Markets PLC Sr Nt 2.237% 05 | D| 05/10/2019. | Maturity.............cccc.uece. reveeerensrenenes | e 1,000,000 1,605 05/10/2019.
11042A 2 | British Airways Plc PTC 4.625% 06/20/2.. | D | 06/20/2019. | Redemption ~ 100.0000. 264,006 264,006 (1,544) 06/20/2024.
11042B  AA 0 |British Airways Plc PTC 5.625% 06/20/2.. | D | 06/20/2019. | Redemption  100.0000, 594,201 | ......... 594,201 (1,812) 06/20/2020.
110427 1 | British Airways Plc PTC  3.800% 09/20/3.. | C| 06/20/2019. | Redemption  100.0000 0 06/20/2031.
139612 AE 5 |Capex SASrNt 6.875% 05/15/24............ D| 05/07/2019. | Direct 26,350 05/15/2024.
Deutsche Bank AG London Sr Unsecured
25152E DT 6 |Nt D| 06/25/2019. | Redemption ~ 100.0000.........ccccew. [ worrerermmrenerienies | cevernne 432,143 | .......... 432,143 | .......... 432,143 | oo 432,143 | oo | e (0 OO [PV 432,143 | e | e | e 0. 40,027 |07/27/2020. | 2PL............
Grupo Kuo SAB De CV SrNt 5.750%
40052C AC 0 |07/07 D| 05/13/2019. | Direct 67,725 | ..o 70,000 | .ovrvrnees 70,000 6,545 ....70,000 07/07/2027.
482637 AB 1 |KOKS OAO SrNt 7.500% 05/04/22..........|D | 04/11/2019. | Direct JSTRRRRO PP 1,668,431 .1,625,000 .1,625,000 65 ,625,000 05/04/2022.
MARB BondCo PLC Sr Nt 6.875%
566007 AB 6 |01/19/25 D| 06/19/2019. | Direct JESTSTUI RO 769,400 | .......... 750,000 ... 740,053 | ...c0.eee...n.695,070 | ....... 46,067 | ..coroeerre530 | i | e 46,597 | .o ..741,667 01/19/2025. | 3FE....
71647N  AS 8 |Petrobras Global Finance SrNt 7.375%... | D | 05/07/2019. | Direct JRSTUUTTTIUPIU RO 954,763 | .......... 850,000 ...902,259 29,510 01/17/2027. | 3FE....
YPF Sociedad Anonima Sr Nt  7.000%
984245 AR 1 |12/ D| 06/14/2019. | Direct JEOTSIRTRIRII OV 1,029,555 | ....... 1,229,000 | ....... 1,229,000 350,265 | ...cococrverienns | e 1,229,000 | oo | .(199,445) | ... (199,445) | ....... 43,036 | 12/15/2047.|4FE....
MARB BondCo PLC Sr Nt 6.875%
G5825A AB 8 |01/19/25 D| 06/19/2019. | Direct JESTSURUTIN RO 574213 | ... 560,000 ...519,809 2,885 | oo | 522,570 | i | 000 51,643 | e 51,643 | ...... 34,655 | 01/19/2025.
G6764# AA 0 |Omega Leasing Ltd Sr Nt Ser9 2.400% 1|D|04/12/2019. | Redemption  100.0000 526,316 526,316 | ..........526,316 0 . cevrerenrnieen0 [ 6,316 | 10/12/2026.
G6764@ AA 2 |Omega Leasing No. 12 Sr Sec Nt (Rolls Ro| D | 04/25/2019. | Redemption ~ 100.0000..........cvce. | ovrerrrrrenrereneennns | vevirenes 390,562 | ......... 390,562 | .......... 390,562 (1 RO PV 390,562 | ..cvvurereirenes | cerenrereninnins | e 0| e 5,780 | 04/25/2027. | 1...ccovvvrnnens
Tonon Luxembourg SA 1st Lien Nt
L9116P AE 3 |12.500% D| 05/15/2019. | Taxable Exchange............ 67,611 2,369,583 82,935 | ...... 82,935 | ..o [ e (1 ORI ISP 82,935 | ..o [ s (15,325) | ......0.(15,325) | covovvererrnnne 05/14/2024. | 6*...............
P0606P AC 9 |Axtel SAB de CV SrNt 6.375% 11/14/24. | D | 05/03/2019. | Direct e | e 453,150 | .......... 450,000 | .......... 432,000 | ..............432,000 980 20471 20171 13,786 | 11/14/2024. | 3FE............
3899999. Total - Bonds - Industrial and Miscellaneous.. ....201,575,506 |....204,340,019 |....203,268,533 | ....... 196,446,897 | .....741,713 |...1123110 | o0 | o 1,864,823 01,758,633 ...(320,074) ..5,461,987 XXX XXX
Bonds - Bank Loans
000000 00 O |Kellermeyer Building Svcs 1st Lien Term... | .. | 06/28/2019. | Redemption ~ 100.0000. 1,871 28 1,871 10/29/2021.
000000 00 O |Service Logic Term Ln Nt6 6.500% 07/3. | .. | 06/28/2019. | Redemption ~ 100.0000, 23,832 437 . 07/31/2023.
000000 00 O |SpecialtyCare Initial Term Ln Nt4 6.0...... .. | 04/02/2019. | Redemption  100.0000 7,380 29 7,380 .109/01/2023.
000000 00 0 |Command Alkon Inc 1st Lien Term Ln Nt 7 | .. | 06/28/2019. | Redemption ~ 100.0000, 22,500 P T R I 22,500 | oo [ e 09/01/2023.
000000 00 O |Frontline Technologies Gr LL Delayed Dra. | .. | 06/28/2019. | Redemption ~ 100.0000 672 0 672 09/18/2023.
000000 00 0 |MB2 Dental Solutions LLC Incremental Ter | .. | 06/28/2019. | Tax Free Exchange. [ | 577,919 T48 | e | e 577,919 | oo e 09/29/2023.
000000 00 0 |TUBidco Inc (TaskUS) TermLn Nt 1 6.3. | .. | 06/28/2019. | Redemption ~ 100.0000 5,490 110 5,490 10/01/2023.
000000 00 0 |Foundation Risk Partners Corp Delayed Dr | .. | 05/01/2019. | Tax Free Exchange. [ | e 442,837 0 [ oo | e 442,837 | oo | e 11/10/2023.
SecurAmerica LLC Term Ln Nt 3 9.000%
000000 00 O |1 .| 06/28/2019. | Redemption  100.0000 3,605 | oo 3,605 | oo 3,501 | v [ e | s 104 104 3,605 | .o | e | s (010 5 |12/19/2023. | 2FE............
SecurAmerica LLC Delayed Draw Term Ln
000000 00 O |Nt .| 06/20/2019. | Tax Free Exchange o 95,880 | ..ovvvrnees 96,938 95,847 [ .ooivoeereeineennerinns | serveerisenienins | e 32 K7 ISR I 95,880 | ..vouvvrrcernrin [ cerneerenieinnes [ e 0 | e 1,562 |12/19/2023. | 2FE............
SecurAmerica LLC Delayed Draw Term Ln
000000 00 O |Nt .| 06/28/2019. | Redemption  100.0000 300 300 297 | e | e . 3 3 300 | oo | e | e (U 15 | 12/19/2023. | 2FE............
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000000 00 O |Berry Plastics Corp TermLn RNt6 4.4....| .. | 06/28/2019. | Redemption ~ 100.0000 20,510 20,510 20,510 | covoereerinerenineins [ v | e (1 PRSPPI ISP 20,510 | coooevereerenins [ e [ e (U1 I 45 [01/19/2024. | 3FE............
000000 00 0 |Ultimus Group Midco LLC 1st Lien Term Ln| .. | 06/28/2019. | Redemption ~ 100.0000, 2,165 | .o 2,165 | .o 2,165 | oo [ [ 0 2,165 [ i | s | e (U 02/01/2024. | 3FE............
Ultimus Group Midco LLC Delayed Draw
000000 00 O |Ter .| 06/28/2019. | Redemption  100.0000 2175 | e, 2175 | o, 275 | oo [ e | e 0 2175 | oo | e | e (11 I 02/01/2024. | 4FE............
Ultimus Group Midco LLC Delayed Draw
000000 00 O |Ter .. | 06/28/2019. | Tax Free Exchange o 2175 | s 2175 | s 275 | oo [ e | e 0 2,175 02/01/2024.
000000 00 O |Ferraro Fine Foods Corp Incremental Term | .. | 06/28/2019. | Redemption ~ 100.0000. 450 7 450 05/09/2024.
000000 00 O |Ferraro Fine Foods Corp Term Ln #2 Nt 1. | .. | 06/28/2019. | Redemption ~ 100.0000 1,839 28 1,839 05/09/2024.
NSM Insurance Group LLC Incremental
000000 00 O |Term .| 04/10/2019. | Tax Free Exchange I [T IS 179,714 | ... 183,367 | .cvvvnee 179,700 | covovveveenrienieninns | rerereeriesinene | cevveeiesninens 14 L TN I 179,714 | oo e | e 0| et 1,375 | 05/11/2024. | 2FE............
Sunshine Sub LLC Delayed Draw Term Ln
000000 00 O |Nt .| 06/28/2019. | Redemption  100.0000 5,016 | covvvrreees 5,016 | oo 4,949 | i | e | s 67 67 5,016 | oo | e | v 0 | 110 | 05/27/2024. | 2FE............
000000 00 O |Ankura Consulting Group LLC 1st Lien Ter | .. | 06/28/2019. | Redemption ~ 100.0000 9,747 | o 9,747 | o 9,574 | oo [ e | e 173 173 LS 27 A ORI IUTORTORRRRIRN ISR (01 I 5 | 08/24/2024. | 4FE...........
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 06/28/2019. | Tax Free Exchange o 29,887 30,112 29,886 | ..ooocvvrrrierirrineiins | s . 1 I ST I 29,887 | ..oovvvcrieeins [ e [ e (U I 63 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 06/28/2019. | Tax Free Exchange o 9,962 | .oovvrnee 10,037 | cooveervine 9,962 | oo [ s | e 0 9,962 | ..o | e | s (V0 I 27 110/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 06/28/2019. | Tax Free Exchange o 33,208 | ..o 33,457 33,206 | oo | i . 1 L [N [ 33,208 | oo e | e 0 | 90 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 05/31/2019. | Tax Free Exchange i e | s 19,932 | oo 20,080 | .cooovreene 19,929 | .o | e . 2 2 | e | e 19,932 | oo | e | e (11 IO 136 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 06/28/2019. | Redemption  100.0000 1,833 1 1,833 10/10/2024. | 3FE....
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 06/28/2019. | Tax Free Exchange o 23,246 23,420 23,244 | oo | s . 1 I S I 23,246 | ..o [ e [ e (U I 81 |10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 06/28/2019. | Tax Free Exchange o 7195 | s 7,249 | oo, 7195 | oo [ e | eerieniseenei 0 7195 | s | e | e (U I 24 110/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .| 05/31/2019. | Tax Free Exchange o e | e 12477 | v 12,268 | .o 12176 | e | e . 1 I TSI IO 12477 | oo v | e (V1 I 57 |10/10/2024.|3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 05/31/2019. | Tax Free Exchange o e | s 12176 | oo 12,268 | ...ccooeee. 12176 | e | e . 1 I TSR IO 12476 | oo | e | v 0 | e 50 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
000000 00 O |TermL .. | 04/30/2019. | Tax Free Exchange o e | s 139,951 | .o 139,951 0 10/10/2024. | 3FE....
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 05/31/2019. | Tax Free Exchange I [T IR 139,951 | .ovvvenee 139,951 | oo 139,951 | oo | reeeneeeninnins | e (0 RO PV 139,951 | oo e [ e (VI IO 869 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .| 05/31/2019. | Tax Free Exchange o 60,884 | ........... 61,338 60,878 [ ..o | e . 6 [ ORI ISR 60,884 | ..o [ e [ e (VI IO 381 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 06/28/2019. | Tax Free Exchange o 86,544 87,191 86,537 [ oo | e . 8 8 | s | e 86,544 | ..o [ e [ e (VI IO 471 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .| 06/28/2019. | Tax Free Exchange o e | s 127,302 | oo 128,253 | oovvene 127,291 | oo | e | s 11 L ST I 127,302 | oo | e | s (V1 IO 692 |10/10/2024. | 3FE............
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Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter . | 06/28/2019. | Tax Free Exchange 38,744 | ............ 39,033 38,741 | oo [ e 3 3 | s | e 38,744 | oo | v | e (01 I 211 110/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter . | 06/28/2019. | Tax Free EXChange...........cocuvvevinee | verirmrerneeinneinneiinins | ovirnneinns 47,046 | ............ 47,398 | ..o AT,082 [ oo | e 4 A | e | i AT,046 [ .o s | e (V1 IO 256 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .| 05/31/2019. | Tax Free Exchange 1 I T IR 13,948 10/10/2024.
000000 00 O |Amynta Agency Inc Term Ln Nt 1 6.383% | .. | 06/28/2019. | Redemption ~ 100.0000 105 2,642 02/08/2025.
000000 00 O 1 ________l . _|-]|06/28/2019. | Redemption  100.0000 . 70 1,762 02/28/2025.
000000 00 O |1 ’ ’ .. | 04/30/2019. | Tax Free Exchange 6 6 3,381 02/28/2025.
000000 00 O |AlcamiHoldings LLC 1st Lien Term Ln Nt.. | .. | 06/28/2019. | Redemption ~ 100.0000...........coce. [ vorererrverrrmenmrnerires | evvrneeerenens,025 | e 5,625 | i BABT | e [ | e 138 138 5,625 07/12/2025.
000000 00 O [Information Resources Inc 1st Lien Term... | .. | 05/31/2019. | Tax Free Exchange 5 B | oo | e 10,251 11/07/2025.
000000 00 O |Information Resources Inc 1st Lien Term... | .. | 06/28/2019. | Redemption ~ 100.0000..........ccoev. | vorererrrrnrerernnnnres | orereneeen 10,349 | 010,349 | 110,251 [ s | e | e 98 98 [ e [ e 10,349 11/07/2025.
01370# AA 4 | Alcami Holdings LLC 1st Lien Term Ln Nt.. |.. | 06/24/2019. | Tax Free Exchange 5,487 8 8 5,487 07/12/2025.
03539% AA 8 |Ankura Consulting Group LLC 1st Lien Ter |.. | 06/26/2019. | Tax Free Exchange 9,574 w9 | 13 22 9,574 08/24/2024.
04433H AE 1 |Ashland Global LLC New Term Ln BNt 1...|.. | 06/28/2019. | Redemption ~ 100.0000 5,222 | v 5,222 | v 5,220 | oo 5,090 | .o 130 2 132 5,222 05/25/2024.
04685Y AK 5 |Athenahealth Inc Term LnBNt2 6.912% |..|06/28/2019. | Redemption ~ 100.0000 3,884 76 3,884 02/11/2026.
04685Y AK 5 |Athenahealth Inc Term Ln BNt 1 6.951% |.. | 05/10/2019. | Tax Free Exchange 3,808 . . 2 3,808 02/11/2026.
08579J AY 8 |Berry Plastics Corp TermLn RNt 1 4.4....|..| 06/10/2019. | Tax Free Exchange 20,510 20,510 20,510 | v 19,877 | oo 632 | oo (5172 R I 20,510 01/19/2024.
10483* AA 3 |Bragg Live Food Products LLC Term Ln Nt | .. | 06/28/2019. | Redemption  100.0000 8,295 199 8,295 03/11/2024.
10483* AA 3 |Bragg Live Food Products LLC Term Ln Nt |.. | 06/11/2019. | Tax Free Exchange, 8,096 . . 8 8,096 03/11/2024.
12632B AG 1 |CPlI International Inc 1st Lien Term Ln N.... | .. | 06/28/2019. | Redemption ~ 100.0000..........ccoce. [ orrrrrererneernerrnneirnns | worerercens 42,500 | oo 42,500 | .oooonennn 42,500 | .oovvrciirs 40,375 | .......... 2125 | oo 2125 | oo | i 42,500 07/26/2024.
12702# AA 0 |Bakemark Holdings LLC Term Ln Nt 1 7.6|.. | 06/28/2019. | Redemption ~ 100.0000 9,802 239 239 9,802 08/14/2023.
12702# AC 6 |Bakemark Holdings LLC New Term Ln Nt 1|.. | 06/28/2019. | Redemption ~ 100.0000 5,314 . . 72 5314 08/14/2023.
14880B AE 1 |Catalent Pharma Solutions Inc New Term L|.. | 06/27/2019. | Redemption ~ 100.0000..........cccow. [ overerrrmrrrirmnrrerinnns | vevns 35,950,371 | ... 35,950,371 ..36,176,782 | ......... 32,507,045 |....1,263,531 | ...... (203,782) | coovvvevviririns [ e 1,059,749 35,950,371 05/20/2024.
15018L AE 1 |Cedar Fair LP New Term Ln BNt 1 4.151 | .. | 06/28/2019. | Redemption  100.0000 5,287 5,102 200 (15) 185 5,287 04/13/2024.
18449E  AD 2 |Clean Harbors Inc New TermLn 2Nt 1 4. .. | 06/28/2019. | Redemption  100.0000..........ccour. | corrrerermrreererivniniires | wovererines 15,089 | ............15,089 | ...........15,084 | ............... 14,504 580 4 584 | oo | v 15,089 06/30/2024.
20049% AA 5 |Command Alkon Inc 1st Lien Term Ln Nt 1 .. | 06/03/2019. | Tax Free Exchange 22,265 | ...........22,500 | ............22,189 | ...... 22,246 | ..o | e 19 19 [ e | e 22,265 09/01/2023.
DRB Holdings LLC Term Ln Nt 1 8.152%
23361 AA 3 |1 .. | 06/28/2019. | Redemption ~ 100.0000.........ccevee | vorrrrrermrrrermnrneeres | overerines 15114 | ... 15114 | . 14,735 K I PRI ISP 15,114 10/06/2023. | 2FE............
23370P AP 3 |StandardAero Aviation Hold Inc Term Ln N | .. | 04/04/2019. | Redemption ~ 100.0000..........cve. | vrvrverrererereseninns | veees 10,851,798 | ..... 10,851,798 | .....10,905,623 | .........10,698,061 | .....195112 | .......(41,374) | ccoovvvvrrvverins | e 153,738 | v .10,851,798 07/07/2022. | 4FE...
24360@ AA 0 [DecoPacInc TermLn Nt2 6.500% 09/29/|.. | 05/01/2019. | Redemption  100.0000.........cccccee | coreerimmirnmircriicnnns | crvreeas 163,750 2,448 . 163,750 09/29/2022. | 3FE...
25374L  A* 9 |Centric Brands Inc 1st Lien Term Ln Nt 3... | .. | 06/28/2019. | Redemption ~ 100.0000..........ccevv. [ woerrrererneernmeenernes | worererenns 15,000 (T R B 15,000 10/29/2023. | 4FE...........
25374L  A* 9 |Centric Brands Inc 1st Lien Term Ln Nt 1... | .. | 04/30/2019. | Tax Free EXChange.........cccveeveees [ onerrererneesennnneinnns | woererncens 14,724 S I I 14,724 10/29/2023. | 4FE...
30282# AA 0 |First Watch Restaurants Term Ln Nt 1 8.. |.. | 06/28/2019. | Redemption  100.0000 7,544 154 7,544 08/21/2023. | 3FE...
30282# AB 8 |First Watch Restaurants Delayed Draw Ter | .. | 06/28/2019. | Redemption ~ 100.0000 1,000 0 1,000 08/21/2023. | 3FE............
31528# AA 2 |Ferraro Fine Foods Corp Term Ln Nt 1 6..].. | 06/28/2019. | Redemption  100.0000 5,927 102 5,927 05/09/2024. | 2FE..
31528# AA 2 |Ferraro Fine Foods Corp Term Ln Nt 1 6..].. | 05/13/2019. | Tax Free Exchange 5,825 5819 |... . 6 6 5,825 05/09/2024. | 2FE...
32007U BW 8 |First Data Corp TermLn DNt 1 4.633%...|.. | 06/17/2019. | Redemption ~ 100.0000.........cccose | corrrerererernemmmeernenns | ceereeens 438,836 | .........438,836 | .........440,254 | ............. 420,368 | ........ 19,486 | .......... (1,019) [ oo [ e 18,467 [ .o | e 438,836 07/10/2022. | 3FE............
33748# AF 1 |First Watch Restaurants Delayed Draw Ter | .. | 06/28/2019. | Redemption  100.0000 1,564 0 1,564 08/21/2023. | 3FE...
35041@ AA 3 |Foundation Risk Partners Corp Incrementa | .. | 06/28/2019. | Redemption ~ 100.0000 2,588 R 49 2,588 11/10/2023. | 2FE...
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... | .. | 06/28/2019. | Redemption ~ 100.0000.........cccoc. | covurrvrerirerimriiniins | evvveiiens 15,408 | ............ 15,408 | ........... 14,846 | ................ 14,940 | .o | i 468 468 | .o | i 15,408 09/18/2023. | 3FE............
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36254# AA 1 |Ultimus Group Midco LLC 1st Lien Term Ln|.. | 06/28/2019. | Tax Free Exchange - 2,165 0 2,165 02/01/2024.
36850@ AB 9 |Gehl Foods Inc LLC Term Ln Nt4 7.940%| .. | 05/01/2019. | Redemption  100.0000 22,500 1,783 ....22,500 01/25/2024.
40406# AD 4 |ProService Corp Term LnNt1 9.250% 11 .. | 06/28/2019. | Redemption  100.0000 [ESTTRTRIN ERRROS 472,500 ...10,406 |. | - .472,500 11/01/2024.
404122 AX 1 |HCAInc Term Ln B-10Nt 1 4.330% 03/13|.. | 06/28/2019. | Redemption ~ 100.0000 4,063 91 4,063 03/13/2025.
41781@ AA 5 |Harvey Tool Co LLC 1st Lien Term Ln Nt 1| .. | 06/28/2019. | Redemption  100.0000. JESTUTRTORIRORRII RN 17,760 347 347 | s | e, 17,760 10/12/2024.
Harvey Tool Co LLC Delayed Draw Term
41781@ AB 3 |Ln .| 06/28/2019. | Redemption  100.0000 4,424 44 4,424 10/12/2024.
41902@ AA 9 |Sigma Electric Manufact Corp Term Ln A-2 | .. | 06/28/2019. | Redemption  100.0000. OISR N 14,308 282 | o | s 14,308 10/31/2023.
44903* AC 0 [Hygiena LLC TermLn Nt1 6.601% 08/26/|.. | 06/28/2019. | Redemption  100.0000 6,582 79 6,582 08/26/2022.
44969C BH 2 |Quintiles IMS Term Ln B-2Nt 1 4.330%... | .. | 06/28/2019. | Redemption ~ 100.0000 25,276 1011 [ e | e 25,276 01/18/2025.
44989 AA 1 |lQNavigator Inc 1st Lien TLNt1 8.020.....|.. | 06/28/2019. | Redemption ~ 100.0000 22,388 1,374 | e | e 22,388 08/20/2024.
45320  AA 6 |Revint Solutions Term Ln Nt 1 6.601% 1..|.. | 06/28/2019. | Redemption ~ 100.0000 3,540 133 3,540 12/13/2023.
45320 AB 4 |Revint Solutions Delayed Draw Term Ln Nt | .. | 06/28/2019. | Redemption ~ 100.0000 6,945 78 6,945 12/13/2023.
45763F AN 8 |[Inmar Inc Initial Term Ln Nt 1 6.330%...... .. | 06/28/2019. | Redemption  100.0000 6,104 305 6,104 05/01/2024.
55340# AD 1 |MB2 Dental Solutions LLC Incremental Ter | .. | 06/28/2019. | Tax Free Exchange U STOTTRORTRI TR 786,210 B07 | oo | e 786,210 09/29/2023.
55368* AD 2 |Service Logic TermLn Nt 1 6.833% 07/3. |.. | 06/28/2019. | Tax Free Exchange o 23,395 A3 [ e | e 23,395 07/31/2023.
Mac Lean-Fogg Company Term Ln Nt 1
55418%# AA 4|70 .. | 06/28/2019. | Redemption  100.0000 OISR N 13,438 | oo 13,438 | .o 13294 | oo, 13,294 | .o | v 143 143 | o | e 13,438 | oo | e | e (IR I 493 | 12/17/2025. | 3FE............
60367* AA 9 | Community Brands Delayed Draw TL Nt 1. | .. | 06/28/2019. | Redemption  100.0000 9,108 | ..ccvvvnev. 9,108 | ..ccvvvnev. 9,108 | oo 9,108 | ..o [, 0 9,108 | .o | e | s (V1 IR 248 |12/02/2022. | 3FE............
62931*  AA 2 |Topix Pharma Term Ln Nt 1 7.189% 10/31| .. | 06/28/2019. | Redemption  100.0000 3,375 | s 3,375 | s 3,296 | oo 3,298 | oo | s 77 77 3,375 10/31/2024. | 2FE............
62931* AC 8 |Topix Pharma Delayed Draw Term Ln Nt 1 | .. | 06/28/2019. | Redemption ~ 100.0000 233 233 231 2 2 233 10/31/2024. | 2FE....
62974@ AA 8 |National Seating&Mobility Inc Term Ln Nt.. | .. | 06/28/2019. | Redemption  100.0000 4561 | . 4561 | e 4511 | s 4517 |... . 44 4,561 10/03/2022. | 3FE............
62976# AA 4 |7 .| 06/28/2019. | Redemption  100.0000 8,643 | ..o 8,643 | .o 8470 | .o 8,485 | .ovvvirreieins | s 158 158 8,843 [ ..o | s | e (V1 I 309 | 05/11/2024. | 2FE............
NSM Insurance Group LLC Delayed Draw
629764 AB 2 |Ter .| 06/28/2019. | Redemption  100.0000 4431 | 4431 | 4,386 | oo 4,390 | i | e 41 41 AA31 | e e | e 0 | o 159 | 05/11/2024. | 2FE............
NSM Insurance Group LLC Incremental
629764 AC 0 |Term .| 06/28/2019. | Redemption  100.0000 1,533 | oo 1,533 | oo 1,503 | oo 1,503 | oo | e 30 30 1,533 [ coveeerieriiens [ oneernerisninens | eeerenieninend (U1 I 55 | 05/11/2024. | 2FE............
69406* AA 3 |Planview Incremental Term Ln Nt 1 7.65.. |.. | 06/28/2019. | Redemption ~ 100.0000 4,637 | oo 4,637 | oo 4591 | s 4,599 | oo | e 38 38 4837 | o [ | e (V1 I 151 | 01/27/2023. | 4FE............
Pathway Partners Vet Mgmt LLC New
703244 AC 2 |TermL .| 06/28/2019. | Redemption  100.0000 FSOTUSTRTURI N 11,097 | oo 11,007 | oo 10,901 | coovvrirns 10,902 | oo | v 195 195 | oo | s 11,007 | oo | e | v (I IR 433 | 10/10/2024. | 3FE............
71579U AF 2 |Petco Animal Supplies New Term Ln B-1 Nt| .. | 04/30/2019. | Redemption ~ 100.0000 26,342 7,310 | oo | e 26,342 01/26/2023. | 5FE............
71639% AA 4 |PetlQInc TermLn Nt 1 7.690% 01/17/23. |.. | 04/01/2019. | Redemption ~ 100.0000 7,831 | e 1,831 | i 1674 | e 7,699 [ | e 132 7,831 01/17/2023. | 2FE............
71677H AG 0 |PetSmartInc Term Ln B2 Nt 1 5.383% 03] .. | 06/20/2019. | Citigroup [EOTURRURRTRRRRPORRION PP 29,150,027 6,923,070 .31,716,436 03/10/2022. | 5FE....
71677TH AG 0 |PetSmartInc Term Ln B2 Nt 1 5.383% 03 | .. | 04/30/2019. | Redemption  100.0000 82,513 | eoeeeen82,513 | eriren82,664 | oo 84,566 | 18,042 | e (95) [ e [ e 17,947 | s ...82,513 03/10/2022. | 5FE....
Yum Brands New Term Ln Nt 1 4.190%
72584D AE 4 |03/ .| 06/28/2019. | Redemption ~ 100.0000.. ..16,007 ..16,007 464 . 16,007 03/29/2025.
74966F AJ 2 |RP Crown Parent TermLn BNt 1 5.093% | .. | 06/28/2019. | Redemption  100.0000 62,250 ..62,250 2,801 . ....62,250 10/12/2023.
74966U AP 5 |RPIFinance Trust TermLn6 Nt1 4.474..|.. | 06/28/2019. | Redemption ~ 100.0000 JESTURTUIN R 113,042 113,042 846 | ..o | e 113,042 04/17/2023.
78411E AC 2 |SpecialtyCare Initial Term Ln Nt 1 6.8...... .. | 04/02/2019. | Tax Free Exchange o 7,351 7,380 1 7,351 09/01/2023.
Harmony Fds/Santa Cruz Hids Term Ln Nt
78431@ AA 1 |1 ..| 04/01/2019. | Redemption  100.0000 2,884 | oo, 2,884 | oo, 2,848 | oo | e | s 36 36 2,884 | oo | e | e (11 T 12/13/2023. | 4FE............
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79546K AE 0 |Sally Beauty Holdings New Term Ln B-1 Nt |.. | 06/28/2019. | Redemption ~ 100.0000 RO PV 1,184,972 | ....... 1,184,972 | ....... 1,190,443 | .......... 1,122,829 | ....... 63,974 | .......... (1,831) (57 T TN IR 1,184,972 [ oo [ e | e 0. 18,853 | 07/05/2024. | 3FE............
SecurAmerica LLC Term Ln Nt 1 9.133%
81389 AA 5 |1 .. | 06/24/2019. | Tax Free Exchange o 3,501 | o 3,605 | .ovverrnens 3,492 | s 3,493 | .o . 9 9 3,501 | v | cerreerenienins | e (V1 IO 204 |12/19/2023. | 2FE............
81726) AE 1 |Sensata Technologies New 1st Lien Term L| .. | 06/28/2019. | Redemption ~ 100.0000, 24,875 24,875 24,763 B1 | v | e 2875 | s e | 0 | s 530 | 10/14/2021. | 2FE....
81760H AE 2 |ServiceMaster Co Term Ln C Nt 1 4.912%| .. | 04/30/2019. | Redemption ~ 100.0000..........ccooee | cevrrerereeerneernseirnenns | ceereeens 812,049 | ......... 812,049 | ......... 816,456 20,317 | e | eerreeennnn812,049 | s [ [ 0 [ 19,851 | 11/07/2023. | 3FE....
Sophia LP New Term Ln Nt 1 6.342%
835788 AJ 2 |09/3 .. | 06/28/2019. | Redemption  100.0000 SOOI RN 70,097 | v 70,097 | v 69,864 | ..ooovvrenne 66,855 | ......... 3,074 | e, 168 3,242 | oo | s 70,097 | oo [ e [ e 0 | e 1,037 |09/30/2022. | 4FE............
84611@ AB 9 |Sovos Compliance LLC Additional Term Ln | .. | 04/29/2019. | Redemption  100.0000 revrnnnesens | o 4,143,566 | ....... 4,143,566 | ....... 4,059,278 | ........... 3,979,895 | ... 100,435 | ... 63,235 | v [ s 163,670 | covoevererieiies | v A143,566 | 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.........ccewe [ worrereremrinerierines | cerreinn 780,430 | .......... 780,430 | .......... 775128 | oo 749,603 | ........ 26,938 | ......c.... 3,889 KIUR: 7.2 IS I 780,430 03/01/2022. | 3FE............
84611@ AC 7 |Sovos LLC New #2 Additional Term Ln Nt 1| .. | 04/29/2019. | Redemption  100.0000 359,139 359,139 | .......... 359,139 | oo 344,953 | ... 14,186 | ..o [ e [ s 14,186 [ .o | e 359,139 03/01/2022. | 4.......ccovuu...
84756# AA 4 |Spectra Finance LLC Term LnNt1 7.100 |.. | 06/28/2019. | Redemption ~ 100.0000 SRR N 10,914 .10,914 .10,718 LG TN IS 10,914 04/02/2024. | 2FE....
86738 AA 6 |Sigma Electric Manufact Corp Term Ln A-1.. | 06/28/2019. | Redemption  100.0000 8,136 ....8,136 ....7,998 138 8,136 10/31/2023. | 3FE....
Sunshine Sub LLC Term Ln Nt 1 7.154%
86803@ AA 4 |0 .. | 06/28/2019. | Redemption  100.0000 8,540 | ..ccoovnee. 8,540 157 8,540 05/27/2024. | 2FE............
88632N AJ 9 |Tibco Software Inc New Term Ln B Nt 1..... .| 05/31/2019. | Redemption  100.0000 57,305 57,305 L1 I OO IR 57,305 12/04/2020. | 4FE............
88870T AG 3 |Tivity Health Inc Term Ln BNt 1 7.772..... | .. | 05/31/2019. | Redemption ~ 100.0000...........ccccee | corereernmeemmrncriienes | vverreinndd 49,580 ..49,580 1,240 [ | e 49,580 03/08/2026. | 4FE....
89158 AC 7 |Touchstone Acquisition Inc Term Ln Nt 1... | .. | 06/28/2019. | Redemption ~ 100.0000 7347 | o 1,347 183 7,347 11/15/2025. | 3FE............
89416F AQ 0 |Travel Leaders Group LLC Term Ln Nt 1.... .. | 06/28/2019. | Redemption  100.0000 37,500 37,500 5 AB8 [ ..o | e 37,500 01/25/2024. | 4FE............
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt|.. | 06/28/2019. | Redemption ~ 100.0000 38,696 | ..covoneen 38,696 (218) 2,322 | oo | s 38,696 06/01/2024. | 3FE............
US Foods Inc New Term Ln Nt 1 4.383%
90351H AB 4 |0 .| 06/28/2019. | Redemption ~ 100.0000.........ccevw. [ worerrrererneererinnniinns | eeererneens 72,881 | oo 72,881 | oo 73,260 | cooovvrerrnna 68,933 | ......... 4,293 (345) 3,948 | o | s 72,881 06/27/2023.
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 3.. | .. | 06/28/2019. | Redemption ~ 100.0000. ..16,250 269 ....16,250 08/31/2022.
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 2.. | .. | 05/31/2019. | Tax Free Exchange. | rereeneenn. 15,981 34 ....15,981 08/31/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw |.. | 05/31/2019. | Tax Free Exchange o TO7 | v 7T | e 766 | s 765 1 767 08/31/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw | .. | 06/28/2019. | Redemption ~ 100.0000. 773 6 773 08/31/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw |.. | 06/28/2019. | Redemption ~ 100.0000.........cccoee. [ wrrrrrererneernemmnerrnes | worererncens 13,960 | .ooovrennee 13,960 | ..ooovrennee 13,960 | oo . (1 ORI ISP 13,960 08/31/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw | .. | 06/13/2019. | Tax Free Exchange. e | 13,960 | oo 13,960 | oo 13,960 | .ooocrvirnnee 13,924 | oo | v 0 [ o | e 13,960 08/31/2022.
WR Grace & Co Term Ln B1 Nt 1 4.346%
929400 AB 4 |0 .| 06/28/2019. | Redemption  100.0000 9211 | e 9211 | v 9,199 | oo 8,894 | ............. 306 | oo 11 317 9,211 04/03/2025. | 3FE............
WR Grace & Co Term Ln B2 Nt 1 4.346%
929400 AD 0 |0 .| 06/28/2019. | Redemption ~ 100.0000.........ccevw. [ worerrrererneermrrinniinns | eoererneens 15,789 | 115,789 | 1t 15,770 | 15,247 | oo 525 LT T OO I 15,789 04/03/2025. | 3FE............
98158# AB 6 |Worldwide Facilities LLC Term Ln Nt 1....... .| 06/28/2019. | Redemption  100.0000 reveereenessnenienes | e 17,018 | ..o 17,018 | 16,848 | 16,848 | .oovvvviene 15 LV [N IS 17,018 04/26/2024.
98158# AC 4 |Worldwide Facilities LLC Delayed Draw Te | .. | 06/28/2019. | Redemption ~ 100.0000 5,595 5,539 56 56 5,595 04/26/2024.
Wrench Group LLC Term Ln Nt 1 6.902%
982154 AA 9 |1 .. | 04/30/2019. | Redemption  100.0000 reveeeerensrenenes | e 1,094,272 | ....... 1,094,272 | ....... 1,068,971 | .ooovvvenee 1,071,845 | .o, 22,427 22,827 | oo | e 1,094,272 12/31/2024. | 2FE............
Wrench Group LLC Delayed Draw Term Ln
982154 AB 7 |Nt .| 04/30/2019. | Redemption  100.0000 v | s 474,027 | .......... 474,027 | .......... 474,027 | oo AT4,027 | oo | e 0 | oo | e 474,027 12/31/2024. | 2FE............
000000 00 O |Array Canada Inc Term Ln Nt 1 7.545% 0| A | 06/28/2019. | Redemption ~ 100.0000 OISR N 10,714 .10,714 210,152 | 480 | 83 563 ...10,714 02/09/2023. | 4FE....
000000 00 O |BurgerKing TermLnB3Nt1 5.189% 02/.|A | 06/28/2019. | Redemption ~ 100.0000. 98,027 ..98,027 ..93,126 (22) 4,902 ....98,027 02/16/2024. | 4FE....
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68371Y AJ 2 |Open Text Corp Term Ln Nt 1 4.178% 05/| A | 06/28/2019. | Redemption  100.0000 VTR RN 17,284 | oo 17,284 | o 17,344 | 1,250 | e (60) ((G10) | SR IR 17,284 | oo | e | e (11 IR 104 | 05/30/2025. | 2FE............
02034# AA 0 |MISYS (Almonde Inc) Term Ln Nt 1 5.830 | D| 05/31/2019. | Redemption  100.0000 . 50,110 50,110 | oo 49,972 | oo 35,731 | 2,588 | o128 [ i 2,718 | i [ e 50,110 | cvovvrrverersnnns [ eonrenrsniniienes | cverenissennead [V 1,126 | 04/28/2024. | 4FE............
8299999. Total - BONAS = BANK LOBNS. ....vvuriesieeiseieisess it sssssssssens sttt | ers 90,369,384 | ..... 92,954,781 | .....93,113,431 ....8,693,035 (144,191) ] .. 0 92,935,793 0 | .(2,566,409) | ...(2,566,409) | ..2,469,920 XXX XXX
8399997. Total - Bonds - Part 4 . ....430,454,883 |....435,919,364 |....440,142,751 ...9,451,155 | ... 460,405 | .. O 9,911,560 | ..oovvveirinn 0] . 433,166,013 | ..o 0 |.(2,946,977) | ...(2,946,977) | 11,518,510 XXX XXX
8399999. TOtl = BONAS. ... e ent et ....430,454,883 |....435,919,364 |....440,142,751 ...9,451,155 | ... 460,405 | ... 0] 9,911,560 | ..oviicrinand 0. 433,166,013 | ..o 0 |.(2,946,977) ] ...(2,946,977) | 11,518,510 XXX XXX
Preferred Stocks - Industrial and Miscellaneous
05971P  AB 4 |Banco Mercantil De Norte Jr Sub Nt 7.5... | D‘ 06/21/2019. | DIFECL...........cvvverreereereerresresrieenss | v 250,000.000 251,125 | oo | e, 250,000 | ..o | | | e | o0 | | o 250,000 XXX P3FE..........
8499999. Total - Preferred Stocks - Industrial and Miscellaneous 251,125 XXX ........250,000 ..250,000 XXX XXX
8999997. Total - Preferred Stocks - Part 4 251,125 XXX ..........250,000 | ... .0 0. . 0. ..250,000 XXX XXX
8999999. Total - Preferred SHOCKS. ... v 251,125 XXX ] 250,000 | .ooovviininiiniead [ I [0 I 0 ] i [0 0 [ 0 | s 250,000 XXX XXX
Common Stocks - Industrial and Miscellaneous
88642R 13 3 |Tidewater Inc Warrants (Exp 7/31/42)........ | . ‘ 05/28/2019. | Tax Free Exchange . 5,384.000 | .......... 158,881 XXX ] 158,881 | .o 102,996 | ........ 55,885 | ..o 55,885 | ..oovieniiieriins | i 158,881 | oo | v | v {0 XXX [V
9099999. Total - Common Stocks - Industrial and MiSCEIANEOUS.........ccuir vt ssssssnsssnsssness | essssrsans 158,881 XXX ] 158,881 | ..oovvvvrinas 102,996 | ........ 55,885 | ..ovrririnenns [V 0 [ 55,885 | ..o [ 158,881 | .ooivirrrenad 0 [ (V] [ () I 0 XXX XXX
Common Stocks - Mutual Funds
63867N 21 6 |Nationwide Dest 2055-C (Seed)................. .| 06/17/2019. | Direct 689.250 8,932 XXX | e 7,638 | e 7,885 | (VLK) N R (263) 7,638 | oo | e 1,295 | oo 1,295 | .o 15 XXX [
63867N 50 5 |Nationwide Dest 2010-INS SVC (Seed)...... .| 05/07/2019. | DIrECL........covnreeircrierieeerneerseinens | cvereennn1,324.740 | e, 10,664 XXX | 11,334 | 9,902 | 1,397 | 1,397 [ | v 11,334 i [ (B71) | (74D — 35 XXX [
63868M 32 4 |Nationwide Var Ins Tr Loring Ward Mod Fd | .. | 05/07/2019. [ DIreCt.........cccvververmrvrervnvrirernnscerens | veerrern45,188.680 | .o 545,879 XXX e 479,402 | ... 499,787 | L (20,385 (20,385) [ ..voverererivins | e 479,402 | oo | 00 68,477 | i 66,477 XXX
63868M 34 0 | Nationwide Var Ins Tr Loring Ward Cap Ap | .. | 05/07/2019. | Direct . XXX v 982975 | ... 1,029,167 | . (46,192) | e | | e (46,192) [ | 982,975 | | 161,595 | L 161,595 XXX .
9299999. Total - Common Stocks - Mutual Funds OO OO OO SO OO OO PPTOPPYPUROPPORPRPOS IPTTOTN ,710,045 XXX ] 1,481,349 228,696 | ....... 228,696 XXX XXX
9799997. Total - COMMON SEOCKS = Pt 4.......oouieriieiiiiiiiiriseniscisssrisisns | cotisssss st | svniaes 1,868,926 XXX ] 1,640,230 .1,649,737 228,69 | ...... 228,696 XXX XXX
9799999. Total - Common Stocks et | snri 1,868,926 XXX ] 1,640,230 | ...........1,649,737 228,696 | ....... 228,696 XXX XXX
9899999. Total - Preferred and Common Stocks OO OO OO O PO OO PP PP OO POP PP PO PPRTPPPOPPPPOPPPOPOPY EPVPTOS 2,120,051 XXX ] 1,890,230 [ ..cocveeee 1,649,737 229,821 | ...... 229,821 XXX XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS.............ccevrrvineriies covveeieeiieriserierieseseenns ...432,574,934 XXX ...442,032,981 | ....... 415,399,640 |....9,441,597 | ....... 460,405 | ............... 0. 9,902,002 | ...cocvrerennc 0. 435,056,243 | ................ 0 |.(2,717,156) | ...(2,717,156) | 11,518,560 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 1.
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statement for June 30, 2019 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted [ Undiscounted C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
Swaps - Hedging Effective - Interest Rate
Interest
Pay Fixed Receive Floating Interest Rate Swap.. | Surplus Note Liability -- Mutual Surplus Note....... FN 13K..|Rate | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 07/18/2012] 12/15/2024 .................| 400,000,000 | d 00000ee836,823 | oo I N ((IPISIRORE:) ) [UURNSURUOIOPROOIITY [NSROOOOOIOY IR IOV OO 4,675,790 | .covvvvvercree. 100/100......
0859999999. Total-Swaps-Hedging Effective-Interest Rate 0 0].....836,823 0 9,266,918) 0 0 0 0. 4,675,790 XXX XXX
Swaps - Hedging Effective - Foreign Exchange
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.106 USD
Swap AFS Bond -- GB093H#AAL..........ccoueerermrirerirs D1 y PLC G5GSEF7VJP5I70UK5573..... | 06/29/2017[07/19/2023] .........ccocver. | -.....7,998,200 (0.98 EUR) 85,527 37,100 |...| oo (CEIRILY] I I 65,800 | ..oovererercrcrcreees | o cieeeeeennB0,528 | i 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Royal Bank of 4.298 USD
Swap AFS Bond -- GT178*AEA.........cccccovcvcvevcccvcreviicres D1 y Scotland PLC RR3QWICWWIPCS8A4S074.. [ 08/07/2018| 04/16/2028| .................| ....10,355,200 (2.69 GBP) 82272 | .......... 198,400 | .| .......... 487,984 | .ooovvrrrrrvrrrrrccs | e LICRZV[V I Y ISR I 153,616 | ..ooovvvvverene 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.255 USD
Swap AFS Bond -- GB093#ABO..........cccccccvevevcvcvcricciens D1 y PLC G5GSEF7VJP5I70UK5573..... | 06/29/2017(07/19/2024] .................| -.....9,140,800 (1.17 EUR) 95984 | ..........42,400 | .| oo (87 415) [ oo | e YA /0 [OOSR S 102,784 | ..covvvvvveveee 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Royal Bank of 4.3605 USD
Swap AFS Bond -~ G7TA78*AF1......couevererecermremierirs [ (O y Scotland PLC RR3QWICWWIPCS8A4S074.. [ 08/07/2018| 04/16/2028| .................| ....10,355,200 (2.77 GBP) 35457 [ ... 198,400 | ..o ..000vvr 480,036 | oo | v LT[V IR IVOTPRRROIORY IR 153,616 | ..ovovvrvrerenes 100/QL.......
0879999999. Total-Swaps-Hedging Effective-Foreign Exchange. 0 0]....299240 | .........476,300 [XX] ..........832,299 0 ... 233,800 0 0 ... 490,544 XXX XXX
0909999999. Total-Swaps-Hedging Effective 0 0f...1,136,063 | .........476,300 [XX]...... (8,434,619) 0. 233,800 0 0. 5,166,334 XXX XXX
Swaps - Hedging Other - Interest Rate
Interest | Morgan Stanley 3 Month Libor}
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge...........cccooccueuuurecsesccrscsesraceen D1 Rate | Capital Svcs 4PQUHN3JPFGFNF3BB653... | 12/08/2009] 12/10/2019 .................| ..190,000,000 [  USD (3.516)] ...ccvvvvvvverrervvernes [ wovemmmevrmmmemimnnnnens | ceveencd (811,605)] ....... (1,042,879) | ... | ..cc.. (1,042,879) | ... 297,671 | cooovveeeeemneereennns [ i [ v | i 634,850 | ..cocvvicrcrce. 004.......ccocuuee
Interest | Bank of America 3 Month Libor
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge...............occccvccrrrvessssivicnns [ R Rate | Corp B4TYDEB6GKMZO031MB27.. | 12/08/2009 12/10/2019] ................. | ..270,000,000 [USIDREHCK)| [T S e (1172,233) ] o (1,498,599) | ... | .......(1,498,599) | ......441,278 902,155 004
Interest 3 Month Libor
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge...........c.ccccccoouuieciinuciccicivccics D1 Rate | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 07/29/2010( 08/03/2020] .................| ..200,000,000 [ USD (3.0042) (339,259) | ....... (2,158,929) | ... | ...... PRETRevie) | QAT )] [T [N IR [ 1,046,848 | .....cvvveee 004...............
Interest 3 Month Libor
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge...........cccocccueuuureciescccicscsraceen D1 Rate |UBSAG......ccn BFM8T61CT2L1QCEMIK50..... [ 01/27/2010{01/29/2020] ................. | 200,000,000 | USD (3.7332)| w.cocvuvrcerevmmuiens | covvercrcrnrnccerinnees ...(1,063,224) ] ....... (1,774,859) | ... | ...c... (1,774,859) | ......312,976 | .ooooeveeeeenveveennns [ o [ eveverereressrereee | i 763,912 | oo 004.......cccoueee
Interest | Morgan Stanley 3 Month Libor
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge. Dl Rate | Capital Svcs 4PQUHN3JPFGFNF3BB653... | 02/24/2010{ 02/26/2020 ..150,000,000 | USD (3.7732)] ...ooovvvvveeererrnernes | i | o (840,103)] ....... (1539580)]...] .......(1539,580)] ......198.446 | ..o ] | e f s 609,429 004
0919999999. Total-Swaps-Hedging Other-Interest Rate. 0 0]...(4226424)] ...... (8,014,846) |XX| .......(8,014,846) | ......... 16,125 0 0 0]... 3,957,194 XXX XXX
0969999999. Total-Swaps-Hedging Other. 0 0...(4226424)] ....... (8,014,846) |XX| ....... (8,014,846) | ......... 16,125 0 0 0. 3,957,194 XXX XXX
1159999999. Total-Swaps-Interest Rate. 0 0...(3,389,600)] ....... (8,014,846) |XX| ....(17,281,763) | ......... 16,125 0 0 0. 8,632,984 XXX XXX
1179999999. Total-Swaps-Foreign Exchange. 0 0f....299240 | .........476,300 [XX] .........832,299 0]... 233,800 0 0 ... 490,544 XXX XXX
1209999999. Total-Swaps 0 0f...(3,090,361)] .....(7,538,546) [XX] ....(16.449,465) | ........ 16,125 | ....... 233,800 0 0. 9,123,528 XXX XXX
1399999999. Total-Hedging Effective 0 0 136,063 476,300 8434619) 0. 233,800 0 0 .5,166,334 XXX XXX
1409999999. Total-Hedging Other. 0 0...(4226424)] ......(8.014,846) [XX] ......(8.014.846)| ........ 16,125 0 0 0. 3,957,194 XXX XXX
1449999999. TOTAL..... .0 0f...(3090361)] .....(7.538,546) [XX] ....(16 449, 465)| ........ 16125 | ...... 233800 | ... L0 0] 9,123,528 XXX XXX

(a) Code Description of Hedged Risk(s)
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted [ Undiscounted C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
001 REBALANCES PORTFOLIO DURATION
002 MANAGES CASH FLOW RISK
003 HEDGES THE EQUITY RISK OF A LIABILITY
004 HEDGES THE INTEREST RATE RISK OF AN ASSET
005 HEDGES THE INTEREST RATE RISK OF A LIABILITY.
006 HEDGES THE CREDIT RISK OF AN ASSET
007 REPLICATION OF AN INDEX
008 HEDGES THE CURRENCY RISK OF AN ASSET
009 HEDGES THE CURRENCY RISK OF A LIABILITY
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
QL Qualitative Approach for Assessing Hedge Effectiveness




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

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 2
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
Long Futures
Hedging Other
Interest
FVU9..... |..... 2,504 | 250,400,000 |US Treasury 5yr Note Futures | Bond Portfolio Hedge............ D1....... Rate  {09/15/2019| CBT.......cccoovvvvrnn 549300EX04Q2QBFQTQ27 |06/15/2019 .....116.4636 |..... 1181563 | oo | e ...4,238,376 | ....... 4,238,376 | ..... 4,025,462 | ..oovvvorrinns 4| s 1,000
Interest
TUU..... |..... 2,572 | 514,400,000 |US Treasury 2-yr Note Futures | Bond Portfolio Hedge............ D1 Rate  {09/15/2019| CBT.......ccccoevvvrnc 549300EX04Q2QBFQTQ27 |06/15/2019 .....106.9076 |..... 107.5898 | ....... (100,462) | ..... ...3,509,443 | ....... 3,509,443 | ..... 4134779 | s 2/ I 2,000
US Treasury Ultra Bond 30-yr Interest
WNUI.... | e 186 | ..18,600,000 | Futures Bond Portfolio Hedge............ D1....... Rate  [09/15/2019] CBT......cccovvrvnene 549300EX04Q2QBFQTQ27 |06/15/2019] .....171.2685 | ..... 177.5625 | ......... (34,875) | ..... o] 1,170,685 | ....... 1,170,685 299,016 4 1,000
12829999999. Total-Long Futures-Hedging Other. (135,337) 0 0 0 0]...8918503 | ... 8,918,503 | ... 8,459,257 XXX XXX
1329999999. Total-Long Futures .(135,337) 0 0 0 0] ...8918,503 .8,918,503 | ..... 8,459,257 XXX XXX
Short Futures
Hedging Other
US Treasury 10-yr Note Interest
TYU9..... |....e 5,706 | 570,600,000 | Futures Bond Portfolio Hedge............ D1.... Rate  {09/15/2019| CBT.......c.ccocuvuueee 549300EX04Q2QBFQTQ27 |06/15/2019) .....125.5285 |..... 127.9688 | ....... (178,313) | ..... ..(13,924,181) | ....(13,924,181) | ..... 9,173,037 | oo 4] s 1,000
D US Treasury 30-yr Note Interest
Tuswe.... |.... 1,472 | 147,200,000 | Futures Bond Portfolio Hedge............ D1...... Rate  {09/15/2019| CBT.......ccccoovvrvrnc 549300EX04Q2QBFQTQ27 |06/15/2019 .....152.4434 | ..... 155.5938 | ........ 184,000 | ..... ...(4,637,367) | ...... (4,637,367) | ..... 2,366,406 | ..ooovrvrnrinnns 7/ I 1,000
(=) US Treasury Ultra Bond 10-yr Interest
~ uxyug...| ... 1,521 | 152,100,000 |Futures Bond Portfolio Hedge............ D1 Rate  {09/15/2019| CBT.......ccccvvvrrnec 549300EX04Q2QBFQTQ27 |06/15/2019 .....134.8175 | ..... 138.1250 | ......... (47,531) | ..... ...(5,030,643) | ...... (5,030,643) | ... 2445179 | oo 4| s 1,000
SNZ20JLFK8MNNCLQOF3
ECU9..... | ... 775 | 110,014,253 | Euro Currency Futures............ | Private Equity FX Exposure.. | BA1....... Currency 09/15/2019 .9 06/15/2019| ........ 1.1356 | ........ TALAT | i(33,906) [ e [ eererrereeinsinees | verrereeensinereeee | veveveeseisceniennee | eeeene(876,408) | ........(876,405) | ..... 1,245,900
SNZ20JLFK8MNNCLQOF3
BPU9..... | oo 40 | ....3,183,237 |Bristish Pound Futures . | Private Equity FX Exposure.. |BA 1....... Currency [09/15/2019| CME.........cccocnnene 9 06/15/2019] .....127.3239 |.....127.4900 | .........(10,750) | ..... v | i (4,152) | overnnn. (4,152) | .......... 64,304 | .o 3| s 625
13429999999. Total-Short Futures-Hedging Other. 0 0 0 0 | ..(24,472,747) | ....(24,472,747) | ....15,294,825 XXX XXX
1389999999. Total-Short FUIUIES. ..o i sssssssesssienes 0 0 0 0 | ..(24,472,747) | ....(24,472,747) | ....15,294,825 XXX XXX
1409999999. Total-Hedging Other 0 0 0 0 | ..(15,554,244) | ....(15,554,244) | ....23,754,082 XXX XXX
1449999999, TOTAL........ 0 0 0 0 | ..(15,554,244) | ....(15,554,244) | ....23,754,082 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
GoldmanSachs e e e |
TOLAI INEE CASH DEPOSIES. ...ttt ettt 8 ko888 o2 E e E et ees e seEnehes 1e4eEeeseEseeseheeEeE e E oL EeEE e e s e o808 401 eE 8oL 8o L8 08 o8 4L 1 L0046 o080 1 £E 8oL 0 S0 E L HeE 01 eE e 8oL 8 o0 8o E e oeE o0 8 eEeheeEeehee  £4L8eEeEeeEoeheEe e eE oL E e R L e E LR e E 4L E A E LR E e E L E AL e R R et b et (| (L] I 0

Code

Description of Hedged Risk(s)

1 HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF A LIABILITY

REBALANCES PORTFOLIO CURRENCY EXPOSURE

REBALANCES PORTFOLIO DURATION

o [ w

HEDGES THE EQUITY RISK OF AN ASSET




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

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exct Traded Derivatives
0199999999. Aggregate SUm of EXChANGe Traded. ... ..ot eesnesen s XXX XXX XXX i | e | ........ (U 184,000 | ..o (405,837) ‘ ........ 184,000 | . 23,754,082 | ..coovvviinninn 23,754,082
NAIC 1 Desi
Bank of America Corp........ B4ATYDEB6GKMZO031MB27 | Y. Y. (1,498,599) | ........ 0 [ e | e (1,498,599) | .oevvvevvrerreneieieenn0 [ e 902,155 0
Barclays Bank PLC..........ccuiuiiiiiiiiieiisieiesisess it G5GSEF7VJP5I70UK5573... | Y. Y 25,000 79,500 | oo | s 54,500 | oo | s (135,721) | wovevrvcrireivcriennnnd0 | e 183,312 ...183,312
Deutsche Bank AG................ TLTWFZYICNSX8D621K86.. | Y. Y. (2,158,929) | ........ 0 (11,425,846) | ..ol [ 5,722,638 3,563,709
Morgan Stanley Capital SVCS...........c.iieriiiiiriei s 4PQUHN3JPFGFNF3BB653. | Y Y (2,582,459) | ........ (0 O RRRIRTORN ISR (2,582,459) | ..vovvvvnrrrreerirneeennd [ 1244279 | oo 0
UBS AG BFM8T61CT2L1QCEMIK50.. | Y Y (1,774,859) | ........ 0 | | s (1,774,859) | .ooovvvvvvcnniniriririnneenn [, 763,912 | oo, 0
0299999999. Total NAIC 1 Designation. 25,000 79,500 (8,014,846) | ....... 54,500 0 (17417,485) [ e [ 8,816,296 3,747,021
NAIC 2 Desif
Royal Bank of Scotland PLC RR3QWICWWIPCS8A4S074 | Y, Y. ..1,010,000 | .oiioiiiienreeen396,800 | oo | s (U 968,020 L0 307,233 0
0399999999 TOtal NAIC 2 DESIGNAtON. 1.1t tvurrtteeisiteersersste stttk ettt | enrensensaneensnes 1,010,000 . 0] e (U 968,020 | ... .0 L0 [ 307,233 0
0999999999. Gross Totals....... ...1,035,000 |........ 476,300 (8,014,846) | ....... 54,500 21,162,020 | (17,823,322) | ........ 184,000 32,877,611 27,501,103
1. Offset per SSAP No. 64....
2. Net after right Of OffSEt PEI SSAP INO. B4..... ... evuieitereitititisstesersss st ers st r et sers et ee ek se8 e41eetseEeeE 8282888284088ttt ntres | antnens 476,300 (8,014,846)

8030
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statement for June 30, 2019 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged by Reporting Entity

Goldman Sachs Group - CME.............cccrvumivreinrierinrniins SNZ20JLFKBMNNCLQOF39.. | SECUMY......vurererirriissciseriieisesisisssssse s ssssss s sssssssassessensas 912828  H4 5 |USTreasury Nb.....cccoverevrnernrnerieinnesineins ....1,310,204 | ......... 189,630 | ... 189,630 | 01/31/2024.

Goldman Sachs Group - CBT. ... 549300EX04Q2QBFQTQ27.... | SECUMY. ....ouvveurerrirrerceseiseisess sttt ssss st enens 912828 HA 5 [ U S TIEASUNY Nb...ouioeiieieiciiciicieeie sttt | ersassssentsenes 22,443,878 | ...oovoovrrrinns 3,248,370 | ..o 3,248,370 | 01/31/2024.

Bank of America Corp - OTC.. ... BATYDEBBGKMZO03TMB27.. | CaSh......couvvirrrirriinrineerisesissssissssissssissssissssinssssnnssnnnsnnnnnnnes | L GBSMiiiistiiies ittt | i 1,580,000 1,580,000 | ...oooovrrirnns

Deutsche Bank AG - OTC . TLTWFZYICNSX8DB21KBE.... | CaSN.......cverrreuriiricrieriieiieineierieninesisnissisenenessnnnneennees | | B8Rt | e enes 13,333,000 | ..vooevvenrirerrienienirinirens | s 13,333,000

Morgan Stanley Capital Services - OTC APQUHN3JPFGFNF3BBB53... | CaS........covuerieririneirinrineiieriesineessssiseissssissisessssnnssnsnnsnennnninee | LB ittt | eriiees s 4,299,000 4,299,000

UBS AG - OTC . BFM8T61CT2L1QCEMIK50.... | Cash.... .....4,066,000 4,066,000

0199999999, TOAIS. ....vvurresreeresreserssesssers s e ernneas B 47,032,082 | ..o 3,438,000 | ..o 26,716,000

Collateral Pledged to Reporting Entity

Royal Bank of Scotland - OTC... RR3QWICWWIPCS8A4S074.. | Cash.... .....1,010,000 XXX e [ Vi

0299999999, TOAIS. ......vuvrerevrsereseeseeseeeseessesssesesseessesssess s s s es e bbb bbb b e Eseee £1eE8 e R R e RS R R oL £ E R E e AR ER e E 4L E R 1R LR R4 E LR LR R LSRR E LR E LR R AR LR LR R £ R4 E R R R eeEEeeRE oL ERee  1eEReEEeeEEeeRE oL R AL ER R e e R R R LR AR AR LR AR AR bbbt | erbientt et s 1,010,000 XXX XXX XXX




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

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)
2

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

CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Industrial & Miscell: (Unaffiliated) - Residential Mortgage-Backed Securities

04012M AP 4 |Argent Securities Inc RMBS Ser 2008-M1 C........ccvvervviinniniieineirerssnniersssesesssessessssssssessssssesssessnsenses | conernsneninns | M | e 480,148 | i 460,146 |07/25/2036.......

362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 Cl..........cvvierriiiniieieeieieeiseesse e ssssesensesnees .. 1,711,890 | 12/25/2046.......

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

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

81378E  AA 1 | Securitized AB Receivables LLC RMBS Ser.......c.iiuiiiiiiiiiiieissisissssseisssisesssssse s sensnsses 05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUNHIES. ... ... v cevsisnienensnes .3,495,468 XXX
3899999.  Total - Industrial & Miscellangous (UNaffiliBted). ... sbsnesessensanese .3,495,468 XXX
Totals
6599999.  Total - Residential MOrtgage-Backed SBCUMIES. ..............vivreireeiieieieieie ettt ettt es et enseseses | etesssssesseaneess .3,495,468 XXX
7099999, SUDHOIAL = BOMAS........reeoiesiieiiseie et es st erb st .3,495,468 XXX
Cash Equivalents (Schedule E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY......coooiimiimimiiiiisiienisssisssisssesssssssnssens s sesisssissensenns ..7,989,920 07/01/2019.......
9199999.  Total - Cash Equivalents (SChedule E Part 2 TYPE).........vouiierierieiieieiieisit ettt et st sse s ss st snsesses st ensss et snssnsensenns | stessassessssassass .7,989,920 XXX
9999999, TORAIS..... oottt erennieseeni e 11,485,388 XXX

General Interrogatories:

1. The activity for the year:  Fair Value $.....(5,253,235)  Book/Adjusted Carrying Value $.....(5,233,851)
2. Average balance for the year:  Fair Value §.....12,961,605  Book/Adjusted Carrying Value $.....13,287,619
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....3,825,446 NAIC 2: §..
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Statement for June 30, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

gate on Line 10 of the Assets page).

1 2

3

Code

4

NAIC Designation
and
Administrative
Symbol / Market
Indicator

5

Fair Value

6

Book/Adjusted
Carrying Value

Maturity
Date

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

NONE
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Statement for June 30, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
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
Associated Bank Green Bay, Wi......coovieneerrnrernsnnensiinnns | v | e | e | noeenseensnsnnes | oonenn 20,970,130 [ coviines 25,623,337 XXX
Bank of America. €onCOrd, CA......oovireiieineirererinerersniseenieins | cveieninenesnns | revsnessnnnnns | eovernesensesensnsnenss | censeenensseneessnerennns | eeeeneenes 39317 | i 1,224,560 XXX
Bank of New York Mellon . New York, NY... 18,755,427 XXX
BNP Paribas USA Los Angeles, CA... ....27,210,321 XXX
Chase - IL. SPANGAEIG, IL...eoeiviiciiiiciieiecseneiienis | cernrineniinsis | e | e | oesesseessseesssessnees | cesesesseeens 140,176 | cooovvvennee. 132,983 | oo 126,565 | XXX
Chase - NY NEW YOrK, NY ..o | e | o [ e | e | servnsnens (882,303) | ..vvovrenen (683,797) | ...cvorrennd (209,489) | XXX
Chase - OH. Columbus, OH........cccooiiriniiiciiiinniinninciins [ e [ i [ | e, | (453,474,906) | ...... (451,273,974) | ...... (502,785,455) | XXX
Chase -TX.. SaN ANONIO, TX...coouveeiienreeririerierereniineserins [ eenenssnesneesns | e [ eorneeesissinessesses | cesnessesessssssssnenes | conereen (9,531,106) | ........ (12,946,915) | ........ (15,317,835) | XXX
Corestates Bank...........coeveeveriereineriennnne Philadelphia, PA...........cccoeirieeieieneninis | coriieirninsenens | cornieineinnnnns | eovsresesieisssssesssees | oeeveeenes 11,059 | oo 8,357 | oo 81,003 | XXX
Federal Home Loan Bank of Cincinnati.............. CINCiNNati, OH.......oovviirieinnreesninieies | e | e | cevereesseinsssesennnes | oneeenes 26,270 | oo 26,094 | ..o 26,306 | XXX
Fifth THird Bank..........cc.ocveereneeineinerinneineiins CiINCINNAL, OH.....coovieiecirciieieisniserieniiens | cenreineinnnins [ e [ e | coreseeesessnsenssseses | cessssseessessssessnsens | soneessessonssseessessnees | oneesens 25,000,000 | XXX
First Star Bank............c.oeevvevinnes CiInCINNALT, OH.....ooevveuiiriicrieieeisrinerienines | ceerineenenins | e [ e | e | e 1,436,697 1,074,944 | XXX
First Union.... . Charlotte, NC.... 2,998 5,508 | XXX
Huntington National Bank. + COIUMDBUS, OH.......ooeiniaiieiiierierineenssiseies | ceeereninsesnnees | rerenessnsennees | reveseessssssesessnenss | svmessesssessssssssnes | sevvenes (27,712,794) | ........(14,485,400) | ........(23,664,422) | XXX
Key Bank..... CaNtON, OH....coouieiiiieiieciseseseieniessnens | cernrisesinsins | cereineiinnins | e | sorsessessessessssinsssnees | cesesessneens 305,764 | ..cooverenee 302,431 | oo 2,075,779 | XXX
National Bank of Detroit.............ccccocrnrrrerernens Detroit, Ml.......cvveiierieeiirinnisssinsiienierinenins [ e s [ | e, | o (7,272,137) | cooovvriens (719,869) | ..covovverevns 12,619 | XXX
Nationwide Bank............cccceeereererenerrneeneiens COIUMDUS, OH.....oouvimriciiineeieniseessninsiienins | cernsinensinssns | cennsineesnnens | cenmssnsssesinsssenss | soeseseesssssssssessnnes | ceneees (17,933,897) | ........ (16,222,230) | ....... (17,533,513) | XXX
PNC BanK.......covvvrirereriiinirisissiessiseeenines COlUMBUS, OH.....vvieriiciricnniersneirennnins | s | oo | s | e | e 50,244,075 | ......... 51,820,508 | ......... 50,560,301 | XXX
Univest Bank and Trust Company............c..c..... PItSDUIGN, PA ... | crieinsissenees | coreeensinsinnns | coveneeessensisssessenees | seevsssesessessesssesnnes | esessneeens 590,736 | ..ccvenee 591,882 | ..coveneee 591,882 | XXX
Toronto - Dominio Bank............cccoueevieiiinienns TOrONE0, CN..oovveieeieicieee e | crveissesiesseses | soveseessnssssnne | eeresesiesssssssessesiesies | ossessesiessssssssssesiesss | soesiesiesnes 45777 | o 95,348 | oo 148,938 | XXX
US BanK.......coevericineeieineneieeeseisee e EUGENE, OR.....ooiiiieririeincinceieiessissiesneees | cneeessinssnnnees | cnnerssssssnsns | eoveesssessesnnssssnssnssees | reesessssessessessssnssanses | sresessesssssssessessssnnss | sesssssssessessssessessnnes | sessssssessesssennens 374 | XXX
Wells Fargo Bank...........cceeveeerinivreninnnins S0UAEION, PA......oiieiiieiieieieissiersinennies | sveismiesinnnnes | rerssennnssiens | e | s | oo 2,173,632 | ........ (23,329,427) | ..cvoveren 8,693,932 | XXX
0199998. Deposits in.....3 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open DepOSIOrIES..........curuiriiiiniiiriiines XXX XXX [ | s 49,980 | .o 50,016 | oo 50,016 | XXX
0199999. Total Open Depositories XXX XXX [ 0 ... 0 ... (370,625,659) | ...... (392,655,221) | ...... (393,175,336) | XXX
0399999. Total Cash on Deposit........ XXX XXX [ 0 ... 0]... (370,625,659 | ...... (392,655,221) | ...... (393,175,336) | XXX
0599999. Total Cash XXX XXX ... 0. 0. (370,625,659) | ...... (392,655,221) | ...... (393,175,336) | XXX
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statement for June 30, 2019 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

Exempt Money Market Mutual Funds as Identified by the SVO

825252 406 [ SIT INVESIMNENL CO TIBASUIY TTUSE (AIM). e [ [06/25/2019......| 2228 [ [ 8,512,028 | 1o 13,990 | oo 13,388
8599999. Total - Exempt Money Market Mutual FUndS as IAENHIEA DY e SVO............cuuuiiiiiieiiiii i1 SRR3R ARS8 | 8,512,028 | ..o 13,990 | oo 13,388
All Other Money Market Mutual Funds

825252 69 5 | S/T InVestment CO LIQUId ASSEL PIVAIE (1 2055 [ | e 30,994
8699999, Total - All Other MONEY MATKEE IMULUAI FUNGS............couiuuiieieieiisiiss it 30000 L1111 BB snsssnnnss | 30,994
8899999. Total-Cash Equivalents e Seeis e s | 8,543,022




Supplement for June 30, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 3787 2 01950510010 2 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended June 30, 2019
NAIC Group Code.....140 NAIC Company Code.....23787
Company Name: NATIONWIDE MUTUAL INSURANCE COMPANY

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

1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
........................... 9,734 | v 1,286 | e (25,000)

2. Commercial Multiple Peril (CMP) Packaged Policies

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

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

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

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

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

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