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Statement as of June 30, 2019 of the NATlONWIDE LlFE |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONOS ettt | eereeeees 33,203,138,198 | ..oeveereeeerererreinens | v 33,203,138,198 | ........... 32,348,220,478
2. Stocks:
2.1 PrEfErred SIOCKS. ...ttt nsensnans | ssessessessenens 58,398,104 | ....oveeeeeiererererenee | s 58,398,104 | ..coovvveinne 37,817,864
2.2 COMMON SOCKS......corerererrerisrssseseseesesssssssssessessssssesssssssssessesssnsssssessssssssessssssnssessessons | ssessesssnees 2,289,161,822 | ...ooveveeeieerererienenee | v 2,289,161,822 | ............. 1,781,925,664
3. Mortgage loans on real estate:
B0 FIISEIENS et | ereneenenes 7,699,531,910 | .oooveeeeieeerererenee | v 7,699,531,910 | ...ccocenvee 7,764,452,138
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....(53,759,901)), cash equivalents ($.....5,524,381)
and short-term investments ($.....459,713,149)......o..rvorrroeeeeeeeeieeeeceeeeereeeeeee e vesvesseeens | eeveeesiensiens AA1ATT 629 | oo | cveeeerernienas 411,477,629 | ............. 1,098,787,897
6. Contract loans (including §.......... 0 Premium NOLES)........cvvvererciereieresessie st | evessssessenns 915,918,643 | ...oevoeveverera 363,996 | ...ccocvneee. 915,554,647 | .....ccovvue. 905,054,998
7o DEIIVALIVES......oooveeerereeiceise ettt enssnes | eeenseeetanees 109,920,362 | ...ooovvercerrerrnererneninenens | cerereereneens 109,920,362 | ....ccvvvrennn. 99,992,609
8. Other iNVESLET @SSELS......c.uuveriririierieceie ettt st sessennes | eesseesteenens 745,498,166 | ......cooccoveene 3,400,000 | .cooovvvrennen 742,098,166 | ................ 656,805,528
9. ReCeivables fOr SECUMHIES. ...t | ereessseensenees 21,211,087 | oo | s 21,211,087 | oo
10.  Securities lending reinvested collateral @SSEtS..........ccuvieiiiiirieieeieeee e | crresesisiesienns 89,272,367 | .ovevevererrererreseeneienns | v 89,272,367 | .cvvvrvrnen 100,594,748
11, Aggregate write-ins for iNVEStEd @SSELS.........cciuiviiieieiceiee e | crersisnienaas 147,300,717 | oo (L] 147,300,717 | oo 226,402,649
12.  Subtotals, cash and invested assets (LINES 110 11)........wrurrenerimmrnsreeerieresensieeeins | veeeenend 45,690,829,005 | ....ccvvrereenens 3,763,996 | ........... 45,687,065,009 | .......... 45,020,054,573
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........cceecvees | cerrerrerrirennns 50,112,063 | ....cevverrrne 1,098,520 | ...cooovvrrnnns 49,013,543 | oo 47,818,613
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccocererrereniies | ovrrerrerriinnnns 24,128,692 | ..o | s 24,128,692 | ..ooovvvirrinnns 26,092,986
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cceveuevereerieeieeceeeeeeesssesssvesssesssesasseneees | ceevesssesernans 13,286,254 | ... | e 13,286,254 | ......ccvevee. 16,600,255
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable under reinSUrance CONTACES............o.ccueveveeuriieeereeereseeienes | cerveveresesesenns 8,601,641 | ..oveeeveecreeeeeeeeeeeeeens | et 8,601,641 | ... 245,623,510
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccccoeveveeens | ovvvereveeinnns 188,068,334 | .....cveveereeecreeeeeeiees | e 188,068,334 | ................ 128,780,823
18.2 Net deferred taX @SSEL...........vrurrririreriesies st ssssssnsns | cessssesssnesens 599,873,338 | .....ccovvvunne. 118,631,224 | ....ovvvvnnes 481,242,114 | ..o 532,938,267
19.  Guaranty funds receivable or 0N AEPOSIL............cccuiuieiieeiiiiieieee et | eerereseaenienans 2,872,769 | ..oeoveeveriereieeeeeieiees | v 2,872,769 | .ooverirrirnns 1,861,490
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccoouereerieiieiceiseeeseieens | e 60,475,343 | oo | e 60,475,343 | ..coovine 13,571,782
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested asSets...........ccvirieiinieieieseeiee s | erieissiesienas 247,799,150 | .cooovernnes 157517427 | v 90,281,723 | ..o 40,469,432
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........cvverurirreerereniinsinsiseesssisseseessssssssssssessssssssesssssssssns | essneeees 47,335,460,860 | .......ccenve. 281,011,167 | ........... 47,054,449,693 | ........... 46,467,330,231
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........ccccocevees | evvnee 102,564,755,631 | ..oovvevrererereeeieeereeies | e 102,564,755,631 | ........... 92,873,973,071
28, Total (LINES 26 GNA 27)......curreerirrerrirerinrisreseeeeseesesssssssssessessssssesssssssessessssssessesssssssssessasssnssns | sesssenns 149,900,216,491 | ..oovvvernenee 281,011,167 | ......... 149,619,205,324 | ......... 139,341,303,302
DETAILS OF WRITE-INS
1101. Derivative collateral and reCeIVADIES.............coveveveiecveecececeete ettt | evereraesesnns 147,300,717 [ oveeeeeeeeeeeeveeeeeeeees | cevereeieiinns 147,300,717 | coooevrnen 226,402,649
1102, oottt
1103, ettt | ieeb ettt ntnt s | eestenss st snnnt e nnntn | eesteess ettt (O
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LIN€ 11 :@DOVE).......ccuerreirmersererinrressseessnssssssssnenss | ovnessseeeens 147,300,717 | cooivvecrneissnissie (V[P 147,300,717 | oo 226,402,649
2501. Accrued fees and OtNEr @SSELS............oviiiicecececececeeee et ses st se s s sn s snsnsnes | oeresssessssseinas 85,268,556 | ......coveerereereierereeiieieen | evereeieieneienas 85,268,556 | ....ccvvvnee. 35,456,265
2502. Cash value of corporate OWNEd INSUIANCE...........cccvueviviveieieieiieie et ssesns | sssessesssessesaens 1,541,197 | | e 1,541,191 | oo 1,541,191
2503. Deferred SOfWArE COSES..........rvumrremrrrmrererireesseesseeessseneseessssssssssssesssssssessssssssssssssssssns | sosessssssssnees 80,951,629 | ..cocvvvvrrennes 80,951,629 | ..ooovvvrceercrirrriereinad O
2598. Summary of remaining write-ins for Line 25 from overflow page........c.ccccueeveererersesieiens | cveereeseiennenne 80,037,774 | ...cceoevve. 76,565,798 | ...ooovvereiran 3,471,976 | oo 3,471,976
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE).........ccweuiverrrereresisenessnssensssssessnnes | corensssseenns 247,799,150 | .cooovvvies 157,517,427 | oo 90,281,723 | ..o 40,469,432




Statement as of June 30, 2019 of the NATlONWIDE LlFE |NSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....35,353,140,865 less §......... 0
included in Line 6.3 (including $.....64,948,000 MOACO RESEIVE)..........cuvvmeereeereereieiesesissseessssssssssessssssssssssssssss s sesssssssssssssss s sessssens 35,353,140,865 ..34,814,714,724
2. Aggregate reserve for accident and health contracts (including $....28,184,310 Modco Reserve). ....38,572,739 30,606,889
3. Liability for deposit-type contracts (including $ ...3,630,372,171 .3,836,724,776
4. Contract claims:
41 ....60,625,133 56,127,721
4.2  Accident and health ....85,192,792 ....100,968,106
5. Policyholders' dividends/refunds to members $.....33,450 and coupons §.......... 0 due and UNPaIQ.........courrreurerieneieireireineeeinseeeieines | vereeseeresseenesenessesnssens 33,450 | oo 34,973
6.  Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:
6.1  Policyholder's dividends/refunds to members apportioned for payment (including $.....591,145 MOACO)..........ovvererereneeneirnnins | covrrirniieiiniinns 40,883,396 | oo 41,837,499
6.2  Policyholder's dividends/refunds to members not yet apportioned (including §$.......... 0 MOACO).euerveerrererrereeeeeeseessesesseseeans | wreeesessesssssssessesessesssessessasssness | stesssssessessnssessasssssssssassnsnness
6.3 Coupons and similar benefits (including $.......... 0 Modco).....coorverrerrinnns
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.....20,999 accident and health PremiUmS...............oc.evuecueerueeceeeeeeeceeeeeeeeeeeeeeeeeeeseees e seesseesessesses | eeveeessessseessenssnnes 3,354,369 | .o 3,301,970
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONIACES............cccviviiiieiieieiscte ettt bttt s s bbb st snsns | ebsessssesses e s s sessesessssssssessesnsas | oebssessessssssssssessss st st es s s bnes
9.2 Provision for experience rating refunds, including the liability of $.....3,051,047 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act.............cccveirieevccieceieiieees | e 3,051,047 | oo 2,303,942
9.3 Other amounts payable on reinsurance, including $.....856,613 assumed and $.....106,543,155 ceded...........ccovvrrrrernrneneirne | ovvereireineneinens 107,399,768 | ...ooovveerene 23,491,401
9.4 INtErest MAINIENANCE RESEIVE. ........vuiiriieiicie ettt ettt £ b s s bbbttt sts | 2ebnbsetsestessae b e s s en s st et entenbnes | sebebsessessasbsesestesb s ntens e baes
10. Commissions to agents due or accrued - life and annuity contracts $.....6,326,128, accident and health $.....7,075,782
and deposit-type contract funds $.....3,566,990 ....16,968,902 16,520,995
11. Commissions and expense allowances payable on reinsurance assumed. 2,771,716 7,246,234
12, General EXPENSES AUE OF ACCTUE............cveuriteiieieiieieeie ettt ettt bbb s bbb s bbb bbb bbb s bbbt bbb sees ....56,218,218 80,795,002
13. Transfers to Separate Accounts due or accrued (net) (including $.....(1,477,200,575) accrued for expense
allowances recognized in reserves, net of reinSUred AlIOWANCES)..........ccuiveieiciiicieeesse ettt bes s sssns | svessssessesinens (1,600,512,549) | .....occverrne (1,625,405,925)
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........c.eviiieeiicieicieie et sssenes | sraessessssenses s essenes 5,828,379 | oo 6,880,508
15.1 Current federal and foreign income taxes, including $
15.2  Net deferred tax liability...........ccooverereesiererisiieinn. .
16, UNEarned INVESIMENT INCOME. ...ttt £kttt enia | ebsenbenbssbesbens s baeed A3TTTT1 | e 4,584,235
17. Amounts withheld or retained by reporting entity @s agent OF trUSEEE............c.iueieiciiie e | srressesisssnses s ssenes 6,789,597 | oo 6,551,784
18.  Amounts held for agents' account, including §.......... 0 agents' credit balances...
19.  Remittances and itemS NOt AlIOCALEA. ..........c..iuiuuririieiei it bbbt
20.
21.
22.
23.
24.  Miscellaneous liabilities:
24,01 ASSEE VAIUBHION FESEIVE. .......euveieiteisriiee ettt sttt | sbesbeieninssnebaees 396,566,492 | ....cocvevrvrrninnes 372,052,839
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES.....vvveeeireireiiisrieie ettt sss e sssssssessenns | sressessssessessesssassesses 123,872 | oo 131,501
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers
24,04 Payable to parent, subsidiaries and affliates..........ccccvvieiiiiiieiciee s
24,05 Drafts OUESTANGING.......v.cvivieeisiesiieiieiieisieie ettt s bbb s sttt en st
24,06 Liability for amounts held under uninsured plans. .
24.07 FUNAS eld UNGEE COIMSUIANCE. ........ceuvuurerirriiieiserieiseis sttt | siesiseieniessneinees 772,784,512 | ..o 869,743,040
24.08 Derivatives 18,650,845 20,300,910
24.09 Payable for securities .174,044,326 157,726,587
24,10 Payable for SECUMHES IBNAING.......c.ccieviiireieiite sttt b bbb ae bbbt s s b bbb s b b saebenes 89,589,055 ....100,873,256
2411 Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eren
25. Aggregate write-ins for liabilities ..197,226,348
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 39,756,886,446
27.  From Separate ACCOUNES SEAEBMENL...........ccoiiieiiiicicte ettt a ettt a bbb st sn st snsenenas | srssberensesens 102,564,755,631
28. Total liabilities (Lines 26 and 27) 142,321,642,077 .132,496,216,530
29. Common capital stock 3,814,779 3,814,779
30. Preferred capital stock
31.  Aggregate write-ins for other-than-special surplus funds (]
32, SUIMIUS NOLES......ouevveiecece ettt s s e s et s s bbb s e s s s st st b bt ses e et s s st st n ettt s e naes 700,000,000
33.  Gross paid in and contributed surplus ...1,398,017,274
34. Aggregate write-ins for special surplus funds..
35, UNQSSIGNEA fUNAS (SUIMDIUS). ... vvorererrrrerriseesesissiseissesssessesess st ssess s st ess s ssesssssses st et sses s sses st st s bbb s st
36. Less treasury stock, at cost;
36.1 .. 0.000 shares common (value included in Line 29 §.......... 0) vttt ettt ns | Sestns Rt n st s st s st ntes | entsnesessant e st st st
362 .. 0.000 shares preferred (value included in Line 30 §.......... 0) vttt ettt s | sesten s e Rt s sttt en s tans | estnees st s sttt s st
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $ 7,293,748,468 6,841,271,993
38. Totals of Lines 29, 30 and 37 ...1,297,563,247 .6,845,086,772
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) ...149,619,205,324
2501. Derivative liability @CCTUBH INTEIEST.........cuvireieirisieeeis sttt ss et n et ennennenns | sesessesnesnssesseenntessenns 311,503
2502, LOSS FECOGNILION FESEIVE........cvvuiveiiseieteiseteisssesessssstesesseae s ess st eses s s es st se s b s st et e sse s s s s bR s s e se s bbb bR st s b s E st s et s s st s s b e 4,475,000
2503. Reserve for escheat funds 35,571,182
2598. Summary of remaining write-ins for Line 25 from overflow page 156,868,663
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... .. ruuerereresirssesseisissressessessssssessessssssesssssssssesessenssssssssenssssssssesssssssssessssssssssssenss | sesessssssesssssnenns 197,226,348
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)
3401.
3402. .
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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Statement as of June 30, 2019 of the NATlONWIDE LIFE |NSURANCE COMPANY

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health Contracts.............cccocvieievieieieiiesceieeseseeees | evveieeas 4,983,294,298 | ........... 4,353,404,317 | ........... 9,827,966,018
2. Considerations for supplementary contracts with life CONINGENCIES..........ccucviiriieieiie s | v 149,737 | oo 853,440 | .ccovvreirinne 1,076,014
3. NEEINVESIMENT INCOME. .. .ceieeiiiiiei ettt 926,081,866 | .....ccouc... 979,569,616 | ........... 1,927,293,419
4. Amortization of Interest Maintenance Reserve (IMR) (1,197,674)| .... ....(403,978)] .. ...(1,168,357)
5. Separate Accounts net gain from operations excluding UNrealized gaing OF I0SSES..........cuiuiuirrieiiiiiieiieieiesieessissiesees | eoreisssessesessssssessesssssnies | sesessesesssssssesesssssssesesss | sesessessssessesssssssessessesnes
6. Commissions and expense allowances on reiNSUraNCe CEARM..........cvuiirieiiirieieieiieieeisse e 34,743,957 236,655,231 | ..o 80,081,624
7. Reserve adjustments ON reiNSUrANCE CEABM. ..ottt sttt nans 7,181,721 2,580,434 | ............... (11,108,592)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
TTOM SEPArALE ACCOUNLS.......cuvveiriiiieieiciie ettt sasse st entessnsns | sesssansnens 944,636,677 | ..covvnves 948,846,554 | ........... 1,909,795,872
8.2 Charges and fees for depoSit-tyPe CONMTACES..........c.ceveiriuiiieieiciisie et sens | ebsessssassessessssessessesssenss | sessessessessssessessessssensessess | sressessssessesesssensessessnsns
8.3 Aggregate write-ins for MISCEIANEOUS INCOME...........cvviriiiieiieieiisie ettt sse e nsessens | srsssessesanes 169,535,843 | ... 152,455,260 | .............. 261,552,644
9. Totals (Lines 110 8.3).....cevvurrrrmrrrneirrrirerineirneinees ..7,064,426,425 6,473,960,874 13,995,488,642
10. DEAth DENERS........cvoeiececeicici st ssessessessssisssssssssssssesssenenenses | svoneneeenee 218,941,108 | wviirviinns 286,415,752 | c.oovvvrnvnn. 545,931,113
11. Matured endowments (excluding guaranteed annual pure endOWMENLS).........cccceurrirreennieierenssnsssesssnessessnesensesens | svessessnsensennssns 924,710 | v 793,340 | coovvevvrinne 1,474,040
12. Annuity benefits .956,667,583 | ... ..941,490,021 | .. .1,869,703,559
13. Disability benefits and benefits under accident and health CoNtracts.............cccceeiiericcececesec e 2,400,230 | ..o 2,006,051 | ..covrrernne 4,835,580

14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts
16. Group conversions

17. Interest and adjustments on contract or deposit-type contract fuNdS...........c.cocvveveverrieieiee e

18. Payments on supplementary contracts with life contingencies

19. Increase in aggregate reserves for life and accident and health contracts.............cccceeeriviciiccsiceesce e
20. TOtalS (LINES 1010 19)....vieeieeicteeeeie ettt ettt ettt bbb s sttt bt a sttt s et rees

21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
22. Commissions and expense allowances on reinSurance assUMEd...........cceveevieveveeererssiesesseesesesesessnns

23. General insurance expenses and fraternal eXpenses...........c..ccoeuee.
24. Insurance taxes, licenses and fees, excluding federal income taxes..
25. Increase in loading on deferred and uncollected premiums............
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions..........cccoceeerrrireinienninn.
28. Totals (Lines 20 to 27)............
29. Net gain from operations before dividends to policyholders and federal income taxes (

30. Dividends to policyholders and refunds t0 MEMDETS..........co.oviriinriirinieeseses sttt srees

31. Net gain from operations after dividends to policyholders, refunds to members and

before federal income taxes (Line 29 minus Line 30)
32. Federal and foreign income taxes incurred (excluding tax on capital gains)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and

before realized capital gains or (|0sses) (Ling 31 MINUS LINE 32).........cerrrurimrinrieeneinrireesseesesessesssssesseesessssseesessesssens

34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....4,461,398 (excluding taxes of $.....(778,939) transferred to the IMR)

35. Netincome (LINE 33 PIUS LINE 34).........viiierrrieieeireieis ittt sttt sttt essents

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PHIOT YBAI.........cccuieiiicreiieecreiieie ettt bbbt s s benas

37. Netincome (Line 35).......cccoevvurrrrrerririinnnns
38. Change in net unrealized capital gains (losses) less capital gains tax of $.
39. Change in net unrealized foreign exchange capital gain (loss)...............
40. Change in net deferred iNCOME taX.......cocvvvvreierereierrerieininns
41. Change in nonadmitted @sSets.............coccevieericreieeeiee e

42. Change in liability for reinsurance in unauthorized and certified companies..........
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44. Change in asset valuation reSEIVE...........ccovueevrieveiiee et
45. Change in treasury StOCK..........cccovervicveieiceiiessee e
46. Surplus (contributed to) withdrawn from Separate Accounts during p
47. Other changes in surplus in Separate Accounts Statement....................
48. Change in sUrplus NOtES.........c.ccueveeveveeesre e
49. Cumulative effect of changes in accounting principles...
50. Capital changes:

50T PAIA IN...oooiiiritr R

50.2 Transferred from surplus (Stock Dividend)....

50.3  TranSTErrEd t0 SUMPIUS......urvuverrrireireiissieis sttt

51. Surplus adjustment:

BT PAIG MM

51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance

.5,675,775,697

43,638,598

....37,869,295

11,458,319,973

77,504,396

1,565,381 ..1,684,058 ...3,122,319
540,281,769 ....67,185,836 ....135,839,312
........... 7,500,185,074 | ...........7,084,406,226 | .........14,696,730,292

322,972,432
4,265,662
160,031,943
...29,283,295

(283,141 ..
(1,288,447,438) | ...
150,138,514) | ....

..316,120,391
11,729,027
137,128,978
21,170,370

..(307,981)] ..
.(1,457,740,493) | .
(209,299,276) | ..

51,008,080
..337,075
(2,467,765,346)
...(321,464,967)

..6,577,869,313

5,903,207,242

12,945,501,269

486,557,112
18,984,389

..570,753,632
................ 21,086,287

. .1,049,987,373
................ 40,179,517

467,572,723 | .......c...c. 549,667,345 | ........... 1,009,807,856
(CENAEREL) ] — 13,723,022 | ....cccovvvvnnn 63,679,624
.............. 547,351,719 | .............535,944,323 | .............946,128,232

(237,651,789) | ....

(409,192,524) | ..

...(235,079,568)

309,699,930

.............. 126,751,799

711,048,664

........... 6,845,086,772
.309,699,930
.255,663,043

1,629

...... (620,904) | ....
(66,153,193)] ...
(21,280,877)] ...

(7,075,014)| ..

........... 5,949,323,388
711,048,664
...(306,554,059)
.2,564,370
71,786,891
...(6,045,696)

..(42,548)

52. DiVIAeNdS 10 STOCKNOIABTS..........cvvvrveiiicieicicteieeee sttt b st a s e s s s st bensetensns | stesessssesssssesessesessssnsesans | essssessssssesessesessssssesansets | nesessssssessssesessnsnssssnsesenns
53. Aggregate write-ins for gains and losses in surplus ..(372,500)| .. ....(80,560)
54. Net change in capital and surplus (Lines 37 through 53)..........cccoeumerrunrrnineenerninrneeseeseeesssssssseessssssssssssssesssssessessssssnsnns | nseseeennssn 4O2AT04T5 | coiiivviens 282,363,673 | ..ocovennen 895,763,384
55. Capital and surplus as of statement date (LINES 36 + 54).........ccccoereiriiriviieiieieieeee ettt sssesaens | evesseses 7,297,563,247 | ........... 6,231,687,061 | ........... 6,845,086,772
DETAILS OF WRITE-INS
08.301.  MISCEIANEOUS INCOME.......ovucveiiieiiicie ittt st bbb bbbttt en b senssssensants | suesssssesans 169,535,843 | .............. 152,455,260 | .............. 261,552,644
08.302. ottt R AR R AR AR R AR s bt Rt b b ntnns | ehsestentes st st s stentnties | essesiestense s essensessensents | srsestensest sttt
08.303. oSSR AR AR bbb bR s bttt stenes | srsestensen b s st tes e ntentns | ees ST TN
08.398.  Summary of remaining write-ins for Line 8.3 from OVErfloW PAGE........ccceueviiieiiccicee et sssevenns | ereresieae s esese s 0 0 | 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... .169,535,843 ..152,455,260 | .. 261,552,644
2701.  Reserve adjustments on reinsurance assumed 135,614,074) .(198,192,429)| .. ..(351,619,433)
2702.  Change in contingeNnCy rESEIVE...........ccevvrverirerireerererereinnans 28,858,769) ...(21,705,288)| .. ....6,638,541
2703.  Net investment earnings on funds withheld by ceding company... 15,749,501 ..9,596,380 ..20,168,100
2798.  Summary of remaining write-ins for Line 27 from overflow page.. (1,415,172) ..1,002,061 | .. ....3,347,825
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)......... 50,138,514) .(209,299,276) | .. ...(321,464,967)
5301.  Adjustment to initial commision and expense allowance... 325,500) Y 710]0) | I (745,000)
5302.  Change in prepaid PENSION COSL........cccviiuiiiriieiieie ettt bbb bbb s s bbbt s s s s snaebnns | srebessssssessssesessnsesessnsesens | ens 664,440
D303, SRR E bttt entes | Hessentensnssenten s ssensentnns | aree ST
5398.  Summary of remaining write-ins for Line 53 from OVEIflOW PAGE..........cceveveririieieiesetere et sssnes | eevessesssssssssesessssessenes 0].. 0 | 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)......coruirurrrrerririerssressesssssssseessssssssssssssensasssesasssnsssssesssnssssssssens | ssesssessassansanens (325,500) | ..veoverenrenens [RTP10[0)) (80,560)
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Statement as of June 30, 2019 of the NATlONWIDE LlFE |NSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.viuiuriiieri ettt ensenns | sebessnesad 4,984,355228 | ............ 4,305,783,383 | ............ 9,812,078,058
2. Netinvestment income... 881,117,572 ...963,732,305 ...2,040,926,270
3. MiISCEIIANEOUS INCOME......euereercirisiseieisees et 1,377,003,039 | ..ccovnenee 1,228,396,474 | ............ 2,329,057,687
4. Total (LINES T HIOUGN 3)...ereeiecicieeicieies ettt sttt ens e snessenen | sessnssssnns 7,242,475,839 | ........... 6,497,912,162 | .......... 14,182,062,015
5. Benefit and 10SS related PAYMENLS.........ccccuiiiieiieiiiieie ettt nsensenns | sressesnea 6,957,718,970 | ............ 7,043,492,918 | .......... 13,946,830,213
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........ccvevcveeieevecvrerrieriens | cvereians (1,313,340,814) | ........... (1,541,811,959) | ........... (2,605,667,901)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........ccoveveiirinieesseie e | seeeensiennes 396,816,622 | .....ccovne 309,586,435 | ............... 709,479,224
8.  Dividends paid t0 PONCYNOIAETS.........ccvivieeiiicieieicies ettt s et b st esessnsesanns | sesesessnsssesans 19,940,015 | ..o 22,134,216 | ..ocoovenn 45,270,699
9.  Federal and foreign income taxes paid (recovered) net of $.....12,008,985 tax on capital gains (losses)... (16,809,026) | .... ....(47,708,856) (73,633,599)
10.  Total (LINES 5 throUGN 9).......ceuceuieeeeieiiecirei ettt sttt ettt ens st | stessnninend 6,044,325,767 | ............ 5,785,692,754 | .......... 12,022,278,636
11.  Net cash from operations (Line 4 MiNUS LINE 10).........ccccuiueriiireiiiieiiereeeessee st be s snens | eesesesinas 1,198,150,072 | ............... 712,219,408 | ............ 2,159,783,379
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS. ..ottt ettt | sesesbineeas 1,833,515,141 | .......... 1,714,897,973 | ............ 3,365,768,730
12.2 Stocks 8,659,128 206,925 | ..o 565,925
12.3 Mortgage loans .. 367,914,472 | .............326,843,892 | ............... 579,851,781
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  Other INVESIEA @SSELS..... ...ttt bbb | censsnssnees 243,066,954 | ...cooovvvvnnen. 28,686,069 | ......coovevnnee 73,650,914
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS............ccccvevveeieeeseeieceseeieis | e 849,965 | ..o 102,089 | ...cccvvrnee (2,540,118)
12.7  MISCEIIANEOUS PrOCEES. .......cvcvriveiiiieieciii ittt ettt b st es s s s s sssensens | dessesssssssensa 90,658,546 | ............... 275,633,799 | ..ccoovvnnne. 680,066,884
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvucviuieeieiereeee ettt sesss s ssssessessssenes | evessessnes 2,544,664,206 | ............ 2,346,370,747 | ............ 4,697,364,116
13.  Cost of investments acquired (long-term only):
1311 BONAS...o.vvoiveiieieie ittt | sasessineees 2,695410,418 | .cooeeee 1,500,179,875 | ............ 4,498,902,784
1312 SHOCKS .ottt | ernstnntenes 329,877,123 | oo 180,831,630 | ..coovvenee. 607,906,214
13,3 MOMQGAGE I0BNS.....uerveriririierisisees ettt ettt s sttt en s s st sssssantansanes | sesessessossans 304,789,505 | .....cvvunnn 431,540,089 | .......ccoo.... 761,809,525
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13,5 Other INVESIEA @SSELS.......uuvuiererrereiieeeeie ettt sttt ess s s st ssnssensnes | sesessessosens 140,898,033 | ............... 104,264,025 | ............... 439,026,317
13.6  MiSCElIANEOUS @PPIICALIONS. .......cvveiriirieiieiciesieie ittt es s sensesennts | deressnsassans 416,751,313 | oo, 13,341,344 | oo 171,438,836
13.7 Total investments acquired (Lines 13.1 to 13.6)... .3,887,726,392 2,230,156,963 ...6,479,083,676
14, Netincrease or (decrease) in contract [0ans and PremiUm NOLES.........ccvivrieieieiniereessiese s ssssessesssssnees | sressessssessenns 10,509,191 | .ovvvvrnn (25,499,486) | .......ccvvenn (35,799,607)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LiNe 14).........ccoorrrnrrrinenerriinenereesseseeseiseisseseesssseess | ceeseeneees (1,353,571,377) | ceovvrrereenne 141,713,270 | ........... (1,745,919,953)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1ESS trEASUNY SLOCK...........ccciiieiiicieieicieries ettt ssseaens | sbssebessesessssssessssssessssesess | evsssesessssesssessesessssesssinaes | evesesesssans 435,000,000
16.3 BOITOWEA fUNGS......ooovveieeiiiiii ittt nbtnns | eebbnssnseas (160,455,234) | ..ovovvenvnee 205,834,010 | .coovveenee 364,779,456
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............o.ccvvvierieererrereeeeeeeeeee e | eveeverinnens (206,352,605) | .............. (359,193,602) | ............... 228,069,591
16.5 Dividends to stockholders
16.6  Other cash provided (APPHEA).......c..cvuurirreriririiieisesiiri bbb | serissnissnens (165,081,124) | ....ccoouvoe. (191,620,616) | ....ocoenveene (306,916,405)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | c.ccccouueeeee (531,888,963) | .............. (344,980,208) | ............... 720,932,642
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccovvevvverens | verrernnenns (687,310,268) | ...vvvvrvnee 508,952,470 | ............ 1,134,796,068
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YEAN.......vuuiieeiiriieiiesiesies sttt sttt ss st enstns | sbsesssnsses 1,098,787,897 | ....ccovvvene (36,008,171) | cevovvrrerrenne (36,008,171)
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiirieiieirieiieiieiieiieeise sttt sttt sntens | senssnssnees 41,477,629 | oo 472,944,299 | ............ 1,098,787,897
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond investment. ....218,707,981 | ...coovvve 446,562,355 | ...ccoevnne 572,838,057
20.0002  Intercompany transfer of securities 5,990,125 [ .oveoveeeeeeveesereeerieienes | ceverereeins 108,324,220
20.0003  Exchange of bond investment to equity investment 14,144,760 175,774 | oo 1,175,774
20.0004  Tax credit commitment liabilities..........c..coovrenrenees ...897,021 ..6,742,273 | ..... .A7,941170
20.0005 Capitalized interest on mortgage loans. 4,678,152 2,418,505 | oo 6,554,677
20.0006 Capitalized interest on bonds................ .937,451 860,033 | oo 1,764,939
20.0007  Intercompany tranSfer Of MOMGAGES. .........ewuurvrrrrrerirrerrreeeeeseessee st sssesssssessesssssssessessssssessessssssessessasssnssns | sesessesssssessessssssessessanssnes | sesssssessessnsssessessassesnssans | sesessasssseans 154,966,753
20.0008  Real estate OWNEA trANSTEN..........cccvuiveeiiiieieicicecee ettt ssessssnsanes | svessssssssessesssssssessessnseniens | evsesessnsenesss 3y D03, 70D | ovvvrivevsernsas 3,903,765
20.0009  Exchange of equity investment to equity INVESIMENE ........c.oiiieiiiirisissre s nsssssesenssnsns | eosssssssnssssssssnnes 381,356 | ..o | s
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Statement as of June 30, 2019 of the NATIONWIDE LIFE |NSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer:t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHTIAL ... e revveri ettt ettt ssnsses | sesessessasssessassansnssestenssnssessessanssnssns | fessnssossunssnssessnssnssastanssnssessansunssess | nessessssonsssssessansunssessasssnssnssansensaness
2. Ordinary life INSUFANCE.........cvveurverereicrieriseei it ent s sensiens | essssessssessssessesesens 324,241,955 | ..o 333,844,580 | ..o 670,575,877
3. Ordinary individual @NNUIIES............overerrerrirrrerieisciseise et sseesssssssssessesssssssssesss | sesessesssssssssesssssnses 2,227,209,113 | oo 2,031,057,141 | oo 4,272,075,182
4. Creditlife (Group and iNAIVIAUAI...........ccviirieieiiieieie st sessssesses | stsessstessessesssssssessesssssssessessssessessesse | sassesssssssessessessssessessessssessessessnsassess | stessessessessssessesessssessessessnsassessessnse
5. Group life INSUMANCE. .......c.cvveveevcrcee ettt ess st ssss s saenas | sevssssesssssssesessisseseeses 591,684,263 | ......oovvvereeirerne 337,987,794 | oo 1,314,888,488
8. GrOUD @NNUIIES. ....vevevverreererirciiititieresses st | eesssnesssessiseseseenen 2,151,296,840 | ....cvvvevrirrricninne 1,954,056,850 | ...ooouvvrnriierinnnn 4,192,447,323
7o ABH = IOUD ettt | bttt 220,133,357 | oo 138,765,728 | ....ovvvrererrrrereis 282,318,333
8. A&H - credit (Group and iNIVIAUA)...........cccvevirireiieeee et besssesens | cresissesssssesessesessssssessssebessssssesssnses | sbessssssessssesesssesessssesasassesesssesassnses | sbesesssesassssesessesessssssesassetesessesessnnes
0. ABH = OlNBI ..ot | eess et 2,505,955 | ooooorviceieeieenieeennne 34570 | s 6,672,173
10.  Aggregate of all other iNES Of DUSINESS........c.ccviuciiicieice e sseiens | cresssssresesseaesssssessnseressnsesessnaesened 0 | oot 0 | oo 0
11, Subtotal (LiNes 1 through 10)...........reeuererieriieieeiseeesses e siseesssesssessssssssssses | cosseessssssssssssessons 5,517,071,483 | ...ovvvecverircnnnns 4,798,826,663 | ......cocoovrerrrerinne 10,738,977,376
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY).........cviviiiirieeiieiicieceiceicies et testese i | eeveessssssesssssssessesessessessssssssssssessess | stesssssesssssssssssssassesssssssessessssssassns | sesessessssssessesesssssssssssesssssssessessssones
13, Subtotal (LINeS 11 troUG 12)..........cvuemimirieriereiiieeiseeiesie s ssssssesssesses | cosseesssssssssssessons 5,517,071,483 | ...ovvverrcrircrinns 4,798,826,663 | ......coccoorvrrrerinne 10,738,977,376
14, DepPOSIt-tyPE COMIACES.......cvevirireiiietsiscteieicte ettt benns | sbsnsesessnsessssnsesensnsenas 676,000,000 | ..covererieeeriee 46,180,000 | ..ooovoverercere, 1,460,499,569
15, Total (LINES 13 8N 14)......cccuiriririiiiriciiincriirisciessiseses st esessenssssssssnins | cossnesssssssssesenessons 6,193,071,483 | ....occoovvvrrerrrrcnnnns 4,845,006,663 | ......c.ccorvvrernrenn. 12,199,476,945
DETAILS OF WRITE-INS
F00 T, oA Rttt s ek eesennenaes | HeseteEees et R e R Rttt es st e ten e snenne | enteeseeaetes ettt ns ettt s st et entens | chesensee et et sttt
1002, oottt | Heeeb RSkt | SERE LR | Hesee R R
1003, oot eee et R R R | 4R RS R | SRR RS Rt | HesieeR et
1098. Summary of remaining write-ins for Line 10 from overflow Page..........cocvveieenenieieiniinies | o [0 TN 0 | oo 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LIN 10 @DOVE).....cvurruieireurisrrereeisissrissessissessssssnsnsss | sesesssssssesssssssssessssssssssssssssssssssesns [0 O 0 ] e 0
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Statement as of June 30, 2019 of the NATlONWlDE L”:E |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle), a wholly owned subsidiary of the Company, is an Ohio domiciled special purpose financial captive
insurance company. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the Department, Eagle has applied a prescribed
practice that decreased the subsidiary’s valuation by $363,562,766 and $183,179,487 as of June 30, 2019 and December 31, 2018,
respectively.

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

SSAP F/S FIS
#

Page Line# 2019 2018
Net Income
Nationwide Life Insurance Company state basis (Page 4, Line 35,
(1) Columns 1 & 3) XXX XXX XXX $ 309,699,930 $ 711,048,664
(2) state Prescribed Practice that is an increase/(decrease) from NAIC SAP - -
(3) State Permitted Practice that is an increase/(decrease) from NAIC SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 309,699,930 $ 711,048,664
Surplus
Nationwide Life Insurance Company state basis (Page 3, Line 38,
(5) Columns 1 & 2) XXX XXX XXX $ 7,297,563,247 $ 6,845,086,772
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 52 2 8 (363,562,766) (183,179,487)
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Olentangy 20 2 2.2 67,000,000 67,000,000
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $  7,594,126,013 $  6,961,266,259

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

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

No significant changes from prior year end.

C. Accounting Policies

No significant changes from prior year end.

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

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

D. Going Concern

Not applicable.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes from prior year end.

Note 3 - Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A. Mortgage Loans

No significant changes from prior year end.
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B. Troubled Debt Restructuring
No significant changes from prior year end.
C. Reverse Mortgages
Not applicable.
D. Loan-Backed Securities
1. Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
2. None

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

(1) 2) (3) (4) )] (6) ()

Recognized Amortized cost
Amortized cost Present value other-than- after other-than- Fair value Date of financial
before current of projected temporary temporary at time statement where
CUSIP period OTTI cash flows impairment impairment of OTTI reported
61756UAH4 § 3,356,661 $ 2,757,283 $ 599,378 $ 2,757,283 $ 2,859,512 Q1'19
14983AAB5 2,668,391 2,019,897 648,494 2,019,897 2,067,601 Q2'19
Total $ 1,247,872

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

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ (6,968,032)
2. 12 Months or Longer $ (29,227,076)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $  1,046,670,123
2. 12 Months or Longer $ 538,159,769

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

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

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

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

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

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

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

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

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

2-11. Not Applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

1. To manage short-term liquidity needs within the Nationwide insurance subsidiaries’, the Company has agreements to enter into repurchase

or reverse repurchase agreements with several authorized affiliated insurance companies. The collateral required meets minimum state

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

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

For yield enhancement, the company has agreements to enter into repurchase agreements through its securities lending program with
collateral consisting of U.S. Government/Agency securities with investment grade counterparties. The collateral, which is marked to market
daily, must represent 102% of the amount loaned and is monitored by the plan’s manager in Bank of New York Mellon for changes in fair
value.
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2.

NOTES TO THE FINANCIAL STATEMENTS

Type of Repo Trades Used

a. Bilateral (YES/NO)
b. Tri-Party (YES/NO)

Original (Flow) & Residual Maturity

Open - No Maturity
Overnight

2 Days to 1 Week

> 1 Week to 1 Month
> 1 Month to 3 Months
> 3 Months to 1 Year
>1 Year

@ "0 a0 oo

Open - No Maturity
Overnight

2 Days to 1 Week

> 1 Week to 1 Month
> 1 Month to 3 Months
> 3 Months to 1 Year
>1 Year

@ "0 a0 oop

Not applicable.

ENDING BALANCE

Bonds - FV

LB & SS-FV
Preferred Stock - FV
Common Stock
Mortgage Loans - FV
Real Estate - FV
Derivatives - FV

Other Invested Assets - FV

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
NO NO
YES YES
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
$- - $- $- $- $- $- $-
- 154,591,015 115,506,275 123,458,057 - 133,186,498 107,659,484 88,417,603
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
$- - $- $- $- $- $- $-
Fair Value of Securities Acquired Under Repo - Secured Borrowing
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
$- $157,682,835 $117,816,401 $125,927,218 $- $135,850,228 $109,812,674  $90,185,955
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
$- - $- $- $- $- $- $-
Securities Acquired Under Repo - Secured Borrowing by NAIC Designation
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
$- $90,185,955 $- $- $- $- $- $90,185,955
$- $90,185,955 $- $- $- $- $- $90,185,955

o s@mpaooTo

Total Assets - FV
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7. Collateral Pledged - Secured Borrowing

First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $- $154,591,015 $115,506,275 $123,458,057 $- $133,186,498 $107,659,484  $88,417,603
b.  Securities (FV) - - - - - - - -
c. Securities (BACV) XXX XXX XXX - XXX XXX XXX -
d. Nonadmitted Subset XXX XXX XXX - XXX XXX XXX -
(BACV)
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $- $- $- $- $- $- $- $-
b.  Securities (FV) - - - - - - - -
c. Securities (BACV) XXX XXX XXX - XXX XXX XXX -
d. Nonadmitted Subset XXX XXX XXX - XXX XXX XXX -
(BACV)

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

| Amortized Cost | Fair Value
Overnight and Continuous $88,417,603 $88,417,603
30 Days or Less - -
31 to 90 Days - -
> 90 Days - -

cooo

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

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

O. Structured Notes

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

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

Not applicable.

R. Prepayment Penalty and Acceleration Fees

General Account Protected Cell
(1) Number of CUSIPs 3 -
(2) Aggregate Amount of Investment Income $ 2,115,997 $ -

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.
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NOTES TO THE FINANCIAL STATEMENTS

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

Note 9 - Income Taxes

No significant changes from prior year end.

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

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

During the six months ended June 30, 2019, the Company made capital contributions to Nationwide Life and Annuity Insurance Company (NLAIC)
of $300,000,000. On July 30, 2019, the Company made an additional capital contribution to NLAIC of $50,000,000.

On August 9, 2019, the Company received a distribution of $41,000,000 from Eagle, which was declared on June 28, 2019. The dividend receivable
has been recorded on Investment Income Due and Accrued on the June 30, 2019 statutory statement of admitted assets.

On May 10, 2019, the Company received a distribution of $212,000,000 from Eagle, which was declared on March 26, 2019.

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

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

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

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

Additionally, through its membership, the Company has access to borrow up to $300,000,000 from the FHLB that expires on March 20,
2020. The Company had no amounts outstanding under the agreement as of June 30, 2019 and December 31, 2018. It is part of the
Company’s strategy to use these funds for operations, and any funds obtained from the FHLB for use in general operations, would be
accounted for as borrowed money.

(2) FHLB Capital Stock

a. Aggregate Totals

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

(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 30,000,000 $ 30,000,000 $ -
(c) Activity Stock $ 52,530,400 $ 52,530,400 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 82,530,400 $ 82,530,400 $ -
(f) Actual or Estimated Borrowing Capacity

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

Total 2+ 3 General Account Separate Accounts

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

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

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

Stock (2+3+4+5+6) Redemption Months Than 1 year Years 3to 5 Years
1. Class A $ -$ -8 -8 -3 -8 -
2. Class B $ 30,000,000 $ 30,000,000 $ - $ - $ -3 -
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(3) Collateral Pledged to FHLB

a.

NOTES TO THE FINANCIAL STATEMENTS

Amount Pledged as of Reporting Date

1 Current Year Total General
and Separate Accounts Total

Collateral Pledged (Lines 2+3) $

2 Current Year General Account

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing

2,877,425,835

2,811,112,695

2,381,960,079

Total Collateral Pledged $ 2,877,425,835 2,811,112,695 2,381,960,079
3 Current Year Separate Accounts
Total Collateral Pledged $ - - -
4 Prior Year-end General and Separate
Accounts Total Collateral Pledged $ 3,046,683,312 3,073,592,213 2,515,365,701
Maximum Amount Pledged During Reporting Period
3
1 2 Aggregate Borrowed
at Time of Maximum
Fair Value Carrying Value Collateral
1 Current Year Total General
and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) $ 3,083,893,832 3,052,511,391 2,515,365,701
2 Current Year General Account Maximum
Collateral Pledged $ 3,083,893,832 3,052,511,391 2,515,365,701
3 Current Year Separate Accounts Maximum
Collateral Pledged $ - - -
4 Prior Year-end General and Separate
Accounts Maximum Collateral Pledged $ 3,046,683,312 3,073,592,213 2,515,365,701
(4) Borrowing from FHLB
Amount as of the Reporting Date
1. Current Year 1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements $ 2,310,415,796  $ 2,310,415,796 $ - 2,310,415,796
(c) Other $ - 3 - 5 - XXX
(d) Aggregate Total
(atb+c) $ 2,310,415,796 $ 2,310,415,796 $ 2,310,415,796
2. Prior Year 1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ - $ - $ XXX
(b) Funding Agreements $ 2,515,365,701 $ 2,515,365,701 $ 2,515,365,701
(c) Other $ - $ - $ XXX
(d) Aggregate Total
(atb+c) $ 2,515,365,701 $ 2,515,365,701 $ 2,515,365,701
Maximum Amount during Reporting Period (Current Year)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt $ - 3 -9
2. Funding Agreements $ 2,515,365,701 $ 2,515,365,701 $
3. Other $ - $ -3
4. Aggregate Total
Lines (1+2+3) $ 2,515,365,701 $ 2,515,365,701 $
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c. FHLB - Prepayment Obligations

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

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

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

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

Not applicable.

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

No significant changes from prior year end.

Note 14 — Liabilities, Contingencies and Assessments

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

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

No significant changes from prior year end.

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

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

Not applicable.

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

Not applicable.

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

No significant changes from prior year end.

Note 20 — Fair Value Measurements

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

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

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

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

Level 2. Unadjusted quoted prices for similar assets or liabilities in active markets or inputs (other than quoted prices) that are observable or that are
derived principally from or corroborated by observable market data through correlation or other means. Primary inputs to this valuation technique
may include comparative trades, bid/asks, interest rate movements, U.S. Treasury rates, London Interbank Offered Rate, prime rates, cash flows,
maturity dates, call ability, estimated prepayments and/or underlying collateral values.
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Level 3. Prices or valuation techniques that require inputs that are both unobservable and significant to the overall fair value measurement. Inputs
reflect management’s best estimates of the assumptions market participants would use at the measurement date in pricing the asset or liability.
Consideration is given to the risk inherent in both the method of valuation and the valuation inputs. Primary inputs to this valuation technique include
broker quotes and comparative trades.

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

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

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

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

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

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

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

Net Asset Value
Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Industrial and miscellaneous - 2,876,360 6,813,495 - $ 9,689,855
Total Bonds $ - $ 2,876,360 $ 6,813,495 $ - $ 9,689,855
Securities lending collateral assets - 5,673 - - 5,673
Common stocks $ 57,656,884 $ 82,530,400 $ 755,043 $ 25,003,342 165,945,669
Separate account assets 98,419,470,356 2,075,399,565 20,688,794 1,736,519,089 102,252,077,804
Derivative assets - - 5,517,135 - 5,517,135
Total Assets at Fair Value/(NAV) $ 98,477,127,240 $ 2,160,811,998 $ 33,774,467 $ 1,761,522,431 $§ 102,433,236,136
Derivative liabilities - 621,113 - - $ 621,113
Total Liabilities at Fair Value $ - $ 621,113 $ - $ - $ 621,113

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 Net | (losses) included Ending Balance at
3/31/2019 Level 3 Level 3 Income in Surplus Purchases | Issuances Sales Settlements 6/30/2019
Assets at Fair Value
Industrial and miscellaneous $26,554,720 $ $(19,814,746) $ $73,577 $- $ $ $(56) $6,813,495
Total Bonds $26,554,720 $ $(19,814,746) $- $73,577 $- $- $- $(56) $6,813,495
Common stocks $755,043 $- $- $- $- $- $- $ $- $755,043
Separate account assets $70,035,286 $ $- $- $(49,346,492) $- $ $- $- $20,688,794
Derivative assets $5,145,463 $ $- $821,088 $389,543  $1,655,171 $ $(2,494,130) $- $5,517,135
Total Assets at Fair Value $102,490,512 $ $(19,814,746) $821,088 $(48,883,372)  $1,655,171 $ $(2,494,130) $(56) $33,774,467

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 $35,306,476,271 $33,193,448,343 $1,351,715,699 $33,024,243,082 $930,517,490 $- $-
Stocks 2,181,614,256 2,181,614,256 - 58,398,103 2,123,216,153 - -
Mortgage loans, net of allowance 7,729,816,200 7,699,531,910 - - 7,729,816,200 - -
Short-term investments 459,699,180 459,713,149 - 459,699,180 - - -
Derivative assets 112,954,303 104,403,215 - 112,954,303 - - -
Policy loans 915,554,647 915,554,647 - - 915,554,647 - -
Separate account assets 334,802,819 312,677,827 3,215,790 331,587,029 - - -
Securities lending collateral
assets 89,017,915 89,266,694 88,417,603 600,312 - - -
Total Assets $47,129,935,591 $44,956,210,041 $1,443,349,092 $33,987,482,009  $11,699,104,490 $- $-
Liabilities
Derivative liabilities $24,901,294 $18,029,736 $- $24,901,294 $- $- $-
Investment Contracts 23,247,858,870 25,491,575,521 - - 23,247,858,870 - -
Total Liabilities $23,272,760,164 $25,509,605,257 $- $24,901,294  $23,247,858,870 $- $-

D. Not Practicable to Estimate Fair Value

Not applicable.

E. Measured using net asset value

Common stocks measured at NAV of $25,003,342 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.

The Company has separate account assets and liabilities measured at NAV of $1,736,519,089. Valuation gains and losses (changes in NAV/fair
value of the separate account asset and liability) accrue directly to, and investment risk is borne by, the separate account contractholder.

Note 21 - Other Items

No significant changes from prior year end.

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through August 9, 2019 for the statutory statement issued on August 13, 2019.

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

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through August 9, 2019 for the statutory statement issued on August 13, 2019.

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

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

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

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

Not applicable.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

Not applicable.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.
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NOTES TO THE FINANCIAL STATEMENTS

Note 28 - Health Care Receivables

No significant changes from prior year end.

Note 29 — Participating Policies

No significant changes from prior year end.

Note 30 - Premium Deficiency Reserves

No significant changes from prior year end.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant changes from prior year end.

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

No significant changes from prior year end.

Note 33 - Premium and Annuity Considerations Deferred and Uncollected

No significant changes from prior year end.

Note 34 — Separate Accounts

No significant changes from prior year end.

Note 35 — Loss/Claim Adjustment Expenses

No significant changes from prior year end.
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9.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[X] No[] NAJ]

Effective March 13, 2019 Nationwide Life Insurance Company and Blackrock Financial Management, Inc. entered into an investment management agreement whereby Blackrock agreed to

act as investment advisor to a subaccount of the Nationwide Private Placement Variable Account

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

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date

should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2016

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the

reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 05/24/2018

By what department or departments?

OH

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed

with Departments? Yes[ ] No[ ] NA[X]

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

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

If response to 8.1 is yes, please identify the name of the bank holding company.

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

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance

Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC

Nationwide Trust Company, FSB Columbus, OH No Yes No No
Nationwide Investment Services Corp. Columbus, OH No No No Yes
Nationwide Investment Advisors, LLC Columbus, OH No No No Yes
Nationwide Securities, LLC Columbus, OH No No No Yes
Nationwide Fund Advisors Columbus, OH No No No Yes
Nationwide Fund Distributors, LLC Columbus, OH No No No Yes
Nationwide Asset Management, LLC Columbus, OH No No No Yes
Jefferson National Securities Corporation Louisville, KY No No No Yes
JNF Advisors, Inc. Louisville, KY No No No Yes

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol[ ]

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

)
)

o

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

(

(

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

(=%

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

(e)  Accountability for adherence to the code.

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

9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 313,589,814
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]

14.2 If yes, please complete the following:

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

14.21 Bonds $ 3,571,428 $ 3,571,428

14.22 Preferred Stock 0 0

14.23 Common Stock 1,644,025,688 2,123,216,153

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 247,651,697 242,111,633

14.26 All Other 141,440,400 133,153,148

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 2,036,689,213 $ 2,502,052,362

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: $ 89,023,587
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 89,272,367
16.3 Total payable for securities lending reported on the liability page: $ 89,589,055
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

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

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

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

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

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

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

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

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's assets?
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GENERAL INTERROGATORIES

19.

20.

PART 1 - COMMON INTERROGATORIES

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
131619 Ares Capital Management LLC 3MO96E5SOPEUTBOIBL53 SEC Registered Investment NO
Adviser
152209 Gramercy Funds Management LLC 54930052ZV4VR1WG8862 U.S. Securities and Exchange NO
Commission
282125 HPS INVESTMENT PARTNERS, LLC | 549300/W7540H8HM8F 38 The U.S. Securities and NO
Exchange Commission
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
18.2 If no, list exceptions:
By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[X] Nol[ ]
By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]
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GENERAL INTERROGATORIES (continued)
PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
1.1

1.5
1.6

3.1
32
3.3
34

41

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

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

1.13  Commercial mortgages 7,689,846,248

1.14  Total mortgages in good standing 7,689,846,248

Long-term mortgages in good standing with restructured terms

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

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

141 FAIM MOMGAQES. ..vecveeveeieeieeeeeeeeteeseeeeeeeseeessesssees s eessees e s ee e e e e aeessee s s s s s st e st s s st s e e s s bs e s e s s s s s s s e st s st es st en s es e st es s s s saee s s e s s sen e G
L S 10 a1 11100 oLt TO OO G
143 COMMEICIAI MOMGAGES. .......coveeveeeeereeeeeeeeeseeee e seee e st s e s ss e be e ss s s ss s s st ess s st s st es s es s es s ee s s ee s s s s e s st s et s s sene e s e e e st e ss s enrean G
1.44  Total MOrtgages in ProCESS O fOrECIOSUE. ..........cvuiveieeiciiites ettt ettt bttt bbb s e bbb sttt s bbbt a st en st anen G e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 4 3.2) ..ottt s B 7,699,531,910
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

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

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

2.2 A&H cost containment percent

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

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
OF 8 TEPOTHING BNEEY 2.ttt ettt s b8 s e84 s s 88 e 8RR Rt en Yes[ ] No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1
6.2

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

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

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

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

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
Effective Date
NAIC Type of Certified of Certified
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  Reinsurer
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating
Life & Annuity - Non-Affiliates
88340....... 59-2859797.......... 05/01/2018 | Hannover Life Reassurance Company of AMerica............cocureeneerreneenes | I, YRTI........... AUOMZEA........ | coveereeeerereeerens | e
66346....... 58-0828824.......... 07/09/2018 | Munich American Reassurance Co Authorized........
66346....... 58-0828824.......... 10/01/2018 | Munich American Reassurance Co Authorized........
Accident & Health - Non-Affiliates
37273....... 39-1338397.......... 04/01/2019 | Axis INSUrANCe COMPANY..........ccverrurrerreerrerrereereaseesesseesseesessesesessessesssenns | IS OTH/G......... Authorized........
37273....... 39-1338397.......... 07/01/2018 | Axis InSUraNCe COMPANY..........ccrveriuerrereieisiiesieseesssessesessssssessessssnens | IS COG........... Authorized........
37273....... 39-1338397.......... 07/01/2018 | Axis INSUrANCE COMPANY..........coverrurrrrrerrerrerneeeeseesesssssseesessssessssessensssenns | IS OTH/G......... Authorized........
88340....... 59-2859797.......... 10/01/2018 | Hannover Life Reassurance Company of AMErica...........ccceeeeeverreernnnn. |5 IO COMG........... Authorized........
88340....... 59-2859797.......... 10/01/2018 | Hannover Life Reassurance Company of AMErCa...........curereerrerrerrenns | I OTH/G......... Authorized........
10227....... 13-4924125.......... 04/01/2019 | Munich ReinSUranCe AMENICa...........c..werrerreiureeerineereriesiseinesseesseseenes DE....ccooee. COlG........... Authorized........
19453....... 13-5616275.......... 01/01/2019 | Transatlantic REINSUIANCE...........c.euueverrereereeereereeeeneeneeseeeceseseeseeseneeenns NY .o COG........... Authorized........ [ oo [
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. AlAbaMA.. ... esesssisessesiesssesesesseseeseesno AL i L [ 4,758,900 | ..., 1,230,881 | ...........7,124,341 | ....... 44,268,999 | ........... 57,383,121
2. AlASKA......oceeeeceeeeeeeeeseeeseesesiesiesseenise s AK [ e L | 79,339 |l 795,103 3,798,041 2,810,702 | ............. 7,483,185
3. ANZONA...icceee oA [ ol [ 00000.31,335,224 ] ...........4,640,245 | ...........8,263,481 |..... 184,462,603 .228,701,553 | ...
4, ATKANSAS......cooocieeennee s AR | oL [ 1,294,607 ] ..........2,098,588 | ..............830,260 |....... 22,169,882 ....26,393,337 |....
5. California......cccocveeverersereiessesessssssesssessssesesssssessesssnnens s GA ol [ oovn.....45,997,666 | .........30,864,849 | ...........8,592,886 |..... 414,048,280 499,503,681 |....
6. Colorado........cccomrvnrinrirrirnrrnisessssessiessessessesssensssnsennennsGO | ool [ 10000, 19,159,358 | ............5,135,832 | ...........2,269,362 |....... 54,136,166 ...80,700,718 |....
7. CONNECHCUL......ccreveerrerercrericieeseeseessssssesssssessesesssesseseens O T [ ol [ eevnnnn4,666,584 .........12,385,681 | ...........5,464,125 | ....... 64,025,842 | ........... 86,542,232
8. Delaware........cccocooeeereeeeevereeeeeeseeeeeesseesessesessessssessesssensenn:DE [ e | <.nn.88,957,073 | .......... 1,001,056 | ..............724,998 | ......... 7,304,828 | ........... 97,987,955
9. District of Columbia..........ccceerverrerinrireriesrseieissiseiseissiseieenen DC | e L | 440,851 | ... 354,602 | ............... 792,850 |......... 2,177,755 | .o 3,766,058 |....
10.  Florida................. .29, 542 129 |...........7,056,983 | ..... 540,366,546 | .........618,978,895 | ....
11.  Georgia... ...4,605,621 |.........10,468,666 |....... 68,415,89 | ...........96,059,238 |....
12, HAWAi...oooveereieeecieeeceeeeseeece e sesesseesensssesssessessesseeseens Al ool [ 001,317,615 ] ......0.3,602,204 | ..............34,006 |....... 28,217,672 | ........... 33,171,587 | oo
13, 1dAN0....cccersecerce s dD | el [ v 644,747 ] il 710,982 . 405,985 21,415,969 | ........... 23,177,683
14, MlNOIS.....cocveereereecicreeeeieeresesseseseesessessessesssessessesssssesssssssssessensl L | ool [ 000000 71,139,271 ] ............6,990,945 | .........10,098,354 | ..... 148,630,862 |.........236,859,432 | ....
15, Indiana....cccccvevereerceseeeseessee e N ol [ 10000000 2,784,617 ] .........5,377,992 | ..........8,349,079 | ....... 70,224,747 | ...........86,736,435 | ....
16, JOWaL .ot essiesisesessesssesessssessesssesessesseeelA el [ 110..275,460,295 | ............1,099,758 | ...........1,016,389 | ....... 39,285,541 .316,861,983 | ...
17, KaNSaS......cccovcevveveierseesssessessssssssssssssssssesssssessssssssessness s KO | covenlens [ verenn 2,164,158 1 ............2,929,160 | ...........1,908,501 |....... 26,278,226 ....33,280,045 | ...
18, KeNtUCKY....ovveeeeveeeeeieiseecceeeeeecesesse e esseessesseesesseenec KY |l [ 006,304,414 ] ......2)553,732 | ........... 3,577,139 | ....... 29,157,457 LA41,592,742 ...
19, LOUISIANA.....coeverierereiererissiessissssesesssssssssesssnsssssesenssnssesssssnsess b | ool [ cerennnn 4,375,553 ] ............ 1,156,039 | ..............843,362 | ....... 57,107,468 ..63,482,422 |....
20, MaiNE...coeveeercreeeeieerereeeeeseseseseeesessssssssssssessssssessseseessensee s ME | oL | 456,922 | ..., 1,376,641 | .............361,435 | ......... 9,794,990 ...11,989,988 | ...
21, Maryland.........cccoeeerrriniinrnniesnnessssneesssssssessssesssssnnnesMD | oL | 16,758,854 | ... 7,983,042 | ...........3,247,261 | ....... 92,314,083 110,303,240 | ...
22.  Massachusetts..........cccoevevierieseneenessieiesessisseesessisneeeee MA Lo e 8,141,720 f L024,635,688 ...l 3,821,629 . 116,938,143 153,537,180 |....
23, MiChigan.......cccovrvrrrernrnrrernsssssrsssssessssssssesssssssssssssssssssessessesMI | ol | 100 12,769,445 | ..........5,285,368 | ...........5,613,607 |....... 95,061,948 .118,730,368
24, MINNESOtA.....coeverreierereeieressesesssssssessessessssssessessssseessesneenes MIN e L | . 7,284,632 | .l 4,164,723 .l 2,261,778 41,508,508 ....55,219,641
25, MiISSISSIPPI.....cvevereererereereieeiseseseessessesesesessesssssssesssssseessnseneeneMS | L | e 2,081,210 | eeenl...590,272 ...l 1,028,356 | ... 5,935,840 | ............. 9,635,678 |....
26, MISSOUI.....covcrererreeireieeeeseisssssesesssssessssessssssesesssseeseennee MO | e L | . 3,401,075 |l 3,927,204 .l 3,714,357 98,273,106 109,315,742 | ...
27, MONtaNa......cccoovevvmrnerneiesiesieesessssssssssssssssssssssssssssssssssssssenseMT | ool [ ... 351,561 ] .00 1,818,369 | .............874,580 | ......... 7,902,086 10,946,596
28, Nebraska........ccccoeverveveriereeseceeseseesssesesesssssessssessiseeenee NE | e L | .. 4,837,358 | ........... 3,059,906 | ...........1,815,768 |....... 11,115,916 ...20,828,948 | ....
29, Nevada........ooveimmriverivseiissssesseississsssssssssssssssssssssssssseennes NV el [ 001,153,255 | ............2,547,827 | ...........1,649,700 |....... 18,479,253 ....23,830,035 |....
30. New Hampshire.. NH| b 721,436 ] ...........3,255,218 | ...........5,792,913 | ....... 19,955,209 |...........29,724,776 | ....
31, NEW JEISEY....cocevecrcrerseeversesseseeesssssessssnsssesssssnsesseenneea NG | L | el 12,695,558 | .........13,840,786 | ...........7,945,724 | ..... 152,305,467 |......... 186,787,535 | ..vvvvererrrrernnns
32, NeW MEXICO......ccueeerereeirererseieesseseessesiessssssessessssssessesseenes NM e L | . 272,169 ... 1,600,931 el 1,131,756 25,374,987 | ........... 28,379,843
33, NEW YOrK...oooveeieeecerierieeiseisnssesssssssisssssssssssssssssssnene NY oL [ o000 85,642,294 ] ........34,102,759 | ...........8,016,829 |..... 374,913,631 502,675,513 |....
34, North Caroling.........cccceoeevereervereeseieriesisesssisssesessssissiseneenee NC L 15,682,937 | ........9,510,915 | ............8,413,180 | ....... 52,731,398 ...86,338,430 |....
35, North Dakota........c.coevenrvnrinrincinrinnrssrsssssssssssssssssssssnssneeedND | oL [ o000 14,908,383 ] ...........303,182 .............340,452 | ... 7,299,385 | ...........22,851,402
36, ONi0....cccieieeceeeeseesse s OH | e L | 0. 23,028,178 ... 13,149,866 .........18,892,101 ... 269,686,020 | ......... 324,756,165 676 000,000
37, OKIAhOMa........coeveeeecrrrceeeeeereeeeeeeeeeessesessenssssesssssensee s OK | oL | . 546,720 | ...l 2,225,126 | ............ 1,281,276 | ....... 34,482,292 | .......... 38,535,414
38, OregON....ccecrceseeeseressess s ssessssssesssssesssssssssessssssessesnOR ol | 100000000.3,897,197 | ...........5,174,186 | ..............346,367 |....... 34,434,223 ...43,851,973 |....
39, Pennsylvania.........cccccoeeeveeierceseeeeseseessseeessssseessesnieneen PA Ll | o0l 21,074,982 | .......26,554,239 | ......... 11,297,873 | ..... 205,066,462 .263,993,556 |....
40.  Rhode Island...........ccooevvrverrerinieereieesseseiessssesessssessseenee R v L 001,236,773 ...l 2,988,275 | ... 285,731 . 13,638,789 ....18,149,568 |....
41, South Carolina.........ccc.coeeveererrnernernesnninsississsssssssssnsennnsnnSC [ vl | 1000.6,914,631 | .........2,178,064 | ...........3,749,809 | ....... 32,639,855 45,482,359
42, South DaKota........ccoceevevrreererereeseiesssssesesssessssessssssesiensee e O | vl [ e 494,700 | o........248,847 | ... 1,452,218 | ... 1,359,842 |............. 3,555,607 |....
43, TENNESSEE.....cocveevrereererrirerserersereesessssesssssssessssssesssssssessesssssssenss TN ool [ 000000 4,796,795 | ............ 2,486,779 | ...........2,680,940 | ....... 40,781,682 ....50,746,196 |....
44, TEXAS...cioeveererserersssessesssssesssssesssssssssesssssssssessssssesssssssssessesse L X | wvvenilens [ 000000, 33,614,088 | .........12,472,339 |.........23,387,613 |..... 236,021,196 .305,495,236 |....
45, Utah.sesssnsesessessessssssssenn T [l | 101,785,745 | ... 1,355,936 | ...........1,068,024 | ....... 11,694,250 ...15,903,955 |....
46, Vermont.....cocoeeveniineneinisnsesssisssssssssssssesssssssssesssssssssese VT | eesi b [ e, 575,055 | .o.......538,596 | ..............376,523 | ......... 7,833,997 9,324171 |....
A7, VINGINIA....ocvoeeecvceeeeceeee e essessssessssssessss s VA | L | el 10,418,080 1 ..c....8,238,413 ] .........3,506,427 | ....... 50,516,985 ...72,679,905 |....
48, Washington........ccccvveerveeeerceieeeieeeeeseesessseseesssseseeeniennen WA [ L [ 1,054,402 .l 7,282,232 2,767,291 65,516,167 ....76,620,092 |....
49.  West Virginia... Wvl...L..].....2074,023 |......4,138,156 | ..........6,583,389 | ....... 11,666,804 |...........24,462,372 | ....
50, WISCONSIN.....cveverrcrerierrerisesesessssesessssssesssssssssesessssssssssssneen W1 oL | 100000 2,226,215 |0l 2,634,962 1 .........5,927,807 ... 61,203,412 | ........... 71,992,396

51, WYOMING. ..ottt

52.  American Samoa.

54: Puerto Rico......

55, US VINGIN IS1NGS. ..o N
56.  Northern Mariana ISIands..........cccoveverernereinrnensenesssesseneens

58: Aggregate Other Alien
59.  SUBOtAL.....eceeeecce s

90. Reporting entity contributions for employee benefit plans...........

91.  Dividends or refunds applied to purchase paid-up

............. 3,604,662

additions and aNNUILIES..........evrererernrerrereeeesresreseeseseeeeseeseseenens XXX,
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMOQ..........euerererremernrerereeresessesessesssssessssssessens XXX | cerernerneenensensinens [ vreesnrnsinsnnnnines | o [ e | s (0]
93.  Premium or annuity considerations waived under disability
or other contract ProviSioNS.............c.cveviveieiiereieeeeeeie e XXX e 1,807,274 [ oo | e 1753 | e e 1,824,427 | ..o
94.  Aggregate other amounts not allocable by State. e L XXX [ (V] IR 0 i) [0 |0 | i 0
95.  Totals (Direct BUSINESS)......ovvurrrrereerreeeerienens XXX 918,421,110 |....... 329,215,191 |.......222,342,145 | .4,049,290,761 |...... 5,519,269,207 | ..676,000,000
96. Plus Reinsurance Assumed L XXX ] s 7,760,672 |..................2,933 | ..........3,399,567 [......7,141,011 | ........... 18,304,183 | ..o,
97. Totals (All Business)........ XXX 926,181,782 |.......329,218,124 | ....... 225 iz 712 4,056, 431 772 ...... 5,537,573,390 | ..676,000,000
98. Less Reinsurance Ceded.........cccocenvernmeernienens XXX ] 64,352,201 [ ..o 1,631 | e 225,563,894 |..... 261,853,729 | ......... 551,771,455 | .o
99. Totals (All Business) less Reinsurance Ceded...........cc.covrvrenenne XXX e 861,829,581 |.......329,216,493 | ............. 177,818 | .3,794,578,043 |...... 4,985,801,935 | ..676,000,000
DETAILS OF WR
XXX s 208,516
XXX

. Summary of remaining write-ins for line 58 from overflow page
. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)...

loxxx.
XXX
XXX

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

XXX..
XXX,

(@)  Active Status Count

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

Q11

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer...............coocc.oneeees
N - None of the above - Not allowed to write business in the state
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Statement as of June 30, 2019 of the NATlONWlDE L”:E |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
co‘\nlis::v;NosFU:r:’:n;Ec A NATIONWIDE GENERAL AMERICAN MARINE NNOVS, LLC (DELAWARE), INC. ALLIED GROUP, INC. DEPOSITORS wsuomsoaLe THIHOLDINGS
INSURANCE COMPANY UNDERWRITERS, INC. (NNOV8) (AHDI) (AGI) |Nst::::;:§g:n;mv (sic) (DELAWARE), INC.
(THI)
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 26,000 Shares Common Stock: 1,615 Shares Common Sock s Common Stock:12,963 Shares| | Common Stock: 10,000 Shares Common Storc 1000000 Shares Common Stock: 1,500 Shared
. i NNOVE-100% AHDI-100% [ommon stock: 300,000 Share: AGH-100% Tien-100% i
asualty-100% Casualty-100% Casualty-100% \Gl-100% SIC-100% MI THI-100%
OH OH OH OH DE 1A OH Az OH
NATIONWIDE EXCLUSIVE
NATIONAL CASUALTY AMCO
NATIONWIDE INSURANCE| AGENT RISK PURCHASING VICTORIA NATIONAL HARLEYSVILLE PREMIER AGENCY, FREEDOM SPECIALTY [FITAN AUTO INSURANCE| VICTORIA SELECT
COMPANY GROUP, LLC INSURANCE COMPANY COMPANY INC.
o) COMPANY OF FLORIDA 3 INSURANCE COMPANY URANCE oM (AMCO) INSURANCE COMPANY OF NEW MEXICO, INC. INSURANCE COMPANY
N [ [ 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.
{— NATIONWIDE LLOYDS INC. lcommon Stack: 20,000 Shares. c Stock: 6935, SERVICES, 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% ! THI-100%
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
470000 “ommon Stock: 333,837
| Common Stock: 500,000 Shares | Common Stock:84,000 Shares irpl nture Shares Ishares VPl100%
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. VLRI, SERVICES INC.
INSURANCE COMPANY Single Member Limited OF NEW YORK 3 3
| 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 - VPL-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&AS"‘:‘:: 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 as of June 30, 2019 of the NATlONWlDE L”:E |NSURANCE COMPANY

NATIONWIDE®

NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY) (FIRE)
(See Page 1 OH (See Page 1) OH
G
‘CORP)
Common Stock: 13,642,432 Shares
Casualty-95.2% OH
Fire-4.8% ‘
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 NW Corp~100% DE
Bt s1000n s NW Corp-100% OH REINSURANCE, LLC i :
o
3 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:
-1 o NFS-100% NFS-100%
) NFS-100% oH DE DE
Common Stock 8300 Shares
NATIONWIDE LIFE AND
W fe100% DE ANNUITY INSURANCE NATIONWIDE SBL, LLC NATIONWIDE FUND NATIONWIDE FUND
ADVISORS
| | CCOMPANY — . MANAGEMENT LLC
(NLAIC)
NES- 100% Managing Unitholder]
Common Stock: 66,000 Shares NLAIC-100% OH
JEFFERSON NATIONAL W Lferoo on DELAWARE BUSINESS TRuls)TE
JEFFERSON NATIONAL LIFE INSURANCE JNF ADVISORS, INC. , NFSDI-100% DE
SECURITIES - ING i
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 NAS)OF;“:‘V"’?VE 12357 NATIONWIDE
B » SERVICES CORPORATION SECURMIES, LLC
- Common Stock: ~ 2,800,000 Shares
| JNLIC-100% NY Common Stock: 5,000 Shares
NW Life-100% NFS-100% occ NFSDI- 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 Stook: 236,494 Shares.
NFSDI-100% 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 as of June 30, 2019 of the NATlONWlDE L”:E |NSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

NAIC NAIC

Group Company State of Federal ID

Code Group Name Code Domicile Number Name of Company

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

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

0140 Nationwide 29262 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 as of June 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE Y

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

€10

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
0140 | Nationwide. 31-1580283.. . | 170 Marconi, LLC................ . NWD Investments, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. 245 Parks Edge Place, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccvvvverrrreens [ orvrrrrenns 31-1486309.. 275 Rivulon Boulevard, LLC NRI-RivUlon, LLC......oovvvvrieieseseieieieene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennes 31-1486309.. 300 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......cceviveeieceieeresiinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide........ccccovurrerrrerrerens | corererrneene 31-1486309.. 310 Rivulon Boulevard, LLC.........ccccocvvinrnrunne NRI-Rivulon, LLC.......ooeieeieeneereeieeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceevrrverereeees [ ovreriirnas 31-1486309.. 343 N. Front, LLC.....ccoveervieivcereceees Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrens [ orrrrrennns 31-1486309.. 400 Rivulon Boulevard, LLC...........cccccoeverernnnns NRI-Rivulon, LLC.......coeveveeieceee e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvererens [ crvvrerrenes 31-1580283.. 400 West Nationwide Boulevard, LLC................ OH............ NIA..conne NWD Investments, LLC......cccoeuvrvrerrerrerniennenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccevrererrvrrens [ correrrennens 31-1486309.. 410 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......covveeieeeieeseisnieinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | OSSO ISR
0140 [ Nationwide..........coeurrerrrerrerens | corvrereneene 31-1580283.. 425 West Nationwide Boulevard, LLC OH........... NIA .o NWD Investments, LLC........ccocoveneereerrerninienes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide.........ccceeervverereeees [ erreriinas 31-1486309.. 44 Chestnut, LLC........cocoovveieeieccece e Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 20-4939866.. 735 Bobcat Avenue, LLC GVY Residential, LLC.........ccccoovereirieieirirnnns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvereens [ crvrrerrenns 31-1486309.. 75 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......vverrerieeereereeeieeens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide 20-4939866.. 775 Yard Street, LLC.....c.ovvveveveeviecrinns NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 20-4939866.. . | 777 Swan Street, LLC. . INRI Equity Land Investments, LLC... . | ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 780 Yard Street, LLC......coovvvveevenrrereieienis NRI Equity Land Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 20-4939866.. 795 Rail Street, LLC......covevevvierecesisieeineens NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 20-4939866.. . | 800 Bobcat Avenue, LLC.... . INRI Equity Land Investments, LLC... . | ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 800 Goodale Boulevard, LLC NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 [ Nationwide.........cccveurrerrrereereens | corvrereneene 20-4939866.. 800 Yard Street, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccovvrverereeees [ ovreriirnas 20-4939866.. 805 Bobcat Avenue, LLC GVY Residential, LLC........cccccoeveererreeieirinnnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrrens [ errerrennes 20-4939866.. 808 Yard Street, LLC.......ccoevvveeeiecriecrinas GVY Residential, LLC.........cccocevvevirieieiriinnns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovreerrvereens [ crvrreenenns 20-4939866.. 820 Goodale Boulevard, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide.........ccceeevvverereeees | ovreriirnas 20-4939866.. 825 Junction Way, LLC.........ccccoevveevicreerne, GVY Residential, LLC...........cccoevvverirririrernen. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
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828 at the Yard Condominiums Home Owners
.................................................................... 37-1865892.. Association OH............ Other non-Nationwide...........ccocovenererenneeneens | MAiiiiiiisininenes | ceveeeneieeeneen. | Other non-Nationwide..........ocoveeenenencnenens [eeeedNeviiinn | 20
0140 | Nationwide..........ccvvvverrvreens [ corvrrrrines 20-4939866.. 828 Bobcat Avenug, LLC........cccocvvrernrierirrinns OH............ NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccoovererrerrens [ corrrrrennns 20-4939866.. 840 Third Avenue, LLC........cccovvevevereiereriiennns OH............ NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
0140 [ Nationwide.........cccoeurverrrerrerens | corerereeene 20-4939866.. 845 Yard Street, LLC.......oovvverererereeiees OH.......... GVY Residential, LLC.......cccoeurrrrerrirrerienienens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccovvvvvevereeees [ evreriinas 20-4939866.. 860 Third Avenue, LLC..........ccccevveerivercrerinnns OH............ NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 20-4939866.. 880 Third Avenue, LLC........ccoveveverciecrines OH............ NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSUO ISR
0140 | Nationwide..........ccovvererrvereens [ covrreenenes 20-4939866.. 895 W. Third Avenue, LLC.......ccooovvvvrrirrinrns OH........... NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 20-4939866.. 950 Dorchester Way, LLC.......ccooeevvierriiriinnnns OH............ GVY Residential, LLC........cccocoeverrrvirreriinnens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 20-4939866.. 950 Goodale Boulevard, LLC...........ccccocurveneenee OH............ NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 31-1486309.. 960 Bobcat Avenug, LLC..........ccccoeovevererrrnnnns |OHuccc Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. . 1975 Rail Street, LLC.... . | Nationwide Realty Investors, Ltd... .. | ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. 995 Yard Street, LLC.......covvvereerenerereiecneens Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1680808.. AD Investments, LLC.........cccccovvveeveveeevicrenn Nationwide Realty Investors, Ltd ownership Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1580283.. . |ADTV, LLC......ccoeevuee . [NWD Investments, LLC.... ... | ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 52-2227314.. AGMC Reinsurance, Ltd Nationwide Advantage Mortgage Company..... | ownership Nationwide Mutual Insurance Company........... | ...... | TSI ISR
0140 | Nationwide..........cccovererrerrens [ corrrrrennes 42-0958655.. ALLIED Group, INC......coveverririeceriieieseienine A Allied Holdings (Delaware), InC..........cccccovunene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide.........ccccovurrerrereerens | corerereneene 46-4628790.. Allied Holdings (Delaware), INC..........c.ccccvvverenee DE............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ... ) (RN PO
0140 | Nationwide.........ccccevvivererinnns 10127... |27-0114983.. ALLIED Insurance Company of America............ OH............ A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
ALLIED Property and Casualty Insurance
0140 | Nationwide..........c.coevrerrrerennn 42579... |42-1201931.. Company A A, ALLIED Group, INC....c.vvvrerieeerinnereisrensisnienns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide 42-1527863.. ALLIED Texas Agency, INC.......cccccerevrvrirerennns LD, SO A, AMCO Insurance Company...........ccoevveeerrennens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide . |42-6054959.. AMCO Insurance Company............ccceeeeeereenens A A ALLIED Group, INC....c.vvurererereeneereieeeneineines ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccceevvverereeees [ evreriinas 59-1031596.. American Marine Underwriters, Inc................... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide 81-4532504.. American Tax Credit Fund 2017-A, LLC Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 82-2001573.. . | American Tax Credit Fund 2017-B, LLC . |Nationwide Life Insurance Company ... ..| ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 82-4591498.. American Tax Credit Fund 2018-A, LLC Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 83-0606592.. American Tax Credit Fund 2018-B, LLC Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 83-0620232.. . | American Tax Credit Fund 2018-C, LLC . | Nationwide Life Insurance Company ... ..|ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 83-3900932.. American Tax Credit Fund 2019-A, LLC Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccovrverrverenns [ covvreenenes 83-3953721.. American Tax Credit Fund 2019-B, LLC Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccvvrererrerrens [ corrrrrennes 31-1580283.. Arena District CA I, LLC.....coovvvvvvrrveirerrieieinenns NWD Investments, LLC.......cccocoevrvvrrrrerirrnnnn. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
Arena District Garage Condominium
.................................................................... 36-4857239.. Association OH............ |OTH.............. | Other non-Nationwide...........c.ccoervrrnrrrrnrnnenns | M@curiireiiviisrinnnens [ cvviirninennnen. | Other non-Nationwide N [ 2
.................................................................... 90-0280710.. Arena District Owners Association..................... | OH............ |OTH.............. | Other non-Nationwide.............ccccoeenerererinrnees [Mauiiiiiiniiininiinins | covireineenn. | Other non-Nationwide weelNei [ 21
.................................................................... 35-2582728.. Arena District Swim Club Association................ |OH............ |OTH.............. | Other non-Nationwide.............ccccoeueverrerrrnones [MAuriiiiiiriniineens | corerneeneenenne | Other non-Nationwide..........c.ecvvvcervnecnicnccnn [N | 2
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0140 | Nationwide. 31-1486309.. |n/a... . | Ballantrae Woods, LLC....... ... |OH. . [NIA.... . | Nationwide Realty Investors, Ltd....... ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 26-4083207.. Berkshire Crossing Development, LLC.............. DE NIA NorthStar Commercial Development, LLC....... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1555487.. Broad Street Retail, LLC Nationwide Realty Investors, Ltd..................... ownership.......... | ... 60.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 20-3624379.. . | Brooke School Investment Fund, LLC. . | Nationwide Mutual Insurance Company........... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. Cavasson Hotel, LLC Cavasson Hotel Holdings, LLC...........ccccooueu.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 31-1486309.. Cavasson Hotel Holdings, LLC............ccccevevene OH............ NIA.....cccoone. NRI Cavasson, LLC..........ccccceveeviveeereiieenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
Limited partner
0140 | Nationwide..........ccovvererrvereens [ covrreenenes 26-0899413.. CHP New Markets Investment Fund, LLC......... OH........... OTH..covvenenee Nationwide Mutual Insurance Company........... /nocontrol  |..... 50.000 |other non-NationWide...........cocevreereerereereenernnes | ceene [\ .
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 20-1618232.. CNRI-Cannonsport Condominium, LLC............. OH............ NIA....ccoonne CNRI-Cannonsport, LLC..........ccovvvvrvnirerrienn. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 20-1618232.. CNRI- Cannonsport, LLC.........ccccoeereeneeneeernneen. Nationwide Realty Investors, Ltd........cccccoevenee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
....................................................... (117 Co-Investment Fund, LLC...........ccoevvvrvriernaee. Other non-Nationwide.............ccoevvererrvereceees [N Other non-Nationwide N
0140 | Nationwide. 31-1579973.. . | COLHOC Limited Partnership . INRI Arena, LLC..... .. | ownership.. Other non-Nationwide............ccceereviereveenes | cvnee N
0140 | Nationwide . | 74-1061659.. Colonial County Mutual Insurance Company..... | TX............. A s Other non-Nationwide............coeurervenrerrernineens contract.............. Other non-Nationwide...........c.coceverrenenereirnnes [ e N
....................................................... 45-4901238.. Columbus Arena Management, LLC................. |OH............ |OTH.............. | Other non-Nationwide.............c.ccceeeerviveeveveees [Nf@ucrciiiiiciiiicens [ cevveevennnenn. | Other non-Nationwide.........c.cevceviecccciicieenns | N
0140 | Nationwide. 31-1486309.. . | Cottages at Hyatts LLC........... . | Nationwide Realty Investors, Ltd...... ... | ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide . |68-0066866.. Crestbrook Insurance Company. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1486309.. Crewville, Ltd.......coeveerieesieceeseeeeeis Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide . 142-1207150.. Depositors Insurance Company............ccccoeeeenee A A s ALLIED Group, INC......vvurerererreeneereieeeneineenes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
Discover Affordable Housing Investment Fund |
.................................................................... 46-4104813.. |nfa.............. LLC OH............ |OTH.............. | Other non-Nationwide.............ccocererrenenernens | MAeiiiiiiriiieininces e | Other non-Nationwide.......c..ceeeerceecnencneonenns | veeeelNuciii | 21
0140 | Nationwide..........ccvvvverrvreens [ corrrerrenes 33-0096671.. | n/a.............. DVM Insurance AQENCY........cccvveverrereenerrereensenens CA...cc.... NIA....cone Veterinary Pet Insurance Company................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide...........ccouererrrrrnnnns 15821... |47-4523959.. [ N/a.....ccoiiiies | rrereireieriens | cerverieisieieisiienens Eagle Captive Reinsurance, LLC...........cc.ccc.... Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide........ccccvvurverreerrerens | corerrrrneene 20-1945276.. | n/a.............. East of Madison, LLC.........ccccooorenenrirrininrireenns 120 Acre Partners, Ltd........ccocoovrrrrincniencenens ownership.......... | oo 24.910 | Nationwide Mutual Insurance Company........... | ...... N | P
0140 | Nationwide.........cccceevvverereeees [ evreriinas 20-1945276.. |n/a.............. East of Madison, LLC...........cccoevevieeivicreeine, ND La Quinta Partners, LLC............cccccevevnnee. ownership.......... | ...... 75.090 |Nationwide Mutual Insurance Company........... | ...... N...... T
0140 | Nationwide..........ccooeerereerrens [ errrrrennes 26-32605559 |n/a.............. E-Risk Services, L.L.C....cooevevvvreeereceiens Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
30-0951639.. . | ERN-4 Property Owners Association, Inc... .. | Other non-Nationwide............... Other non-Nationwide.............cccevevrvereverreeees | cvnee N
. |75-6013587.. Freedom Specialty Insurance Company............ Scottsdale Insurance Company Nationwide Mutual Insurance Company........... | ...... N
.................................................................... 46-4736379.. GPN-1 Property Owners Association, Inc.......... Other non-Nationwide...........cocueereeneereereiniens other non-Nationwide...........coccoervenierererniines | weenN
0140 | Nationwide. 20-4939866.. . | Grandview Yard Hotel Holdings, LLC . |NRI Equity Land Investments, LLC... . |ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. Grandview Yard Hotel, LLC Grandview Yard Hotel Holdings, LLC............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccovrverrverenns [ covvreenenes 20-4939866.. GVY Residential, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccvvrererrerrens [ corrrrrennes 31-1486309.. Harlem Road Developers, LLC... Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........cccoeerereerrrens [ orrerreinns 51-0241172.. Harleysville Group INC........cocuevevcvereerercisirnns DE............ NIA......cccoc... Allied Holdings (Delaware), Inc.............ccocvnc... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccoevrerrrerinnn 23582... |41-0417250.. Harleysville Insurance Company............cccceo..... OH............ A Harleysville Group, INC........cccovveerernirnrenrerrirninns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide . | 23-2253669.. Harleysville Insurance Company of New Jersey [NJ............. Harleysville Group, Inc ownership.......... ....100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide . |23-2864924.. Harleysville Insurance Company of New York... Harleysville Group, Inc ownership ....100.000 |Nationwide Mutual Insurance Company
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0140 | Nationwide. .|14516... | 38-3198542.. |n/a... . | Harleysville Lake States Insurance Company.... |MI.. . | Harleysville Group, InC..........cccovvevinnee ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 64327... |23-1580983.. Harleysville Life Insurance Company................. OH Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 35696... |23-2384978.. Harleysville Preferred Insurance Company........ OH Harleysville Group, INC........cccovveererrirrieneirrininns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide. .126182... | 04-1989660.. . | Harleysville Worcester Insurance Company...... OH . | Harleysville Group, Inc.............. . | ownership.. Nationwide Mutual Insurance Company.. N
0140 [ Nationwide........ccccveurrerreenrerens | corerrrrneene 32-0051216.. Hideaway Properties Corporation...............c...... CA Nationwide Realty Investors, Ltd..................... ownership Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 20-3289512.. |n/a.............. Jefferson National Financial Corp...................... DE Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... A SO U
0140 | Nationwide . | 75-0300900.. |n/a.............. Jefferson National Life Insurance Company...... L S A s Jefferson National Financial Corporation......... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necoee s
Jefferson National Life Insurance Company of
0140 | Nationwide . |47-1180302.. |n/a.............. New York ) G A, Jefferson National Life Insurance Company.... |ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 61-1340595.. | n/a.............. Jefferson National Securities Corporation.......... DE............. NIA. ... Jefferson National Financial Corporation......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvreens [ corvrrrrenes 31-1486309.. | N/a...irerrs | eevrrrirriiniinnes [ cernrierineieessinnenns Jerome Village Company, LLC.........ccccovvvrrrnnee OH............ NIA....cone Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
Jerome Village Master Property Owners
.................................................................... 46-2974590.. |N/a....ccoevie [ eereeeereeiees | cvevevesrieeenennnn.. | AsSOCItiON, InC. OH............ |OTH.............. | Other non-Nationwide...............cccecveevvvvrercecee [MAeiieieieeieeeies | ceeveeeereennn. | Other non-Nationwide..........c.oveceevevevceriecceen [eedNucii [ 21
0140 | Nationwide.........ccccoevvvevereeees [ orreriinas 20-8945345.. | N/a...ccorcies [ e e JINF AQVISOrs, INC.......cocveveriereeereeece e DE........ NIA.....cccoone Jefferson National Financial Corporation......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
Jerome Village Residential Property Owners
.................................................................... 46-2956640.. [N/a......ccccoes | corereerieririeies | everieivereseneennn. | ASSOCIAtiON, Inc. Other non-Nationwide.............cccoeeveerervvcsreecees [N [ v, | Other non-Nationwide..........vecveceeeeecveeeeeees [N [ 21
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennes 31-1486309.. |n/a.............. JV Developers, LLC........ccoveuvieiereirieneiseienens Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N 2
0140 | Nationwide..........ccvevererrrreenns [ crvrrerrenes 74-1395229.. Lone Star General Agency, INC.........cccocvverrenne. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide . | 38-0865250.. National Casualty Company............cccccouveverennnes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. AC000920.... . | National Casualty Company of America, Ltd...... . | National Casualty Company. ... |ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 42-1154244.. Nationwide Advantage Mortgage Company....... AMCO Insurance COmMPany..........oc.eververrernenns ownership Nationwide Mutual Insurance Company........... [ ...... Y
ALLIED Property & Casualty Insurance
0140 [ Nationwide...........coeurrerrrereerens | corvrereneene 42-1154244.. [Nf@...coieiere | e | e Nationwide Advantage Mortgage Company....... A NIA...cccoorinn. Company OWNErship.......... | coeeees 8.470 |Nationwide Mutual Insurance Company........... | .....Y...... | P
0140 | Nationwide.........ccoeerrverereeees [ evrerrirnas 42-1154244.. | N/@....ueieies | erereiereiieies | eveereesseieiseieiens Nationwide Advantage Mortgage Company....... A NIA....ccoone Depositors Insurance Company............c.......... ownership.......... | ... 4.230 |Nationwide Mutual Insurance Company........... | .....Y....... T
Nationwide Affinity Insurance Company of
0140 | Nationwide . |48-0470690.. [N/a....corivre [ crrrrerrirrinninns | cereernseeeresseneneens America OH............ A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide . [42-1015537.. Nationwide Agribusiness Insurance Company... |lA.............. A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1578869.. . | Nationwide Arena, LLC....... . INRI Arena, LLC..... .. |ownership.......... | ... 90.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-8670712.. Nationwide Asset Management, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide . 195-0639970.. Nationwide Assurance Company..............c....... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccveevverrvereens [ covrrerrenns 31-1036287.. Nationwide Cash Management Company.......... OH........... NIA ..o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvrrerrvriens [ corrrrrannes 31-4416546.. Nationwide Corporation............cccceeeeverreeriinnnns OH............ NIA ... Nationwide Mutual Insurance Company........... ownership.......... | ..... 95.200 |Nationwide Mutual Insurance Company........... | ...... Yoo T
0140 | Nationwide..........ccoevevereerrrens [ errerrennns 31-4416546.. Nationwide Corporation............cccceevrierirrirennes OH............ NIA.....ccoonn. Nationwide Mutual Fire Insurance Company... |ownership.......... | ........ 4.800 |Nationwide Mutual Insurance Company........... | ...... Yoo | P
Nationwide Exclusive Agent Risk Purchasing
0140 | Nationwide..........ccoovererrvriens [ corrrrrennes 05-0630007.. [N/a...coiiiien | correreriiieiiens e Group, LLC OH............ NIA....ccoonne Insurance Intermediaries, INC........cccccovvvereinae ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide.........cccovurrerreenrerens | corerereneene 31-1667326.. | NfA..eeirins | v | e Nationwide Financial Assignment Company...... OH........... NIA ..o Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
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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..........ccovvvrerrvereens [ covrrerrenns 73-0988442.. | n/a.............. Nationwide Investment Services Corporation.... | OK............. NIA ..o Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... ) (U PO
Nationwide Life and Annuity Insurance

0140 | Nationwide. . 131-1000740.. . | Company . | Nationwide Life Insurance Company.... ..| ownership.. ..100.000 | Nationwide Mutual Insurance Company..

0140 | Nationwide . 131-4156830.. Nationwide Life Insurance Company Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
Nationwide Life Tax Credit Partners 2002-A,

0140 | Nationwide..........ccvvrvrerrvereens [ covrreerenes 13-4212969.. [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.........ccccovurverrrerrerens | corererrneene 20-0745944.. | N/@...cvnirs | v [ e LLC OH.......... NIA .o Nationwide Life Insurance Company................ Other....covvenees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2004-C,

0140 | Nationwide..........cccoeerereerrrens [ orreriennes 20-0745965.. |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............ UIP...ocne 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 s | 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
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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........... | ......

0140 | Nationwide 31-1580283.. NWD 250 West, LLC.......oovverreeierereernineneeneenns NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......

0140 | Nationwide. 31-1580283.. . |NWD 265 Neil, LLC..... . NWD Investments, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company..

0140 | Nationwide 31-1580283.. NWD 275 Marconi, LLC........cocoevrrrrrririrrineenne NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......

0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 31-1580283.. NWD 300 Neil, LLC........cooevevrerrericeriereeeenes NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | coo...Neveos | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 31-1580283.. NWD 300 Spring, LLC.....c.cvvvverererrireiereiriienns NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cooe.Nucoois | ceverrnnn.
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 31-1580283.. NWD 355 McConnell, LLC........cccovvvrverrrrrirrirns NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevorre | covivrenne.
0140 | Nationwide.........cccevrvverereeees [ errerirnas 31-1580283.. NWD 425 Nationwide, LLC NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ceo...Nevees | e
0140 [ Nationwide..........ccoeurrerrrreerens | corvrereneene 31-1580283.. NWD 500 Nationwide, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevories | o
0140 | Nationwide.........ccoeevrvverererees [ covrerrirenas 31-1580283.. NWD Arena Crossing, LLC........cccccovvvvvrrrerernnn. NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ce.oe.Nucvois | ceverrnen.
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 31-1580283.. NWD Arena District I, LLC NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | coee.Nucooiis | cevrernnne.
0140 | Nationwide..........ccovvvrerrvereens [ covrrerrenns 31-1580283.. NWD Arena District II, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevories | coviivennens
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........c.. | cooee.Nuceois | cevrernienn.
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........... | cco..Nucoois | cevernnee.
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........... | ccoe.Nevoores | covverennen.
0140 | Nationwide 31-1580283.. NWD Athletic Club, LLC........cccccovverrrirrrerennes OH............ NIA....ccoonne NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide.
0140 | Nationwide

31-1580283..
30-0876022..

. |NWD Brodbelt, LLC.....
NWD Franklinton, LLC

. |NWD Investments, LLC...

. .. |ownership..
Nationwide Realty Investors, Ltd

ownership

Nationwide Mutual Insurance Company..
Nationwide Mutual Insurance Company

0140 | Nationwide 31-4118665.. NWD HP, LLC......cvirieeeeeeeeee e NWD Investments, LLC.... ownership Nationwide Mutual Insurance Company

0140 | Nationwide. 31-1636299.. . |NWD Investment Management, Inc. ... | Nationwide Corporation. .. | ownership.. Nationwide Mutual Insurance Company..

0140 | Nationwide 31-1580283.. NWD Investments, LLC.........cccovevrerrerrenierienns Nationwide Realty Investors, Ltd ownership Nationwide Mutual Insurance Company

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........... | coo...Neveis | o,
0140 | Nationwide..........ccooeerereeriens [ orrrrrennes 82-1881115.. NW-Ironhorse, LLC........cccoevvevieverieieeeine Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cooe.Nucoois | cevernnen.
0140 | Nationwide..........ccovvverrvereens [ covrrernenns 47-2482818.. NW-Jasper WAG, LLC........ccoovvrrmrnrrrrrieeens NW REI, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoe.Nevories | covirvennes
0140 | Nationwide..........ccovvrererrerrens [ corrrrrennes 81-1232565.. NW-Lenexa, LLC......cccovvrrrnieenieieiseisnieinns NW REI (NLAIC), LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........c.. | cooee.Nuceois | cevrerienn.
0140 | Nationwide..........ccooeerereerrrens [ erreriennns 81-1671648.. NW-Lenexa Il, LLC......coeoevviverercreeeeeiinns NW REI (NLAIC), LLC.....oovvrereereeerereeaee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cc...Nucoois | cevrernnee.
0140 | Nationwide..........ccvvvverrvriens [ corerrrnenns 81-5146596.. NW-Logan, LLC........oouerrrnrrrieenneneseiecssneeenns NW REL LLC...ovvveirieeerireeiessseiesssnenenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoe.Nevoores | covverennen.
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennns 81-1361460.. NW-Marketplace, LLC........ccccoovvvvereirreieireinns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........c.. | cooee.Nucooiis | cevrevrinnn.
0140 [ Nationwide.........cccoververrrenrerens | corereeeeene 82-4777464.. NW-Mayo, LLC.......vveererirceneereeeneseieeeenees NW REL LLC....ooiereeieerereiecseiseieeeeeneinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevooios | coviriencens
0140 | Nationwide.........ccceeervverereeees [ ovreriirnas 81-5146266.. NW-Millenia, LLC........ccccoovverreeeirierecceenes NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | coo...Neveos | coveveinnee.
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 83-2260477.. NW-ORBPD, LLC......cocoveeereirereeeieeeiees NW REI (NMFIC), LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cooe.Nucooiis | cevernnen.
0140 | Nationwide 83-0849392.. NW-Park Place, LLC........cccoovovrnrrrrrrnrennernernes Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......

0140 | Nationwide. 47-1740812..
0140 | Nationwide 46-2469044..
0140 | Nationwide...........coourvrrerererers | corrrerennene 47-2449044..

. |NW-Peachtree, LLC ... INWREI, LLC. .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company..
NW-Portales, LLC........ccooverreerrieencereirereeneenne NW RE|, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......
NW-Promenade at Madison, LLC...................... NW REL LLC....cooviveiicecereeece e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ......
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0140 | Nationwide. 83-2173918.. |n/a... . INW-Radius, LLC..... . [NIA.... . INWREI (NLIC), LLC..... ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide 82-5083560.. [n/a NW-Twin Lakes, LLC NIA NW REI (NMFIC), LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccovvverrveriens [ covrrerrenes 4B8-5T64783.. [Nf@...ceorireere | everrirriernnins | crreeeereeresnesneennes NW-TysoNnS, LLC.....ovveveereireeeirecereieeecsneeenns NIA .. NW REL LLC....voierireeneiree e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
Nationwide Life and Annuity Insurance
0140 [ Nationwide.........cccoeurverrrerrerens | corerereeene 81-1603024.. NW REI (NLAIC), LLC....ooorveerrreeirereieeneens OH.......... NIA ..o Company ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccovvvvvevereeees [ evreriinas 81-1619428.. NW REI (NLIC), LLC.....oveverereeceee e OH............ NIA.....ccoone. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 81-1861190.. NW REI (NMFIC), LLC.....cooveerireieirieeriee OH............ NIA....ccooe. Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSUO ISR
0140 | Nationwide..........ccovvererrvereens [ covrreenenes 82-4876417.. NW Village Park, LLC........ccoovvvrnerernirrnrirnenns OH........... NIA ..o NW REL LLC...ovoieerieiree e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 31-0947092.. OCH Company, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 31-0947092.. Ohio Center Hotel Company Limited Nationwide Realty Investors, Ltd. ... ownership......... | ... 55.250 |Nationwide Mutual Insurance Company........... | ...... N.oooa. T,
0140 | Nationwide 31-0947092.. Ohio Center Hotel Company Limited.................. OCH Company, LLC........ccovvrrrrrnrnrerrireininns ownership.......... | e 1.000 |Nationwide Mutual Insurance Company.......... | ..... [\
0140 | Nationwide 26-0263012.. Old Track Street Owners Association, Inc Other non-Nationwide Other non-Nationwide N
Nationwide Life and Annuity Insurance
0140 | Nationwide.........cccoevveerereinnns 13999... | 27-1712056.. | N/a......ccoevers | oveereriieens | cvveeeiiieeensienns Olentangy Reinsurance, LLC.........cccccooevvienenee. VT A Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
On Your Side Nationwide Insurance Agency,
0140 | Nationwide..........ccvvrverrvriens [ corrrrrnenns A7-1923444.. [Nf@...cooviriers | e | orreseseireiesseneees Inc. OH............ NIA ... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennes (111 RO Moo [ [, OYS FUNA LLC......ovieeieieie e DE............. NIA....ccoonne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
Parks Edge Condominium Home Owners

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




Statement as of June 30, 2019 of the NATlONWIDE LlFE |NSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

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

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

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

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

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

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

Bar Code:

LT LU O T AR AR AR 0 A LR
* 6 6 8 6 9 2 01 94 900000 2 = * 6 6 8 6 92 01 94470000 2 =
AR AR AR AR AL A O A AR AR
* 6 6 8 6 92 01 93 650000 2 =* * 6 6 86 92 01 94480000 2 =*
LT LU TR AR AR
* 6 6 8 6 9 2 01 944510000 2 =
AR A O A SRR AR
* 6 6 8 6 92 01 97 00O0O0O0O0 2 =
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Statement as of June 30, 2019 of the NATlONWIDE LlFE |NSURANCE COMPANY

Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2505. Disallowed interest maintenance reserve..

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

2597. Summary of remaining write-ins for Line 25 R 3471976 | oo 3471076
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year
5,713,695 3,585,748

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

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

14,878,169
30,766,178
..105,510,621

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

2597. Summary of remaining write-ins for Line 25 156,868,663 ....183,558,520
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

2704.  Change in Rate StabiliZation RESEIVES............cciuieieciiieieee ettt saens | oebessessassssaes (1,415172) | cooveereenne 1,002,061

2705.  Change in Loss Recognition Reserves

2797.  Summary of remaining Write-iNS fOr LINE 27.........cciiiuiiiiiiiiieietcteites sttt ettt ssnten e sensnssnsens | oesssssssassesses (1,415,172)

Q15




Statement as of June 30, 2019 of the NATlONWIDE LlFE |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......c.iviieieieiie ettt sensens | ebsebssessessesssssse st s st es b s s s st naens 0 | oo
2. Cost of acquired:
2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............cccerrrrrererrennn.
6. Total foreign exchange change in book/adjusted Carrying ValUe...........c.ovururiirrerriniinrinrsnsisesssssiee st ssessnens
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+68-7-8)........cocvvuirieiirieieiiesneeessesssesissenens | sresesssssssesessssessesessssssessesssssssesses 0 | oo 0
10.  Deduct total NONAAMILEEA GMOUNES............civivieeieiciec ettt bbbt s b b st sess | oebsssssssssessessstessesssbsssessessssssssnsesssssnts | 4isbstessssssssnssssessesantentessesssbensassessnssns
11. Statement value at end of current period (Lin 9 MINUS LINE 10)..........ccciiiriiiiieiiicieiictesiiesecte et ssresesessesssssesens | ctessssesessssesssssesessesessssssessssesessssenes 0 | oot 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI...........c.cvvviveveievriveieeesieeeiens | e 7,787,243,640 | ..o 7,445,369,865
2. Cost of acquired:
2.1 Actual cost at time of acquisition 293,339,473 871,563,163
2.2 Additional investment made after acquisition 11,450,032 45,213,115
3. Capitalized deferred INtEreSt AN OthET ..ot bbb sanbs | sbestessesssssssessesses st st s sesas 4,678,152 | oooevieeieeeeee e 6,554,677
4. Accrual of discount 2,781,712
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals. (156,235) | ..oocvevvrereereiseeeieisereeeesenasd (77,431)
7. Deduct amounts received on disposals 367,914,472 583,755,546
8. Deduct amortization of premium and mortgage interest points and commitment fees.............. ....135,203
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment FECOGNIZE. .........c..euruieriiririreieree et sessssenns | rssesssesssesssmse st s s et snses e ssssnsansees
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..7,728,533,091 | ...
12, Total valuation @lIOWANCE..........cceuiceieieteieee ettt bbb bbb st ea s sanaes ..(29,001,189) | ...
13. Subtotal (Line 11 plus Line 12).. ..7,699,531,902
14, Deduct total NONAAMILEA AMOUNES..........cccveiivieeieccc ettt ettt sae st sesaeseas | essesssbantessesas s st sssessss st st es e tsnaensssaees .
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......cuiiiiieieicriisiiesesieissiesiessssssssssssessesssssssesssensessessssenss | ssessesssssssssessesssssnsns 7,699,531,902 | oo 7,764,452,130
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAT.......c.ccciviiieiicreieteiee et b st sssssseaes | sesssassesssesesssaes s st sanes 660,894,494 | ..o 526,081,616
2. Cost of acquired:
2.1 Actual cost at time of acquisition 51,003,614 36,157,821
2.2 Additional investment made after acquisition 88,997,398 384,927,326
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) (179,195,191)
6. Total gain (10SS) ON AISPOSAIS..........ccurvemcrircrirerieririerir e riesiesiesssseessssssssssssssssssssnssssssessessessssssnssssessnesnesnesns | consnesnesnesssnsssssnesesoesoe(101) |t 6,286,403
7. Deduct amounts received ON QISPOSAIS...........ccccvucviviuiieiiieisice ettt bbb bbbt na s ....13,650,914
8. Deduct amortization of premium and depreciation ....39,702,976
9. Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............ccovvriveieevieveveisie et
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 745,498,167 660,894,494
12. Deduct total NONAAMItEd AMOUNES..........c.eviiiieiieiciciie ettt b st s s e | sbstessessssssssssenses et st ensanas 3,400,000 | oo 4,088,965
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ciiuiviiiiiiieiesceieciiisieescsesssstesesssssssssssessssssesssssssessess | svsesssssssessessssssssssassesans 742,098,167 | oo 656,805,529
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ....34,167,964,017 32,841,992,934
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 3,265,417,376 5,790,911,988
3. Accrual of discount 19,554,495 | ...ovovieeeeeis 42,284,729
4. Unrealized valuation increase (decrease) 187,103,342 | oo (448,456,539)
5. Total gain (loss) on disposals 19,902,523 2,578,597
6. Deduct consideration for bonds and stocks disposed of 2,077,306,618 ...3,962,727,499
7. Deduct amortization of premium 22,502,001 | ..o 51,906,271
8. Total foreign exchange change in book/adjusted carrying value... (8,421,487)] ... ...(62,056,369)
9. Deduct current year's other-than-temporary impairment recognized.... 2,911,764 ..7,036,579
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. .1,898,252 ....22,379,026
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... 35,550,698,135 .34,167,964,017
12, Deduct total NONAAMILEEA MOUNES...........coiuiieiecicici ettt a e ss bt s b b s s s s bt snes | ebssesssesses et sstesses st ensesebsetsnsassessnsante | sisbssessesssssssessessesantenses et st ensessesnaans
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cccviuiieieiciiiisiieiesesisciesesessesississsssssssssssesssessesessnsenes | srenees ....35,550,698,135 | ...cooverrreriisinan 34,167,964,017




Statement as of June 30, 2019 ofte.: NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

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

BONDS

NAIC 1 (B)-erevreereireireis ittt sttt sttt | reisnssnsinsiaes 18,277,243,295 | .oovvoirrcriene 845,972,876 | ..o 666,220,465 | ......ocveererienen. (201,423,880) | ....cvoovreernnee 18,277,243,295 | ..o, 18,255,571,826 | ....cuvvnircircieeiieeiieiieeiieiiniias | eevieeieeiseniienens 17,855,802,595
NAIC 2 (8)- vttt | esisesissiesinns 12,904,579,868 | ....ccoovvvnrrenrinnnens 551,929,966 | .....ccoovevenrreriinens 351,937,529 | ..o 179,959,566 | ...oevvvvrerirnnn. 12,904,579,868 | ....coovvrvrrennn. 13,284,531,871 | oo | eeveeississeneens 13,041,611,123
NAIC 3 (8)-vruevreeireereireiseiee ettt | sonebinesiessieseeneees 1,194,332,412 | oo 48,525,884 | ....ovvvririene 39,627,322 | oo (3,295,529) | ...ocvuevrrerriinns 1,194,332,412 | oo, 1,199,935,445 | ..o | v 1,057,665,935
NAIC 4 ()-vuvvvrrereeeriieeiseeeie sttt sssses st st s ssessnes | sessssessasssssnnssnssns 323,548,507 | .ooverveiririeinnes 11,665,031 | coooovvvirireinene 8,334,132 | oo 3,268,374 | oo 323,548,507 | ..ovovreerierierins 330,147,780 | ..oovorvecricricrinerierierisenineninens | e 338,228,735
NAIC 5 (B)- vttt sttt nsss | eessessess st s st s 83,895,171 | ooveeeeeeeieeieeeein 206,892 | oo 617,967 | covveeeeeeeeis 18,721,563 | ..o 83,895,171 | oo 102,205,659 | ...eovvereereereereeeeieeeeieeeseeiienens | eeetesieessesieneene 91,956,968
NAIC B (B)- .. evrerireireiseeise ettt sttt | eesens st st senes 39,837,702 | oo 176,601 [ i, 129,608 | ..ovviieieiisisiiienas 135,451 | o 39,837,702 | oo 40,020,146 | ..ooioiiiieiieisisnsnsnns | s 22,004,113
TOtAl BONGS. ...ttt | enssensensens s 32,823,436,955 | ..o 1,458,477,250 | oovovvvivvncinnns 1,066,867,023 | ..o (2,634,455) | ..ovvvriiiienns 32,823,436,955 | ..ooviiniiniis 33,212, 412,727 | .o [0 I 32,407,269,469

20IsO

NAIC 2.t | ebne s 32,125,426 | ..oovoeiciicin 20,904,240 | ... | s | s 32,125,426 | ..ooviiicin 53,029,666 | ......cooovericiiriniiieiriieinnirieins | e 32,125,426
10, NAIC 3e s | e 5,368,438 | ..o 200,000 | ..oooveerriiieirieiiins 200,000 [ ..o | e 5,368,438 | ....ocoiieiniinii 5,368,438 | ..o | s 5,368,438
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 324,000
14, Total Preferred SOCK...........oooviuiriiniiiicicisiccsssccsissns | e 37,493,864 | ..o 21,104,240 | .coooooiiiiiiici 200,000 | ..o (0 PR 37,493,864 | ....cooovciiiiiciniinnas 58,398,104 |....ocooiiiiriiiciiccisnad (0 PR 37,817,864
15.  Total Bonds and Preferred StocK..........ouriiriniiininiiinisssiscsciseines | cvescnissnensiicien: 32,860,930,819 | ...ccoovvviciicnnn 1,479,581,490 | ..ocoovvvcininnnen 1,067,067,023 | ....ccoooovviiiiiiinninnnns (2,634,455)| ...cooovviciinnnn. 32,860,930,819 | ..ccocvviniiinas 33,270,810,831 | ..o [O 32,445,087,333

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....8,550,000; NAIC28§.......... 0; NAIC3S..... 0; NAIC43§....724,529; NAIC5S.......... 0; NAIC6S........ 0.




Statement as of June 30, 2019 of the NATlONWIDE LlFE |NSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ?)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oirirrierierinerienes | s 459,713,149 |....cocvvrvrrin )3, SN O 459,686,995 |........oovrririiriniiinn 420,205 | ..o 40,036
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........curerirereerieiiecineieiecseie sttt ssessssssssesssnses | stsessessesssssssssesssssssssessnes 812,709,045 | ..o 38,199,693
2. Cost of short-term iNVEStMENS ACUITEA............cviviviiiieiiee ettt eaens | ebessssssessssesesnsesesnas 12,535,560,644 | .....ocoevvvverirerererne 29,103,253,724
3. ACCTUAL OF QISCOUNL. ...ttt ettt ettt s s s s e e e st et ete e et e e et et ea et et e e et sesesesesesesess st sssnsnensn s s nnsnenenenenensnenens | seesessssssssesesssesesssssssnenenenenennans A1B44 | oo 4,354
4. Unrealized valuation INCIEASE (ECIBASE)........ccvvvuiverieieieesetictese ettt s e se st s s sttt es e ssssssssasssssessns | aesessessesssessssassasssssesses st astes et nsensesansss | evsessssassesesssessesasssnssssesses st astes et s sanes
5. Total gain (I0SS) ON QISPOSAIS.........co.eviviiiieiiciiiesie ettt ettt bbbt s bbb s s bbb st ess | 4enbessebsssssesae s s ssbes b et e b st esse s s bsesensessens | Shessebstessesassns s s e s s s st st e bbb en s s e bt es
6. Deduct consideration reCeived 0N QISPOSAIS..........cvucviiirereiireiieie e b s st s s s s benses | ebessssesessssesesensesesnaes 12,888,598,084 | ......ccovvvvevircrerrne, 28,328,748,726
7. Deduct amOrtiZation Of PIEMIUM.........c.ceuiiiieiieieicteis ettt bbbt s st s bbb s s bseses | 4nsessesssbssesse s s et s b et e b s b en s s s bsesensensens | Shebsetstessesssssnsessesses s b st e s e bt en s sse s ses
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE..........c..vueririeririreiierisiesissieeseesssssses st sssssssssesseses | ressessessassssssessasssessessassssssessessssssessassns | sessesssssssssessasssnssessasssnssessessnssessessnssnes
9. Deduct current year's other-than-temporary impairmeENt FECOGNIZEM. ..........cvuveuiuriieiieiiieiesie ettt beees | estessesssssssesses e sstessessessssessessessssnsassess | sressmtassessesssssnssssessessntantessessbensansessnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cccvruerrrrnrnrrnininsineississesessenes | seevessessnsssssessnssssessessans 459,713,149 | oo 812,709,045
11. Deduct total NONAAMItIEA BMOUNTS...........ciiiiiiiii bbb bbb | SE0b R bbb bbbt | fenb bbb bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ccviiiiiiieiieiiciieieseesisisse s essessstesesssessesssssssssssnes | esesssssesssssssssssesssssssesens 459713149 | oo 812,709,045
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Statement as of June 30, 2019 of the NATlONWIDE LlFE |NSURANCE COMPANY

10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior YEar (LINE 9, PHIOT YEAI)........ccveieuiueiieieieissie ettt sttt bbb st enas 79,691,664
Cost paid/(consideration reCEIVEA) ON AATIIONS...........cvcereririrerieireissseeie st ssss st e st E e £ 3,542,810
Unrealized Valuation INCIEASE/(UECIEASE). .........cvueuiiiieireieieieie ettt sttt s bbb s st b 88888 s R bR bbbttt 3,519,476
Total gain (10SS) ON tEMMINALION FECOGMIZEM. ..........ruueverererrereeeeeeeseeieseseeseeseseseeseese st sseseesessees e ssessee s ss e s sseee s s E e a8 8 e s eS8 eS8ttt e en st ensres i 1,909,191
Considerations received/(paid) ON tEIMINALIONS. ..........cciiieieieirreie ettt s bbb s s s R bbbt nn 5,177,211
AAMOTHZALON. ...t o8£8R e

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

Total foreign exchange change in boOK/adjUSLEd CAMTYING VAIUE. ...ttt ettt s sttt 7,783,615
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 64 7+ 8)...cviiiiieiieeieeesieese ettt 91,269,485
DEAUCE NONAAMITIE BSSELS........eueverererrieiiiciee ittt bbbk bbb

Statement value at end of current period (LINe 9 MINUS LINE 10).........ciiiieiiciieieie ettt bbb bbbt bbb es s b bbbt se bt s b b aebenas 91,269,485

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)..........cccviueieieienieieesissee s 7,858,650

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 (63,197,923)
3.14 Section 1, Column 18, PriOr YEar........ccovuuererreereeeereneereiseesneeseieenns 95,217,268 (158,415,191) (158,415,191)

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 (63,197,923)
3.24 Section 1, Column 19, PriOr YEAI..........ccvvveveererereereesreisiseseseesienas 95,217,268 (158,415,191) (158,415,191)

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

Cumulative variation margin on terminated contracts during the Year..........cccoeveevinrrerninrnessinsnninns (256,472,304)

Less:

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

422 Amount recognized (256,472,304) (256,472,304)

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

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

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

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

Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2)...e ettt sttt 134,669,700
DedUCE NONAAMILIE BSSES..........ieuiiiiiiiiicii bbb bbb

Statement value at end of current Period (LINE 6 MINUS LINE 7)........c. ittt ss st s bbb bbb bbbt 134,669,700

QsSi04



Statement as of June 30, 2019 of the NATlONWIDE LlFE |NSURANCE COMPANY

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

Sch.DB -Pt.C-Sn. 2
NONE
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Statement as of June 30, 2019 of the NATlONWIDE LlFE |NSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SEction 1, COIUMN T4 ... 91,269,514
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccovuervirisieneiriererrennns 134,669,700
3. TOtAI (LINE 1 PIUS LINE 2)...euuvereeeeueiiscieseiseesisseseeesseses sttt 225,939,214
4. PartD, SECON 1, COIUMN B........ouuiiiiriri bbb 244,590,063
5. PartD, SECHON 1, COIUMN B.......courvieiriieicieieisie ettt s s bbbttt (18,650,849)
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, COUMN 16........coiiiiiiiiiiiii bbb s 92,949,032
8. Part B, SECHON 1, COIUMN 13......oiiieicicteies ettt et a sttt et ettt en st s e sen s sanes (18,975,202)
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 73,973,830
10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen 118,471,439
11, Part D, SECHON 1, COIUMN 9.ttt bbbttt ettt s st st s st nen (44,497,609)
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 19,856,144
14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e 134,669,700
15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee 154,525,844
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15). ... curereireeeireiseesseeeeseessseeesessessse e ssessssssessesssssssssessessssssessessssssessessssssessssssssessessasssessessassssssessassnssessesssssessessasssnssessassane 0

Qsl07



Statement as of June 30, 2019 of the NATlONWIDE LlFE |NSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

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

............................................ 11,968,323

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

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

.......................................... 349,033,426 | .....ccoovvinrirrrninnninnnnn 30,020,742
.............................................. 5,624,381 | oo, 342,589,484
.......................................... 342,589,484

QsI08
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Statement as of June 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbrances on| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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Statement as of June 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1102802 MOUNT PLEASANT...... £SO TRRIRN IR 06/10/2019.... 9,100,000 | +.vouvveerererreesseesersees st | ceseesinniies 12,853,000
00-1102970 OAKWOOD........ciiiiiiiiriiiesisiiesi s siesienes GA 04/12/2019.... 9,700,000 | ...oouivuriiiiiiiieie s | e 16,498,000
00-1102971 ATLANTA bbb GA 04/12/2019.... | .. 3,200,000 4,963,175
00-1102975 UPPER MARLBORO.........ccoeririreririneissiessesenienes MD 05/16/2019.... | .. 4,000,000 6,645,714
00-1102978. BURKE. ..ottt VA 04/11/2019.... | .. 3,000,000 30,980,250
00-1102983 MISSION VIEJO.. CA . 105/22/2019.... ...10,000,000 22,500,000
00-1102990 BOSTON.....ooieiiiiiiteise st sseees MA 06/06/2019.... | .. 5,000,000 29,534,500
00-1102996 COSTAMESA......vtviirririiceriesrerieseeeens CA 06/28/2019.... | .. 42,000,000 79,101,000
00-1102998 SEATTLE....... . 105/23/2019.... 27,000,000 45,630,701
00-1103002 PORTLAND 06/06/2019.... | .. 9,000,000 13,940,000
00-1103005 SALT LAKE CITY..ootieieriisiseisers e sensssessenas UT. 06/12/2019.... 22,500,000 31,558,000
0599999. Total - Mortgages in Good Standing - Commercial MOHGAZES = All OfNET.......vuiurirritiiiiseieiss sttt onesessseb st e en s ens st enensas | crnees XXX XXX 144,500,000 ..294,204,340
Mortgages in Good Standing - Mezzanine Loans
99-0000065 DALLAS..... 12/20/2017.... | .. 95,422,059
99-0000071 FORT WORTH. . [12/21/2018.... 86,200,000
99-0000076 SAN DIEGO . 06/07/2019.... | .. 14,201,973 131,500,000
0699999. Total - Mortgages in Go0d Standing - MEZZANINE LOBMS. ... ... cuuiruiereistiieiis stttk tebs sttt sttt bbbt | anbacen XXX....... 14,201,973 ..313,122,059
0899999. Total - MOrtgages iN GOO SANGING. .. .vu.reriesersiirsserssers st ees st E s & feeb bbbt ettt | crbia XXX XXX 158,701,973 ..607,326,399
3399999, TOAI MOMGAGES. ........vvverereereeireiiaeieie ettt ee s fieisne st s ettt es s snnnins | criees XXX....... XXX 158,701,973 607,326,399
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal
Mortgages Closed by Repayment
00-1001017....covvevirrrirrrenes STARKVILLE.........vviieiirieieriesieeieseseessesissnseneesesseees MS..ooeeen [ 07/03/2002.... | 04/16/2019.... | ..cvvvovvrecrrnnes 061,175 [ oooeeeieierierieees | cerverieniesesneeiesies | oerseeesieniesesseesnnes | cernreeenins 0 0
00-1100403.. 1 | BAKERSFIELD......coouivuioiieriieiieeiseesesissisessesisseessninns CA oo [ v 05/20/2004.... | 05/23/2019.... 85,039 0 0
00-1100698.. .. | ALGONQUIN | OSSR PO 03/02/2005.... | 06/25/2019.... | ..evovvverrnrins 5,810,515 0 0
00-1101782.. .. |LAGUNAHILLS............ CA. oo [ v 10/11/2011.... | 05/22/2019.... | .. ..8,708,405 0 0
00-1101783.. .. | MISSION VIEJO. CA .112/15/2011.... | 05/22/2019.... 0 0
00-1101861.. . |REDMOND......ccoooerirrirrirrinerierienes WA e | e 06/08/2012.... | 05/09/2019.... | .. 0 0
00-1101862.. [ MILWAUKEE.........coootiieiiiseieiesessesiseee e Wi | e 10/12/2018.... | 05/30/2019.... | .. ..3,647,855 0 0
00-1101876.. ..|CARLSBAD....... CA .| 06/22/2012.... | 04/01/2019.... 16,451,935 0 0
00-1101959.. .. | SAN MATEO CA.oovvvees [ e 06/03/2013.... | 04/15/2019.... | .. ..6,756,532 0 0
00-1102101.. .. | CARTERET N e 01/10/2014.... | 06/10/2019.... | .. ..5,400,000 0 0
00-1102213.. .| TEMPE... AZ .[11/03/2014.... | 06/18/2019.... ...18,049,085 .(10,509) (105,274) .(105,274)
03-0311838.. .. | SEATTLE........ WA i [ 04/07/1999.... | 04/16/2019.... 46,960 0 0
0199999. Total - Mortgages CloSEd by REPAYMEN.........uiiuiiririeieiiireriisrsissseersersasssessasisses asssessassessssssssessassssssesssessssssssessassssssenssssssssansssssnsnes | asesssssssssssns 90,872,690 0 .(10,509) 0 (105,274) .(105,274)




Statement as of June 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

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

1'2030

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

Mortgages With Partial Repayments
00-1000030........c0rvvuriiirines PITTSBURGH........coooriiriniiiciiscisnisnicssissiienissisniennes | PAuciiiciics [ T16/1999.... [ oo | s 939,902 v e [ (U O POONN PO 232,700 | ..c.cccovenee YN (1] R IR 0
00-1000032........ccvrverrirrrines PITTSBURGH.........cvvvrircierireienisrinsisssinesinenienisniennes | PAucciiineiiiens [ 09/20/1999.... 2,192,118 coe [ e [, 0 50,428 | i 50,428 | ..o | e 0
00-1000171.. [ CANTON ..o | OHlcciiciiins | s 08/15/2000.... | covoovverrirriinns [ e 505,376 0 .69,151 0
00-1000188.. [ KEASBY ..o | Nduiiiiiciies | s 04/17/2000.... 1,090,124 (U RTINS PN 187,072 | ... e 0
00-1000593..........cocoorvvurienee KENILWORTH........ovvrvinriiniinrincsninnisniissisnssnssnsnnnes | Ndiciiniiniins | e 08/08/2001.... 2,390,424 (V[ O 200,342 | ....ccoveee 200,342 | ..o | e 0
00-1000665.. .. |EDISON B - 07/06/2001.... 3,194,741 0 ...277,648 ... 277,648 0
00-1000701.. .. | VILLANOVA... B 12/17/2001.... 1,794,720 0 ...133,313 ...133,313 0
00-1000714........coovvvvriinrienes CLOSTER........coooinrinniininriiscinnisnisnsiississsssssssisnssennses | Ndiciiiiiniins | v 11/08/2001.... [ oo | s 886,908 0 .67,615 0
00-1000774.. . v | e 12/20/2001.... 1,284,473 (U ORI 292,973 0
00-1000788.. .. | FT. PIERCE . . SO I 11720/2001... [ oo | s 218,499 0 .54,132 | ... 54,132 | ... e 0
00-1000818.........covvvrrinrrines LEECHBURG.......c.cocvvirisrinricnrisciccsiissisniessissiessennnes | PPuciiiini | e 02/22/2002.... 2,349,291 (U O RINN P 164,404 | ............ 164,404 | ...oovoicecns [ e 0
00-1000819.. +. | BARBERTON.....cccovtvemrinirierierinrinrisnisenienenesssnsssninnnns | OHueciiciiens | o, 12/21/2001.... 1,231,792 0 ..91,443 0
00-1000820.. | PITTSBURGH. ..o | PR | s 1202172001, [ oo | s 567,099 0 .42,099 0
00-1000821.......corverririrines LOWER BURRELL.......cocooommrvimnnrimnnrinnrrinerinsnrinneeinnneens | PAuiiiiinieins [ s 1202172001, [ oo | e 638,317 0 .47,386 0
00-1000822.. . | CANAL FULTON......oooovvirmiimrinninncncisnisnsinsisnssnsesninnns | OHcciiciiics | s 1202172001, [ oo | s 350,812 0 ..26,043 0
00-1000867.. .| SALT LAKE CITY....coiviirinnicciinniieninniisnisssississessisninnees | UT e [ 03/01/2002.... 1,050,270 0 ..73,498 0
00-1000875 SCOTTSDALE........otviriirircrerinerienisressiiennnssensenesnes | A | cevviens 09/18/2002.... | ..oovvvrrrviirnis | e 829,748 0 .47,608 0
00-1000914.. o [ CINCINNAT L ccoorierierierienissessenssssnsessenssseseneens | OHevcivciines | e, 07/01/2002.... | covooverrerriinns [ e 796,658 0 ..52,098 0
00-1000926.. . [MARIETTA ..o B I 12/23/2002.... 1,946,551 0 .40,217 0
00-1000929.. .. | CRANBERRY TOWNSHIP..........ccocovrivmiinriniiicnniiniinnes | PAciins | 06/11/2002.... | covoovverrirreinns [ e 15,397,397 (U N O 327,953 0
00-1000932.. .. |HARRISON TOWNSHIP... .| 05/29/2002.... 4,794,680 0 ..90,850 0
00-1000949.. .| STOW . R I 05/30/2002.... 1,195,486 0 ..76,698 0
00-1000958.. .. [HOUSTON......coovriiririiniiins B [ 06/18/2002.... 1,433,674 0 ..30,523 0
00-1000964.. .. | COLUMBUS .1 10/03/2002.... 1,081,244 0 ..62,270 0
00-1001038.. .. | ITHACA, RO IR 10/01/2002.... 4,672,436 0 ..46,929 0
00-1001042.. .. | RAVENNA.. N 06/27/2002.... 2,750,277 0 0
00-1001215.. .| EDISON. . .[12/17/2002.... 5,724,341 0 0
00-1001237.. . B [ 11/20/2002.... 3,406,137 0 0
00-1001244.. [ PITTSBURGH. ....cooiviririncienieiersrinniesiennienieninnes | PR | s 02/08/2005.... | covooeverrerrrienns | e 13,813,004 0 0
00-1001279.. .. |PITTSBURGH . .[12/23/2003.... 3,297,530 0 0
00-1001283.. .. | GARLAND v | T | s 03/03/20083.... 1,229,831 0 0
00-1001319.. .. |RANCHO CUCAMONGA [O7 VR I 05/15/2003.... 1,779,412 0 ..38,904 0
00-1001333.. I MYRTLE BEACH.......ooiiiiriicicssssicessiniins [5G P 06/02/2003.... 2,072,943 (U O INN P 101,453 0
00-1002014 KNOXVILLE.................. L1\ TS Do 07/28/20083.... 1,419,703 0 67,911 0
00-1100046.. .. | GLEN CARBON. /SRR IO 01/05/2004.... 2,023,276 0 ..35,184 0
00-1100047.. .. | SAINT LOUIS MO..ooveis v 11/14/2003.... 4,472,798 e . 0 76,435 | ... . e 0
00-1100067........convvverriarienns JOHNSON CITY...ooooiiriiiriisneissesessesssissinenes L\ PSSO (R 10/31/2003.... 1,355,700 O O O 0 61,181 | 61,181 | | e 0
00-1100068.. .. | BELLEVUE............ L1\ TSSO B 10/31/2003.... 1,658,950 0 ..74,866 ..74,866 0
00-1100154.. .. | CRANBERRY TOWNSHIP........cocooiiriiiiniiinisnieciins PA oo i 10/22/2003.... 3,494,221 | . 0 .78,650 | ... ..78,650 | ... ol 0
00-1100163.........oovvvvrririenes RESTON......cccoovvrvunne VA | e 10/27/2003.... 2,567,042 P O O (U [N 114,636 | ....ooccvvvvee 114,636 | ..o [ s 0
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Statement as of June 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

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

00-1100173.... ... |ALBUQUERQUE NM.niies e 08/31/2004.... 1,560,789 0 ..56,721 0
00-1100174.... ... | SIOUX FALLS.... 1510 S R 11/12/2003.... 1,449,337 0 ..63,504 0
00-1100195.... ... |HOUSTON. L. SR B 11/21/2003.... 1,399,051 0 ..25,494 0
00-1100196 ... |HOUSTON. 1D .| 11721/2003.... 1,428,755 0 ..26,035 0
00-1100197.... ... |HOUSTON. L. S B 11/21/2003.... 1,805,994 0 .32,910 0
00-1100233.... [ TTHACA s NY.s e 12110/2003.... [ ..o | s 492,931 0 5,012 0
00-1100247.... w.. |CLEARFIELD......ccoovvriiriiiriniis UTeiie [ 12/04/2003.... 1,199,387 0 .51,673 0
00-1100265.... ... |ALTAMONTE SPRINGS.... FLooiiiieiines v 12/18/2003.... 1,231,508 0 ..73,099 0
00-1100272 ... |WILSONVILLE... OR .| 06/21/2004.... 1,537,884 0 ..26,201 0
00-1100296.... we [CINCINNAT L OH..oovvvvivi [ e 01/21/2004.... 1,901,360 0 ..80,366 0
00-1100346.... coe [FARRAGUT ..ot L\ TSSO IR 05/04/2004.... 1,167,483 0 ..47,060 0
00-1100365.... cee [WENATCHEE ...t WA i [ s 08/09/2004.... 1,331,517 0 ..49,668 0
00-1100369.... ... |HIGHWOOD............ I | v 05/17/2004.... 2,488,228 0 ..39,122 0
00-1100371 ... | ANDERSON .[12/21/2004.... 1,870,174 0 ..30,491 0
00-1100375.... «.. |[ALGONQUIN.......ccoveirirrirne /SOOI PP 09/15/2004.... | covoocverririenns [ e 320,320 (U O RTONN PN 106,767 0
00-1100406.... woe | EDISON....ooinrinieccncssinisssnisnsssisnssssssnnens | N | s 05/18/2004.... 2,506,138 (U [ O 100,242 0
00-1100414.... v [BOURNE ......cooeiererineinenisesenssenissssensseessensssisssnnensnes | M | e, 05/05/2004.... 2,089,358 0 ..84,838 0
00-1100420.... <. JORMOND BEACH........cooiiriiiriiiiriisnsssssscneineienas FLoiiiiins [ 06/15/2004.... 1,367,062 0 ..53,742 0
00-1100421.... .| PORT ORANGE IS IS 09/16/2004.... | covooverririinns [ e 433,499 0 ..35,992 0
00-1100464 GAINESVILLE ..o sseees FLutiiiriinns | e 05/26/2004.... 4,802,774 0 ..89,684 0
00-1100475.... e [ITHACA s | NY i | s 06/25/2004.... 2,494,841 0 ..24,084 0
00-1100487.... wo [HILLIARD.....ccoooiiiiniiciinnicciierissicssissiesssssiensennes | OHlccciiciii | e, 01/06/2005.... | cooooverririinns [ e 167,297 0 ..34,049 0
00-1100497.... e [ KENT s | WA | s 08/23/2004.... | ..ooovverricinis | e 315,069 (U OO [ 105,014 0
00-1100519.... . | MILWAUKEE..... Wi | cervens 04/20/2006.... 2,587,950 0 .19,037 0
00-1100581 CHARLOTTE. ...ttt NC.ovvvviees [ 05/11/2006.... 6,065,949 (V1 O RTONS PPN 121,218 0
00-1100602.... ... |HOUSTON. L%, G 12/16/2004.... 1,599,451 0 ..25,454 0
00-1100603.... ... |HOUSTON. L. S B 12/16/2004.... 1,042,680 0 ..16,593 0
00-1100649.... ... |[KNOXVILLE...........c....c. L\ TS R 11/04/2004.... 2,746,990 0 ..45,669 0
00-1100677.... 1 [LAS VEGAS......ooiiririceissise et sssssssens NV [ e 02/18/2006.... 3,769,712 0 ..60,430 0
00-1100686.... vee [CHARLOTTE. oo NC..oovvviees [ v 12/15/2004.... 1,271,466 0 0
00-1100692 ... | SALT LAKE CITY. |UT .101/10/2005.... 4,315,502 0 0
00-1100697.... .. | CLEARFIELD........coosvviriinriiciis UTevii [ 01/28/2005.... 1,541,187 0 0
00-1100720.... ... |HOUSTON. L%, G 12/16/2004.... | .... 655,609 0 .10,433 0
00-1100722.... ... |HOUSTON. L. S B 12/16/2004.... | .... 821,713 0 13,077 0
00-1100723.... ... | WAUSAU Wi e 03/28/2006.... 1,658,761 0 .13,151 0
00-1100738 .|CHULAVISTA... CA .101/28/2005.... | .... 978,135 0 ..20,687 0
00-1100756.... OR...oovvvvnee [ v 11/08/2006.... 3,295,159 0 ..81,558 0
00-1100773.... CA v | e 08/31/2005.... 3,964,743 (V[ [ 123,529 0
00-1100781.... ... | BROOKLYN PARK.... MN.oiiciies 04/18/20065.... 4,374,149 0 .55,779 0
00-1100806.... ... |RENO. 03/15/2005.... 6,490,589 (0 [ O 105,880 0
00-1100807 ... | ELLENWOOD .| 06/24/2005.... 4,043,692 0 .62,201 0
00-1100822.... .| LAS VEGAS 06/07/2005.... | ccooovverrirriienns | e, 10,136,710 (U OO ORTONN PPN 159,189 0
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00-1100867.. . CA v | e 07/27/2006.... 2,823,703 0 ..44,653 0
00-1100868.. [ REDMOND......oviiiiiiinicisicsisssssissss e WA e | e 09/08/2006.... | ..oooverrirriinns [ e 18,562,275 (U O POONN PO 247,880 0
00-1100877.....covvvrierrirrrines FAIRFIELD........cccooonnn. N v 07/06/2005.... 7,574,500 | oo [ | e | e (V1 RTINS PPN 118,844 0
00-1100917.. .|W. BABYLON NY.iis i 02/05/2008.... 3,784,267 0 .40,693 0
00-1100918........coovvvvmrrecnnns [TONIA e | Ml | s 08/16/2005.... 1,907,575 0 ..29,554 0
00-1100920..........cccoeemvemrees [ BEAVERTON. ... | ORciciicns | s 08/09/2005.... 4,691,697 0 ..74,295 0
00-1100928.. | TAMPA s |l | 09/01/2006.... 5,000,817 (U OO ISV 159,666 0
00-1100983.. .| WAUKEGAN.. . [OOSR PP 10/26/2005.... 1,042,307 0 ..31,630 0
00-1100990........ccnmvvrivrienee ROCKVILLE........ovoeeveerieeiecesess e MD..oovovres [ e 05/10/2006.... 3,642,557 0 ..52,095 0
00-1100999.. .| SOUTH JORDAN.... UTeiei [ 11/07/2005.... 2,865,124 0 .85,817 0
00-1101003..........cccceevvemries [JACKSONVILLE........coovvviicicininriccieceiscisninsisniinnins | Fluciiniiiis | s 10/12/2005.... 3,132,863 0 ..94,759 0
00-1101007.......coervverreennns | TAMPAL Lo | Pl | s 12/08/2005.... [ ..o | e 765,555 0 ..92,339 0
00-1101025.. o [ MANHATTAN. ..o | KSuviitiiieiiins | o 12/08/2005.... 2,684,354 0 ..78,598 0
00-1101031.. .| PLANO. SRR IR 12/01/2005.... 2,056,168 (V1 PR OTTONN PR 248,757 0
00-1101041.....ooverinies GARDEN CITY......ccoouuue [C72 O R 04/28/2006.... 3,026,929 (U O RTONN PN 176,579 0
00-1101048.. .. | BERKELEY HEIGHTS........cccoovvnrinnrinniiniincncinnsiinnienes | Ndiciiciiins | s 12/01/2005.... 1,817,624 0 .80,374 0
00-1101056.. | ELLICOTT CITY c.ocviviiceiieriscieniicssissiiesissiensiessssssnens | MDesccciies [ 12/08/2005.... | ..ovverviniiiei | e 19,274,052 0 ..18,275 0
00-1101137..oooiia FRANKFORT ..o /OSSR S 04/23/2007.... 2,731,477 0 ..33,220 0
00-1101138.. [ INDIAN TRAIL......covevveveerceseesreesiceneeereeseesseesniesnsesneeins | NCrsressies | e, 04/26/2006.... 2,176,717 0 .51,627 0
00-1101152.. [ CINCINNATL oo | OHccciicinis | s 09/28/2006.... 1,119,353 0 .92,677 0
00-1101157..  [MASPETH.....ooiiirinierincscsriinissssissssisssssinnes | NY i | s 04/21/2006.... 1,013,554 0 ..28,047 0
00-1101197.. .. | COLUMBUS .1 02/06/2007.... 6,310,073 0 .57,517 0
00-1101211.. CJLAS VEGAS.......cooeverinnesssisniinsiesissssssissssssnsssesssssssnss | NVeciciinniins [ 06/29/2006.... 2,778,534 0 ..36,644 0
00-1101214.. I MIAML s | Pl | v, 12/07/2006.... 9,608,684 (U ORI ISV 119,872 0
00-1101309.. .. | BRANCHBURG.. .| 11/07/2006.... 3,318,478 0 .47,019 0
00-1101419.. JAVON. ... | MA s 0472712007 .... | covoovveerirninns [ e 417,191 0 .28,218 0
00-1101447.. . FLooiiiiiriies [ 06/29/2007.... 1,267,922 0 ..29,079 0
00-1101456.. .. |BURLINGTON .| 05/14/2007.... 1,904,828 0 0
00-1101475.. .. |LONGWOOD............... 12/27/2007..... 4,202,212 0 . 0
00-1101491.. .. | JACKSONVILLE BEACH..... FLooiiieiiies v 06/21/2007.... 3,327,012 0 ..74,438 0
00-1101509.. .. | ITHACA .1 07/31/2007.... 3,865,994 0 ..38,765 0
00-1101512.. .|BURRRIDGE....... 12/03/2007.... 3,122,479 0 ..21,837 0
00-1101521.. . 08/07/2007.... 9,728,299 0 .71,250 0
00-1101525.. .| AUSTIN 07/18/2007.... 3,635,148 0 ..43,047 0
00-1101540.......ccovrverrirrrines ORANGE ...t 08/29/2007.... 9,584,161 0 ..50,228 0
00-1101567.. .. | VARIOUS... 08/31/2007.... 8,063,416 0 ....486,786 0
00-1101568.. .| VARIOUS........... 08/31/2007.... 4,783,034 0 ....288,751 0
00-1101634.........ocvvvvrrirrines PITTSBURGH 04/18/2008.... 23,218 | oo [ | s [ 0 .45,839 0
00-1101650.. .. | BEDFORD 09/26/2008.... 6,049,031 (U PO ROONN PO 264,242 0
00-1101686.. .| PITTSBURGH 03/26/2010.... | ..ovvverriiinnis | e, 740,248 0 .43,625 0
00-1101690........covrvvrririenns WEST VIEW 06/10/2010.... 4,813,265 | ..o | e [ | 0 ..39,702 0
00-1101695........cocvvvverririrines KENT. 07/15/2010.... 3,192,844 | ..o e | | 0 ..99,642 0
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00-1101700.. o [HOUSTON. ..o | Wi [ e 09/01/2010.... 2,665,344 0 ..83,257 0
00-1101701.. [ FAIRVIEW. ... | ORuiciiciiiis | e 09/29/2010.... | covooeveeriiriinns [ e 11,127,560 0 ..711,256 0
00-1101702........covvverririrines CLINTON......oovitiirinrinerieriinnienisrisesiesinssensenessnsennes | UT o | e 10/08/2010.... 8,024,849 | ..o | e | e | e (V1 RTINS PPN 155,393 0
00-1101703.. [ GLENSHAW......oirrirvsnisiiscsnnesssisnissnnnns | PR | s 017271201 | e [ e, 10,277,048 (1 N 150,114 0
00-1101715.. S JLYNDHURST.....cooiiiiiniinniinnicniisniicsenisniessissiiesnens | N [ 12/01/2010.... 7,794,553 0 47,278 0
00-1101719 LOVELAND........coovmimrimrininninniinsinsinissnsssssssssssssenssns | OHeciviiiciiis | e 12113/2010... [ oo | s 660,132 | ..o [ | s [ 0 ..76,992 0
00-1101722.. [ SALT LAKE CITY oo UTeiie [ 12/27/2010.... 4,049,950 0 .37,379 . 0
00-1101725.. .. |ALBUQUERQUE.............. ceevenen | 017312011 2,125,511 0 .19,018 | ... .19,018 0
00-1101726........coovvvririenes COLUMBUS. S [1212912010..0 | e [ s 15,844,025 | ...oooieiiiriiini [ | s | (0 IR 137434 | ..o 137434 | oo [ 0
00-1101727.. . [ WEST BABYLON......coooovvinrinriccinninniienissisniesnisnisnennen | NY i | e, 02/15/2011.... 2,657,334 0 ..37,230 0
00-1101728.. .. | COLUMBUS . ...S... [06/08/2011.... 1,002,860 0 .92,648 0
00-1101729......cvvriricniines UPPER ARLINGTON............. OH..oovvvvviee [ 07151201 | oo [ s 33,309,866 | ......oovvrriiiririiins | e [ i | s (U OO ROONN PO 266,579 0
00-1101736.. [ SHAWNEE.........occeiesnesssseisssissieesisnssssennes | KSuvisviiniiins | o 03/01/2011.... 2,977,363 0 43,414 0
00-1101738.. .. |FLORHAM PARK........coconrinniinrinniinninninnisnsisniesssinnenn | Nd i | s 06/02/2011.... | covooveciieinns [ e, 18,427,467 (U OO ISV 106,574 0
00-1101743......oviricriis CHAPEL HILL.....coooiviiisiivciinnneiinnicsniseiesniiesiseniisniennnes | NG | e 11/15/2011.... 6,990,012 | oo | e [ e | s 0 ..54,391 0
00-1101746.. IMESA.nnnisns | A | e, 05/20/2011.... 2,277,455 0 ..40,602 ..40,602 0
00-1101747.. CIRVINE ceeierieeeisesenissisessessssissensesses | Cueiinciinees | e 05/02/2011.... 5,713,882 (U O RINN P 157,152 157,152 0
00-1101750.......courvvrririines BUFFALO GROVE..........ccoooiimiiiniiiniisnesssisssisnsiennes /OSSR S 05/05/2011.... 1,644,150 | ..o | e [ | s 0 .14,629 0
00-1101751.. ..|WOOD DALE. /SRS IO 05/05/2011.... 3,921,128 0 .32,019 0
00-1101753.. .. |HOUSTON 06/29/2011... | covooveriricnns [ e, 10,021,865 (U OO RPRTONN PPN 271,645 0
00-1101755.. .. | CLIFTON 06/28/2011.... | covooeerirenns [ e, 24,855,360 0 .89,476 0
00-1101756.. .. |NASHVILLE .107/20/2011.... 7,528,400 0 104,673 0
00-1101760.. ..|WOOD DALE.......... e | v 05/05/2011.... 2,165,731 0 ..28,130 0
00-1101761.. ..|WOOD DALE.......... 1SR IO 05/05/2011.... 4,525,982 0 ..36,958 0
00-1101762.. ..|WOOD DALE.......... IL .| 05/05/2011.... 3,441,415 0 ..28,102 0
00-1101763.. S CINCINNATL e 0], SRS I 08/30/2011.... | oo [ e 13,245,624 (U [ 116,113 116,113 0
00-1101765.. . /USSR DA 08/31/2011.... 4,183,982 (U RTINS 115,223 115,223 0
00-1101767.. .. | GREENFIELD, Wi .1 09/12/2011.... 8,835,713 0 .17,130 77,130 0
00-1101771.. [ CINCINNATL oo OH..oovvvvvvee [ i 07/2712011.... 4,895,285 0 ..37,467 0
00-1101772.. [ PARKER. ....civirsrivcrerisrssiseisesinssienisnesssssessiennses | COnninnninnns | o, 090172011 | coverireens [ e, 13,952,963 0 ..84,169 0
00-1101776.. .|ORANGE... .1 0972972011.... 4,090,113 0 121,919 0
00-1101777 ..o | ELONccinccncescciieccsnicssssiiesenienes | NG | s 10/12/2018.... 1,976,090 0 ..16,254 0
00-1101780........coceevveervreree [MINNEAPOLIS.......ovoiricciinienieciscscisnsinsienes | MNL | 097207201 | oo [ e 17,446,784 (V[ R 107,136 0
00-1101784........coovvccrrcennns [ SEATTLE e | WA | s 09/30/2011.... 6,250,509 0 ..37,885 0
00-1101788.......cccoeveerrvercre [ WEST CHESTER....cvvirierrinricnnceniverenseessssninenns | PR | s 10/31/2011.... 6,739,087 0 .83,172 0
00-1101789.......coevvverreennns [LENEXA s | K8 | 12/08/2011.... 6,699,043 0 .91,822 0
00-1101794........cooovvevrrvcrenns [RALEIGH. cooooicciecvccsnsiceiiesscnssnisniessennees | NG | s 11/21/2011.... 4,264,288 0 ..26,910 0
00-1101799.........cccevceevveverene [MIDDLE RIVER......oooiiiiiininnicciecscsnissnieniinnnns | MDD | 02/02/2012.... 4,122,657 0 ..34,735 0
00-1101800.. [ CHICAGO......oiiccisiiiciscinricsicssicseicssnisniessissiiesns | Il | s TB07201.. [ i | i 15,748,498 0 ..96,185 0
00-1101802.. [COLUMBUS.......ooorriresrseerees (0] P ..S... | 12/01/2011.... 9,801,723 (0 [ O 137,384 0
00-1101807......ccvvrierrinienes LAGRANGE.........ccooimimiinnicrisssssss s |14 (RO R 12/14/2011.... 2,453,569 | ....ooviririniini [ s | s | 0 .62,510 0




Statement as of June 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

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

62030

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

00-1101808.. .. | GAITHERSBURG...........cccouvvinnnee MD...ovvviies [ e 1211312011 | s | v 10,000,000 0 ..39,595 0
00-1101812.. | PLATTEVILLE. ..ot Wi | e 01/25/2012.... 4,703,897 | . 0 ..27,353 0
00-1101816 B I 03/01/2012.... | coververriirienns | e 40,963,864 coe [ e [, (V1 OO PRTONS PPN 387,424 0
00-1101817.....oovvrvverrceiins | OAKLAND ... | CAuiciics | s 06/27/2012.... 9,166,272 0 .52,253 0
00-1101819.. N 03/29/2012.... | covoeveriiriinns [ e 23,554,905 e . (U RTINS PN 132,868 0
00-1101825.........ceevveevvverees | REISTERSTOWN......ooviinninrinccinricnisninciscisninnnes | MDD | 06/01/2012.... 5,292,569 U O O 0 ..69,432 0
00-1101826.. .. | BEDMINSTER B - 04/19/2012.... 7,498,230 0 .56,116 0
00-1101828.. ..|DYER B 04/05/2012.... 1,333,711 e . 0 ..46,820 0
00-1101830.......ccvvrivriinienns PITTSBURGH........cocovriiriinriiniincisnisnissiesiiesssissiennes | PAuiiciiis [ 05/03/2012.... 3,710,147 P R OO 0 49,473 0
00-1101831.. [ COMMACK ... | NY i | s 04/25/2012.... 3,784,707 0 ..53,555 0
00-1101832.. | CENTEREACH. ..o |\') SO I 06/29/2012.... | covoovereriinns [ v 13,657,453 | . (V[ 134,679 0
00-1101835.......ccoririiciiines BRENTWOOD v [ TN 05/08/2012.... 5,234,990 cor e [ 0 44,174 0
00-1101838.. [ ANN ARBOR ..ottt sienes Mo [ 04/2712012.... | ... ....13,399,002 0 ...116,763 0
00-1101839.. .. | WASHINGTON e [ DG e 09/1712012..... | ... e ....21,290,110 0 ...127,702 0
00-1101841.....ooirinines FORT WRIGHT.......iiiiirinniciiecicinssieesineinine |18 CROTRN PR 10/12/2018.... 1,537,113 0 ..52,087 0
00-1101846.. .. | CHARLOTTESVILLE........oiviriiriiririnssieceesininas VA | e 05/01/2012.... 3,869,956 0 ..23,662 0
00-1101847.. .| BRENTWOOD v [ TN e 11/08/2012.... 7,480,956 0 .61,823 0
00-1101848 CINCINNATL. ..o (0] PR IR 07/20/2012.... | oo | s 18,076,272 (U O O 183,973 0
00-1101860.. .. | MILWAUKEE....... Whooeroeroes | cevveens 06/15/2012.... 8,653,867 (V1 RTINS IO 119,654 0
00-1101863..  [MULLICA HILL ..o N v 06/20/2012.... 3,996,514 0 ..53,148 0
00-1101865.. .. | COLUMBUS I 08/09/2012.... 6,211,699 0 ..49,668 0
00-1101869.. ..|IRVINE .| 08/09/2012.... - ....25,618,375 0 166,120 0
00-1101870.. o [PORTLAND.......oosmvvinniinniinnisnnisssisnniessniessnisssnnnnns. | ORuiiiisccis [ 09/25/2012.... 3,428,197 0 .31,138 0
00-1101872.. [ SANDIEGO........convirinrinrisnicsnisniissienisssessissisnsenens | CAuiiiciiiis | e, 10/10/2012.... 4,463,992 0 ..39,476 0
00-1101873.. .. | CINCINNATI . .| 08/23/2012.... e ....10,388,745 0 ..89,321 0
00-1101874.. ..|FT. THOMAS..... B 08/23/2012.... 7,348,137 0 .63,178 0
00-1101881.. w [NASHVILLE.......ooviiririnerisereseneissneiseneisssnsinsnesnenens. | TNuoiiciienis [ s 09/10/2012.... 4,239,351 0 ..36,023 0
00-1101882.. .. |REDONDO BEACH ... |CA .| 04/03/2013.... 4,279,401 0 ..26,116 0
00-1101883.. . [STUDIOCITY...oevriiriciis CA.oivvcvvs [ 03/05/2013.... 4,181,838 0 ..25,659 0
00-1101884.. .. | BUFFALO GROVE.........comiiriiieiisisissieseiseiss s /XSOOSO DO 08/21/2012.... 3,069,057 0 ..25,188 0
00-1101890.. .. |NEWPORT BEACH........ CA .[1012/2012.... - ...21,631,914 0 138,870 0
00-1101893.. ..|FORT WORTH > | e [ 10/0172012.... 8,900,803 0 ..49,591 0
00-1101894.. [ SCOTTSDALE.........coiirircirisissisises s AL TAB2012.. | e | i 19,796,929 (V[ O 253,556 0
00-1101895.. .| CHARLESTON... [5G P 11/113/2012.... 6,575,996 e . 0 .52,284 0
00-1101898 NEW YORK NY .o v 512012, [ o | e 26,637,182 v [ e [, (V1 RTINS RPN 161,461 0
00-1101899.. .. |NEW YORK NY.ins i 11115/2012.... 3,707,784 0 ..70,895 0
00-1101900.. .. | BELLEVUE........... WA e | e 12006/2012.... [ oo | v 10,480,958 e . 0 ..86,354 0
00-1101901.....oovvvriririines NASHVILLE.........ooviiiiiniicecss s L\ PSSO (R 03/14/2013.... 4,970,062 O O O 0 41,918 0
00-1101904.. o [WOODLAND.......cooosiiiirinninniinnisniesisnississississssinsionnes | CAuciiiciiins | e 10/24/2012.... 5,846,541 0 ..53,201 ..53,201 0
00-1101905.. .. |HERNDON VA | 10/26/2012.... | oo | v 28,406,377 | . (0 [ O 141,571 | ... 141,571 | ... ol 0
00-1101908.........corveurririenns CHICAGO........coovvvririnriciis [OOSR I 04/01/2013.... | covooeerirenns [ e 10,277,209 T O O (0 N 135,832 | oo 135,832 | oo [ e 0
00-1101909.......covvvvriirirines IRVINE......oiiici s CA.ooovvonnes | v T/B0/2012.... | oo | i 39,694,825 v e | 0 | oo | e 251,930 | .o 251,930 | ..ovvviicieninniiens | e 0
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00-1101912.. [COLUMBUS.......oooricsss s (] P WS 121192012 | s | e 22,452,319 (V[ OO 364,645 0
00-1101913.. | SALT LAKE CITY ..ot UTeiii [ 11/113/2012.... 2,084,126 0 .13,316 0
00-1101914......vorrririns LOGAN......cotieiiriiri et UTeien [ 11/113/2012.... 4,750,395 | ..oocviiiinininiins | e | e | e 0 ..29,947 0
00-1101920.. .. | CHANDLER..... VA B 12/20/2012.... 5,238,926 0 .44,245 0
00-1101921.. MAPLE VALLEY ....ooiviiiiiiiinisricsssses i WA e | e 01/1412013.... | oo [ e, 10,641,625 (U RTINS PN 140,104 0
00-1101922........coovrvvrririenns JUANITA .o WA o | e 02/07/2013.... 6,914,600 | ..o e [ | 0 ..53,362 0
00-1101924..........coovevvvceerenns [ TUSTIN s | CAuiiciis | s 12/05/2012.... | ... ....19,134,756 0 ...123,422 0
00-1101927.. I BRICK e | N [ 12112/2012.... | ... ....20,295,042 0 ....129,680 0
00-1101929.......covrivriirienns IRVINE......oooiiiinnininnininisniiniisssssssssssssssnnsns | CAuriiiiiciiis [ 01/03/2013.... BAMTTE | i [ e | e [ 0 .41,853 0
00-1101933.. | PITTSBURGH. ..o | PR | e, 12/21/2012.... 5,625,505 0 .47,610 . 0
00-1101934.. .| SCOTTSDALE SRR IR 05/01/2013.... | covooverirreinns [ e 13,811,292 .(9,279) ..82,641 ..82,641 0
00-1101935......ccoririicniines WASHINGTON | DCcis [ 03/1412013.... | covoocveriiricens [ e, 17,330,555 | oo [ | e | s (U O RINN P 156,797 156,797 0
00-1101938.......ccovvvvvmrrverines | GRIMES oo | B | s 03/27/2013.... 4,050,800 0 ..33,093 0
00-1101941.. 8. [06/30/2013.... | oo [ i 14,605,954 0 .91,647 0
00-1101944.........ooovvvvvrrveenes [OMAHA s | NEavciiiiis | s 03/07/2013.... 4,900,794 | .ooiiiiiiinninniies | e [ e | s 0 ..30,031 0
00-1101946..........coeveevveeereies [MCLEAN. ... | VA | s 08/02/2013.... 9,400,727 0 ..58,475 0
00-1101949.......ccocovvvevrrverena [COLUMBIA. ..o | SCiiiiiiiis | o, 03/19/2013..... | oo [ e 14,727,079 0 .77,333 0
00-1101951......ccocevvveevrrereees [WOODLAND HILLS.......oovvviiriniicniiniinciinnississienins | CAiis | s 09/03/2013.... 8,371,905 | ..oooiviiiiiiriiniins e [ | 0 ..68,940 0
00-1101953.. .. |FREDERICKSBURG.........coooviiciriiniisniiniisinissiiniens VA i | e 03/20/2013.... 5,030,166 (0 N 104,509 0
00-1101954.. .| WEST DES MOINES A | s 04/24/2013.... 5,931,267 0 ..49,603 0
00-1101956.. CHINO s | CAuiiciis | e, 04/11/2013.... 5,346,602 | 0 ..67,085 0
00-1101957.. .. | CINCINNATI .1 05/31/2013.. 16,495,358 3,026 3,026 137,183 0
00-1101958.. S PITTSBURGH. ..o | PR | e 03/22/2013.... | ... ....11,123,846 0 ..68,822 0
00-1101960.. JOMAHA s | NEo | 04/03/2013.... 3,332,744 0 ..28,527 0
00-1101963.. .. | PORT ORANGE FL .| 04/11/2013.... 6,007,345 0 ..32,899 0
00-1101964.. .. |BELLMORE.......... |\') SRR I 04/24/2013.... 5,913,775 0 ..35,063 0
00-1101965.. .. | SAN FRANCISCO............... CA.oovvcvies [ 06/04/2013.... 4,457,367 0 ..28,053 0
00-1101966.. .. |HUNTINGTON BEACH CA .107/01/2013.... 4,034,872 0 ..50,688 0
00-1101967.. .. | SANDIEGO......ccccovvmriririrnnns 04/30/2013.... 2,242,029 0 .13,201 0
00-1101970.. .. |KNOXVILLE.........ccouuuue. 07/03/2013.... 9,678,729 0 ..76,550 0
00-1101971.. .. |FARMINGTON HILLS .1 08/20/2013.... 7,124,253 0 ..58,160 0
00-1101972.. .. | CHAPEL HILL 05/17/2013.... 5,668,396 0 .69,764 0
00-1101973.. .. | CAMERON PARK........cccoommuvnns 08/28/2013.... | covooverrerreinns [ e 10,205,003 0 .59,115 0
00-1101975.. .| SOMERVILLE 10/12/2018.... 5,555,028 0 ..35,384 0
00-1101976.......ccovvvrrirrrines CITY OF INDUSTRY ... 07/09/2013.... | covooeverrerrrienns [ e, 20,149,830 (V1 OO PRTONS PPN 347,148 0
00-1101977.. .. |ANN ARBOR.. Ml [ 07/01/2013.... | ... ....13,320,614 0 ..86,278 ..86,278 0
00-1101978.. .| FREDERICK.. MD..covcins [ 06/27/2013.... | ... . ....28,004,666 LV OO ISR 157,512 157,512 0
00-1101979......virirririins SEATTLE ... WA o | e 08/01/2013.... | oo | s 16,033,794 (V[OOSR 207,997 0
00-1101980..  [NASHVILLE. ...t seeissisees L1\ ST B 07/02/2013.... | covooveririicnns [ s 44,725,746 (U PO ROONN PO 274,216 0
00-1101982.. .|NEWPORT BEACH........ CA o | e 06/11/2013.... 3,042,427 0 ..18,602 0
00-1101984.........ooovvrririnnns WEST VALLEY CITY. UTeiee [ 05/31/2013.... 6,305,822 | ..o | e [ | 0 ..40,386 0
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00-1101988 ... |SCOTTSDALE ...S... | 06/03/2013.... 7,387,096 0 .47,069 0
00-1101989 e [ SALEM....cooooececeececseeeceeeeeeeeeeeensieennessnsssnnessenensnnenes | OR e [ o 08/05/2013... | covooverririiinns [ s 12,523,287 0 0
00-1101990.... ... |LADY LAKE......cccoovmrr 05/30/2013.... | .... 20,245,432 0 0
00-1101993 ... |ROCHESTER .[10/01/2013.... | ... 25,276,889 0 0
00-1101994.... ... | TIGARD 08/21/2013.... 7,419,089 8,731 |.... 8,731 0
00-1101995.... v [MENLO PARK......ooviiriiiiirisiisss s [O7 VR I 06/10/2013... | covvoverirreinns [ e 26,474,895 (VO O 179,322 0
00-1101996.... ... | MIDDLEBURG HEIGHTS OH..oovvvvivee [ 07/1712013.... 6,163,204 0 .52,178 0
00-1101997.... we [LEXINGTON. oo KY o [ v 03/03/2014.... | covooevevirienns [ e, 11,701,275 0 ..96,419 0
00-1101998 ... |WINSTON SALEM NC .107/02/2013.... 9,592,007 0 ..59,955 0
00-1102000.... woo [NEW BEDFORD........ooiiiiiiiiinisnicississsisissisiines MA. i 08/12/2013.... 9,801,908 0 ..63,391 0
00-1102001.... ... |BROOKLINE (BOSTON).....c.ocovvvrrirriiiriniienns MA. oo [ 07/02/2013.... 8,098,365 0 .49,185 0
00-1102003.... ce [JUPITER s FLooiiiiiiins [ 09M712013.... | oo [ s 15,070,278 0 0
00-1102005.... ... |MOON TOWNSHIP.... PA oo i 07/01/2013.... 9,433,635 0 0
00-1102006 ... |GREEN (UNIONTOWN) OH .1 06/28/2013.... | .... 10,543,550 0 0
00-1102009.... e JAVON s OH..oovvvvvve [ v 08/22/2013.... | .... 30,714,793 0 0
00-1102010.... ... | MANSFIELD L%, G 11/25/2013.... 4,940,734 0 0
00-1102011.... .| MANSFIELD L. SO B 112512013 [ oo | i 21,409,847 0 0
00-1102013.... (]G I 09/25/2013.... | ... 18,648,695 0 0
00-1102015.... 1 [BOSTON. ..o MA. o [ 07/30/2013.... | .... 12,830,892 0 0
00-1102016........cocvvvvrririrines ANN ARBOR ...ttt M i 08/01/2013.... 6,033,959 0 0
00-1102021.... oo |[EVANSTON......oooviririiiiines [OOSR I 09/09/2013.... 2,194,191 0 0
00-1102024.... i [LASVEGAS.......oocveveeeeeeeeesvessee e NV | e 10/11/2013.... 2,278,746 0 0
00-1102027.... .| OWASSO... (]G IR 10/10/2013.... | .... 18,615,566 0 0
00-1102028.... . [O] GO IR 10/10/2013.... | ... 14,561,122 0 0
00-1102029 BROKEN ARROW, ] OKeieies [ 10/10/2013.... 8,723,198 (V1 O RTONS PPN 127,364 0
00-1102030.... ... | LOS ANGELES.. 09/03/2013.... 4,603,091 0 ..35,503 0
00-1102031.... ... | PASADENA. 09/03/2013.... 2,191,948 0 ..16,906 0
00-1102033.... ... | EDWARDSVILLE 10/31/2013.... 8,999,828 (U O [ 192,808 0
00-1102035.... ... | HIGHLAND PARK S TX. O7MT712013... | oo [ e, 12,675,429 0 71,071 0
00-1102037.... <. | INDEPENDENCE TWP.......oitiiiimiinniieriesirisseiissiienienes Mo [ 09/05/2013.... 8,881,949 0 0
00-1102038 ... |LONE TREE.. Cco .1 08/29/2013.... | .... 19,631,961 0 0
00-1102040.... ... | CARSON CA oo [ v 08/29/2013.... 3,919,457 0 0
00-1102041.... +.. [SPARTANBURG........ovviriiiinisiecniss s 151G R 10/23/2013.... 6,065,561 (V[ R 122,651 0
00-1102044.... ... | CHARLESTON... [5G P 10/12/2018.... 2,525,331 0 14,794 0
00-1102045.... ... | DENVER.... CO.vvvres [ i 02/13/2014.... | .... 34,939,973 0 0
00-1102046 ... |[EASTISLIP... 12172013, 11,899,375 0 0
00-1102047.... .| CHARLOTTESVILLE...........oovvovrinirrerinrinniiniicveirenreniiennes | VA [ 10/12/2018.... 2,744,545 0 0
00-1102050.... o [CHINO s | CAuicciies | s 12/30/2013.... | ... 10,028,885 0 0
00-1102051.... i | GAINESVILLE.........oiirverrvenreenneeenneeenserensneessesesnnesennenes | Fliciinniiiinnnes [ 11/01/2013.... | .... 12,545,691 0 ..65,035 0
00-1102065.... | SEATTLE ..o | WA | 11/01/2013.... 3,916,908 0 21,474 0
00-1102066 .| 11/01/2013.... 5,389,796 ..(4,645) .28,411 0
00-1102067.... ND.oovveviees [ i 02/03/2014.... 3,834,939 0 ..75,094 0
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00-1102068.... co [PIKESVILLE.......covvoovviecrisessesesissnsiesssissssisssssssssssnnnss | MDovecieees [ s 10/30/2013.... 3,544,273 0 .25,978 0
00-1102073.... ... NORMAN e | OKees | e 11/07/2013.... 8,335,048 0 ..95,655 0
00-1102076.... v [MISSION VIEJO......ouiiiiiniiieinsiesierissiesieesiesinens CA.ovvvennes [ v 11/119/2013.... 7,000,000 0 ..30,878 0
00-1102077 .. | YUKON.. OK . .[12/19/2013.... . .20,938,381 0 ..98,931 0
00-1102079.... AZ B 12/16/2013.... | .... 25,713,447 | ..o | s (10,266) | .... (10,266) | ...coovvenrecrieriicins | v 120,501 0
00-1102084.... ... |WOODSTOCK... GA B IR 01/09/2014.... | .... 25,328,714 (VO O 121,718 0
00-1102087.... ... |MADISON Wi | cervens 06/03/2014.... | .... 10,703,445 0 .51,392 0
00-1102088.... <. IMADISON.......oovvvrrinrireriranes Wi [ s 02/03/2014.... 2,108,168 0 ..23,576 0
00-1102089 ... |HUNTINGTON BEACH CA .101/03/2014.... 4,060,560 0 ..19,961 .19,961 0
00-1102092.... cer [ SANDY oo OR...oovvvinie [ v 04/07/2014.... 2,036,984 0 .10,135 10,135 0
00-1102093.... ... | CHATTANOOGA... L\ TSSO IR 02/07/2014.... 3,036,275 0 ..33,927 0
00-1102094.... ... | CHATTANOOGA... L1\ TSSO B 02/07/2014.... 3,199,514 0 ..36,044 0
00-1102096.... v | BALTIMORE........coovvvrrivnrinirrerirerinnisnnsnisesenesseesniennnes | MDuciiciiiccis | v, 11/112/2013.... 9,487,519 0 0
00-1102099 ... |BEAVERTON. .[12/10/2013.... | ... 29,584,225 0 0
00-1102100.... ... |SAN DIEGO... SO OSURORORSOPTORPPOORN 07 WORSPOORPONTES IPPOOON 12/12/2013.... 7,286,869 0 ..53,420 0
00-1102102.... wo [ONTARIO......ooiviriniinririsnissississssssnssissssssnnns. | CAuniiicciiines | o 10/31/2013.... 6,605,252 0 ..49,063 0
00-1102106.... ... |CARROLLTON......... 1D N 12026/2013.... | oo | i 10,318,756 0 ..48,808 0
00-1102107.... ... |ADDISON.........ccocouvvnene. /OSSR S 12/19/2013.... 5,458,466 0 42,701 0
00-1102108.... I WAUKEE. ... A | s 12/202013.... | oo | i 15,662,038 0 ..83,325 0
00-1102109 BROOKLYN......oiiiiiriiiieiiriiie s NY.ciienes [ 12020/2013.... [ oo | i 11,387,832 0 ..63,816 0
00-1102110.... wo [PITTSBURGH. ...t PA oo 06/05/2014.... | coooovvrireinns [ e, 20,618,992 (U N 149,866 0
00-1102111.... 1o [FORT COLLINS.....ouiiiriiiteine ettt issesssssssisees (610 NP IV 01/23/2014.... 7,960,556 0 ..60,992 0
00-1102114.... ... |MILWAUKEE....... Wi | cevveens 10/12/2018.... 4,954,616 0 0
00-1102116.... JCHARLOTTE. ... |\ (ORI R 01/2212014... | oo [ e 48,543,896 0 0
00-1102117 BOSTON.....couiiiinriiiiriie it esienes MA i [ 06/02/2014.... | covooeverviiricnns [ e, 22,135,956 (V1 O RTONS PPN 118,152 0
00-1102121.... ... |AUBURN HILLS.... M [ 01/2912014... | covocreens [ v, 16,337,114 0 ..98,681 0
00-1102126.... L |GRIMES........cooovvirinri A | s 03/06/2014.... 4,018,501 0 ..29,384 0
00-1102128.... «.. |ONTARIO.......oovvrrinririinns [O7 VR I 04/22/2014.... 7,122,526 0 .53,913 0
00-1102130.... ... | LONG BEACH e |CA i | e 10/12/2018.... 2,408,247 0 .17,563 0
00-1102132.... wo [PITTSBURGH. ...t PA oo v 03/31/2014.... 8,383,365 0 0
00-1102133 ... |BALTIMORE..........cocomriirrianee MD. .103/10/2014.... | .... 50,730,806 0 0
00-1102137.... ... | GRAND RAPIDS.... M e 07/08/2014.... 6,981,729 0 0
00-1102138.... .. [CANONSBURG........ccoovririnrinniininnisninnissisnsinnnnnnns | PR | e, 03/1212014... | oo [ e, 10,556,860 (V[ R 113,716 0
00-1102139.... woo [ONTARIO.....ooiiinriiniinrisriisnicssissiiesssincssisssessennns. | CAuiiiiciiiens | o, 04/10/2014.... 3,798,693 0 .27,915 0
00-1102140.... e [LAQUINTA esneennsesissississssssenens | CAuciiieriiiens | v 02/28/2014.... | .... 20,028,853 0 0
00-1102142 ... |ENGLISHTOWN.... . .| 08/11/2014.... | .... 17,778,470 0 0
00-1102145.... ... |CHARLOTTESVILLE e | VA | s 04/10/2014.... 3,409,994 0 .17,869 0
00-1102147.... v [WALNUT CREEK.........ooviiniinrinniinninniiniinnisnisnsisninnns | CAuiiiciiins | e, 09/29/2014.... | oo | s 28,745,360 (V[ [ 152,497 0
00-1102148.... v [MIAMISBURG.....c.oovererieierierineinnensssisensssissnesnesssnensees | OHeeciicinins | e, 05/28/2014.... 9,423,077 0 .61,979 0
00-1102149.... o [ANNAPOLIS.........ooovviinnrinrriinnriisnriisnniisnniisnnissnesisnnenns | MDeiiciiiics [ 06/10/2014.... 3,781,748 0 ..29,101 0
00-1102150 ... |LITTLE ROCK .| 06/24/2014.... 4,682,174 0 ..52,098 0
00-1102152.... EDISON....ociinnivcrierinnicnnissieniesesssississiseneneenns | N [ 06/12/2014.... | covooceeiricnns | e, 19,503,296 0 | oo | e 224,315 0
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00-1102156.. .. [LOS ANGELES.........cccoovvvurriins CA v | e 05/16/2014.... 6,640,729 0 .37,615 ..37,615 0
00-1102158.. .. | PORTLAND........ OR..ovvvines [ v 05/15/2014... | covocerricens [ e, 18,756,386 (U O RINN P 100,267 100,267 0
00-1102161......ovvvrrririrines FULLERTON......oouiiiiiniieiieniesienisss s CA.ovvvennes [ v 07/15/2014.... 6,626,765 | .....ooouvrrririiniins | e | e | s 0 ..31,303 0
00-1102162.. .. | CHULA VISTA (07 VSRR IR /0312014 | oo | i 10,377,228 (U ORI ISP 111,214 0
00-1102164.. .. | ITASCA /SOOI IO 07/29/2014.... 5,552,527 0 .44,372 0
00-1102165........coovvvvrririenes FRANKLIN PARK ... /OSSR S 07/29/2014.... 4,121,587 0 ..30,867 0
00-1102168.. [ LEXINGTON....coonicnicciecsrsnissisnisssnsnssssninnns | KY v | s 06/18/2014.... 6,353,705 0 12,476 0
00-1102169.. ST LOUIS....cicverircrrsriseicerineiesisresniessissseenines. | MOhcviiiciins | o, 08/22/2014.... 9,522,046 0 ..50,950 0
00-1102170.....cvvririinienes WATERLOO........ [ IO 08/22/2014.... 5,461,383 0 .61,442 0
00-1102171.. .. | FLOWER MOUND 07/23/2014.... 3,104,549 0 .16,751 0
00-1102173.. [ LEXINGTON....cooociiccssiss e 09/12/2014.... 8,977,703 (V[ 101,199 0
00-1102179.....ccvvririinirins COLUMBUS. 01/02/2015.... 2,193,556 | ... [ | s [ 0 ..28,682 0
00-1102183.. .. | VERONA 10/12/2018.... 3,904,218 0 ...150,413 0
00-1102184.. .. | CHEVY CHASE 07/2912014... | covooricnns [ e, 13,336,279 0 cereenennn. 105,975 0
00-1102185.......oovrvriirirines CHEVY CHASE 07/2912014... | covooevvricnns [ e, 13,336,279 (U O RTONN PN 105,975 0
00-1102186.. 07/1412014.... | ... ....19,627,385 ((CHE:) T O I 127,000 0
00-1102190.. . 08/07/2014.... | ... . ....20,548,076 0 ..94,207 0
00-1102191.....ooviirririins ALPHARETTA 06/27/2014.... | oo | s A7,575,896 | ...cooovviviriiniiienns | o | s | s (V[ O [OOOO 264,507 0
00-1102192.. .. | SEATAC 09/05/2014.... | ... ....12,032,285 0 ....225,842 0
00-1102193.. .| OCALA 09/11/2014.... | ... ....19,200,654 0 ....151,653 0
00-1102196.. 12/15/2014.... 1,353,626 0 ..13,460 0
00-1102197.. .[12/15/2014.... 3,181,021 0 ..31,632 0
00-1102198.. . 12/15/2014.... 2,910,296 0 ..28,939 0
00-1102199.. .. | SAN DIEGO 07/10/2014.... 9,918,004 (U ORI ISV 100,129 0
00-1102204.. .. | ST CLAIR SHORE: .| 04/30/2015.. 10,428,841 0 ..74,459 0
00-1102206.. .. | GREENVILLE 10/22/2014.... | ... . ....11,632,455 0 ..65,060 0
00-1102208.. .. | SANTA CLARA.. 1200412014... | oo | e 42,468,260 (U OO RTONN PR 241,540 0
00-1102215.. .. |LEXINGTON.. .[11/03/2014.... 6,612,387 0 ..34,766 0
00-1102217.. .. | RICHMOND 10/23/2014.... | oo | i 30,473,692 (U OO SO 170,155 0
00-1102223.. .. |AMERICAN CANYON.......ocivuiiimriiinirisriseiissiiesienissenns CA.ovvvcnnes [ v 11/03/2014.... 7,169,135 0 ..56,745 0
00-1102224.. .| CHESTERFIELD... MO .1 09/17/2014.... 7,688,715 0 ..60,075 0
00-1102225..........cocveevreerenes [ LINCOLN. s | NEecciiii | s 10/12/2018.... 2,071,737 0 ..82,346 0
00-1102230..  [NEWPORT...ooririinririncinnisnisnsinnissssnsssisssssssnses | KY v | s 10/15/2014.... 8,633,459 0 ..45,202 0
00-1102231.. .. | CINCINNATI cerenenees [ 01/28/2015.... 7,373,434 0 ..45,240 0
00-1102232.......ccovvirrirrrines REHOBETH BEACH........ccccoovunue DE...oiovis [ 12/08/2014.... 9,484,586 | ..o | e | e | s 0 ..71,346 0
00-1102235.. .. |LOS ANGELES.........ccooovvvnrrnnns [O7 VSRR I 09/17/2014.... 1,973,347 0 ..15,255 0
00-1102238.. S| COLUMBUS.........ooiiiericiisie e OH..oovvvvvvi [ 09/30/2014.... | covoocveriricnns [ e, 10,165,198 0 ..54,436 0
00-1102242 NASHVILLE.........ooviiiiiniicecss s L\ PSSO (R 11/14/2014.... 4,832,757 | oo | o [ s | 0 ..35,547 0
00-1102243..  [ROCKVILLE. ..ottt MD..cvovies [ e 42014 | o | i 25,452,972 (U O RONN P 141,599 0
00-1102246.. ..|SANDIEGO........cccoovrvmrrrrannnes CA o | e 12/08/2014.... 4,661,732 0 ..25,064 0
00-1102249.........oovvvvrricrienns JERICHO NY.ins [ 121972014 | oo | i 14,338,489 | ..ooooveinririinci [ | s | 0 ..81,020 0
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00-1102253.. .| WASHINGTON e | DG [ e 12/01/2014... | oo | o 23,790,399 (V[ O 159,736 0
00-1102256.. N I 12/18/2014.... 5,340,832 0 ..39,432 0
00-1102257.......ccovvvveerrverre [ COLUMBIA. ..o | SCciieviiiins | v 121172014 [ e | i 12,721,880 0 ..71,567 0
00-1102258..........cccocovmveereies [ STANTON...oociccccesnccsnississensnsissinniees | G | e, 12/04/2014.... 8,856,466 0 .40,488 0
00-1102259..........cocvveevrecrenes [WALTHAM. ..o | MA i | s 12/18/2014.... 9,869,264 0 ..78,568 0
00-1102260...........cccoceevvevreees [BRANDYWINE........coooiriinnnncincisniisnncicecscinniinnes | MDD | 10/12/2018.... 3,475,966 0 ..63,241 0
00-1102263.. | DERBY ..o | KSuiiiiiciiins | e, 12/01/2014.... 8,609,550 (U OO ISV 162,315 0
00-1102265.. .. | FONTANA.. CA.ovvvennes [ v 12/03/2014.... 4,830,979 0 .53,936 | ... ..53,936 |... o 0
00-1102266...........cc0oenvvrrenee SARTELL. ..o MN.oovviies [ 06/11/2015.... | covooveririnns [ e, 14,643,874 (0 IR 107,864 | ......ccc...e. 107,864 | ..o [ s 0
00-1102267.. .. |RIVERSIDE e MO | e 03/12/2015.... | covoevriricnns [ e, 12,050,185 (U RTINS PN 133,678 0
00-1102268.. [ WESTPORT.....ooriiriirirircicisissss s sssssissssssines [0 PURR R 12111/2014.... 8,788,106 0 ..49,657 0
00-1102269.........cocverrirrrines WOODLAND.......ovviiiiiiinirisissis s CA.oovvcvis [ v 12/04/2014.... 6,439,237 0 ..49,691 0
00-1102270.. . Wi | e 12/22/2014.... | ... ....29,847,864 0 0
00-1102271.. [ COLUMBUS.......ooicss s OH....ccoeeee. ..S... [02/1712015.... | ... ....39,961,600 0 0
00-1102272.......ccovvvrrrinirines COLUMBUS........oooiiriciieiiiniissssiiesi s OH....ccooveee. ...S... [02/17/2015.... 15,637,147 (U O RTONN PN 172,437 0
00-1102274.. [O7 VSRR I 04/01/2015.... | ... ....23,682,383 0 ....173,366 0
00-1102275.. . VA | e 12/16/2014.... | ... ...50,118,773 0 cevieninn.265,047 0
00-1102279.......ccovrvrrirrinns VIRGINIA BEACH VA i | e 12/16/2014.... 28,429,722 (U O O 146,581 0
00-1102285.. | DUBLIN. s 0], ISR IR 12/115/2015.... | ... ....27,099,192 (0 N 126,821 0
00-1102290.. 03/02/2015.... | ... ....10,577,258 0 .61,745 0
00-1102291.. 01/16/2015.... | ... ....10,137,396 0 .51,853 0
00-1102292.. .1 06/19/2015.. 30,072,257 0 107,000 0
00-1102293.. . 12/30/2014.... | ... ....13,252,424 0 cervnnn.246,219 0
00-1102294.. .. | CHESAPEAKE 12/18/2014.... | ... ....23,953,124 (V1 IR R 143,717 0
00-1102296.. .. | CLIVE. .1 06/22/2015.. 16,121,902 0 ..85,750 0
00-1102299.. ..|CANTON 04/30/2015.... | ... - ....13,829,327 (U [ 147,009 0
00-1102301.. ..|NORTH BEND.......... 10/12/2018.... 6,304,374 0 ..52,439 0
00-1102302.. .. | CINCINNATI .[10/13/2015.... - ....20,604,911 0 ..94,644 0
00-1102308.. ..| TUCSON . 01/22/2015.... 7,936,820 0 .46,844 0
00-1102312.. [ MIRALOMA.....coooiiiieiieisie e . 10/12/2018.... 2,532,393 0 ..19,452 0
00-1102316.. .. |ROCKVILLE. .1 06/01/2015.... 4,769,698 0 ..37,045 0
00-1102318.. .. | GRANDVIEW HEIGHTS 03/31/2015.... | covooeveriiriinns [ s 44,524,879 (U RTINS PR 454,530 0
00-1102322.. .. | CINCINNATI 09/03/2015.... | ... ....23,190,583 0 ....159,867 0
00-1102323.. .| ANN ARBOR 07/01/2015.... | ... - ....16,450,833 e . 0 .. 122,917 0
00-1102324 02/27/2015.... 8,523,193 v [ e [, 0 ..93,343 0
00-1102325.. 10/12/2018.... 2,590,492 0 ..92,643 0
00-1102326.. 06/22/2015.... | covooeveriiricnns | e, 15,115,923 e . 0 .81,181 0
00-1102328 FL I I 04/20/2015.... 3,918,509 O O O 0 .43,102 0
00-1102330.. .. | DUBLIN N 04/20/2015.... | ... ....39,411,520 0 ...214,443 ...214,443 0
00-1102334.. .. | CINCINNATI I 09/17/2015.... | ... e ....17,957,146 | . 0 cerrnnnnn 126,956 | ... 126,956 | ... ol 0
00-1102336........covmvvrririenns MENLO PARK.......oiririiniinicisisssssssssssnies CA.oovvveis [ 04/15/2015... | covooverircnns [ e 32,056,996 T O O (U N P 370,643 | .....ccc...c 370,643 | ..o | e 0
00-1102337.....covvririirirines CHATSWORTH. ... CA.ooovvonnes | v 04/08/2015.... 9,026,253 v e | 0 272,999 | i 72,999 | ..oovvviiiinciinieens | e 0
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00-1102340.. . |CONCORD.........ocorvmrriinrriisnriisnriisnsiisnsiisnsissnsissnnsnnnns. | NG [ s MM3/2015... | oo | e 17,527,806 0 ..291,217 0
00-1102341.. .. | CINCINNATI e 10/12/2018.... 6,746,806 | . 0 cernernnn. 241,662 0
00-1102343........ooovvvrrirrrines BELLEVUE........ccoiiiiverrernrnnicnncsniveniennssesnsninens | WA | e 04/22/2016.... | covooevereriiricnns | e, 10,720,681 | .ooovveeieicrienis | e (14,297) [ oo | e (14,297) .52,763 0
00-1102344.. | BELLEVUE.......oiiiinicninrsniiniiscsnsnesnisnisssiennns. | WA | s 04/22/2016.... 7,378,409 | ..o [ e, (15,862) | .. (15,862) ..50,385 ..50,385 0
00-1102346.. .| ATLANTA... B I 10/12/2018.... 3,233,459 e . 0 15,857 | ... .15,857 0
00-1102348 SAN DIEGO.........ccoorvimrnriniinrisnissnssissiinnsssnssnsinnss | A | e 08/03/2015.... | covooverrirreinns [ e, 27,423,710 U O O (V[ O 208,395 | .....ccoooue 208,395 0
00-1102350..  [MELVILLE.......coocerennneennneenseeenseeenseeesesesnesesseseneees | NY s [ 04/29/2015.... 9,280,124 | 0 ..54,140 ..54,140 0
00-1102352.. .| COLUMBUS. 8. [06/02/2015.... | covovveiricens [ s 10,786,377 2,097 |.. . 2,007 | oo | e 124,335 124,335 0
00-1102353 PALO ALTO.....coovviinvinrinniensisniinsisnissesnsissisnsisnssnsenes | CAuiiiiicniis [ 08/04/2015.... 3,543,636 P R OO 0 .62,214 0
00-1102354.. .. | SAN ANTONIO. > N 05/18/2015.... 7,279,980 0 ..55,684 0
00-1102358.. .. | JACKSONVILLE BEACH..... FL I I 08/03/2015.... | covooverrirrinns [ e 10,556,858 | . 0 ..78,358 0
00-1102361.......ccorivriiiiines CHEEKTOWAGA NY.ciis [ 10/12/2018.... 3,271,365 cor e [ 0 ..57,495 0
00-1102362.. o | FEDERAL WAY ...t WA o [ s 04/30/2015.... 9,774,682 0 ..73,357 0
00-1102363.. o | ELIZABETHTOWN.....cocvviriiiirininiisiesissssssisises |14 (RO PR 05/26/2016.... 4,642,195 (U R IN 102,111 0
00-1102364.........covvvvrriernne CUYAHOGA FALLS.......cooiiniiiiesisissiesieiesiens OH..oovvvvvve [ v 05/28/2015.... 8,982,729 0 ..99,667 0
00-1102366.. .. | WILMINGTON |\ (ORI 06/18/2015.... 7,471,289 0 A7 0
00-1102367.. .. | SAN FRANCISCO. . CA.oivvceeis [ i 05/11/2015.... 7,510,194 0 41,756 0
00-1102369.........cvvvvrririinns VANCOUVER.......... WA o | e 1213112015, | oo | e 12,222,120 0 ..69,156 0
00-1102373.. .. [MARYSVILLE........cccoovviriirri WA | e 05/08/2015.... 2,850,040 0 ..50,245 0
00-1102377.. [ REDMOND......coooouiiiiiciineiciisiss s WA e | e 06/30/2015.... | covoocverriricnns [ e, 10,570,615 (U RTINS PPN 113,668 0
00-1102379.. .. | SAN ANTONIO. 1D B [ 05/29/2015.... 5,457,940 0 ..41,895 0
00-1102380.. .. | SAN ANTONIO. TX . .1 05/07/2015.. 19,826,268 0 ..89,071 0
00-1102381.. ..|BEVERLY HILLS.........cccoovviirrii CA v | e 06/26/2015.... | ... ....24,546,652 (U OO [ 192,957 0
00-1102382.. .. | DUNWOODY........cocourrmrirrns GA B I 06/01/2015.... | ... ....21,351,898 0 0
00-1102384.. .. |ROCHESTER . |MN. .[10/12/2018.... e ....10,163,370 0 0
00-1102385.. CJLAS VEGAS......ooevierinesseissrsnsiesssssssssssssssssesssssssnses | NVeciiciesins [ 09/01/2015.... 5,441,627 0 0
00-1102387.. 07/01/2015.... 3,266,916 0 0
00-1102388.. .1 09/18/2015.... 3,696,973 0 ..25,996 0
00-1102391.. . 09/09/2015.... | covooverririinns [ e 29,840,931 (U OO SO 142,245 0
00-1102392.. .. | SACRAMENTO........cvuiririerinnirenieninrisesinsinenisenienennes | CAueiiiniiiiins | v 07/07/2015.... 2,425,430 0 ..26,317 0
00-1102394.. .. |ANN ARBOR.. .1 07/31/2015.... - ...32,047,337 0 239,510 0
00-1102397.......ccceeveevrverenes [ DRAPER ..o | U T e | s 07/30/2015.... | ... e ....10,397,853 0 ..68,901 0
00-1102408...........ccocovvvvmreees [AUSTIN o | T o | e 09/10/2015.... 5,749,072 0 ..30,499 0
00-1102409.. RO I 11/13/2015.... 6,382,291 e . 0 ..33,042 0
00-1102423 B I 11/18/2015.... 9,823,590 v [ e [, 0 ..45,664 0
00-1102436.. . IO [ 03/07/2016.... | ... . 17,171,029 0 .83,612 ..83,612 0
00-1102439.. .. |CONYERS . JROTRN 10/15/2015.... | ... e ....11,604,025 (U1 T RTONN PN 122,068 | ... 122,068 |... ol 0
00-1102460..........ccocorrrirrenes BROOKFIELD...........ccoomviiimriinmriianeiisnniisnniisnesssneiisnennnns | Whiniiiin [ 12/03/2015... | coovvevvvecciins | v 23,644,470 (V[ [ 113,209 | oo 113,209 | oo [ s 0
00-1102461.. [ MIDDLETOWN......ceviirinninninninnisniiesisnissssssssssnsnnnns | NY e [ 11/24/2015.... 6,476,091 0 .46,974 0
00-1102462.. AZ I 03/28/2016.... | ..ooovverriineis | s 13,263,922 | . (U OO O 404,989 0
00-1102465 (07 VRS I 05/03/2016.... 6,325,223 P O O 0 ..29,001 0
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00-1102468.. o [PITTSBURGH. ... PA oo 12/17/2015.... 3,836,926 0 .19,672 0
00-1102475.. .| SANTA CLARA.......cccoovvvis CA.oirvceis [ 12/0972015.... | oo | i 13,734,055 0 ..68,583 0
00-1102487 MALDEN.......coooriimrinnrreninrinniinnnnienenissesesnisnsisenennes | A | e 10/12/2018.... 3,204,897 | ..o [ e | e | e 0 ..33,489 0
00-1102491.. . [MERIDIAN......cooiriiirnriiniinnsnsscsnisniinsssinsssnssninnns | Do | e, 02/01/2016.... 9,319,074 0 .64,731 0
00-1102512.. LAKESIDE. ... SOOI RN 11/01/2016.... 8,418,542 0 70,791 0
00-1102519 ROCKVILLE. ..o MD...ovvvves [ e 02/24/2016.... 2,979,549 | ..o [ | s [ 0 .21,433 0
00-1102529.. .. | FARMINGTON HILLS........covvivrinrinriiniinnicniisnisnisniennes | Ml | e, 11/30/2016.... 9,340,616 0 ..54,150 0
00-1102530.. .| COLUMBUS. 1 | 07107/2016.... [ oo | e 18,340,315 (V1 RTINS PPN 187,959 | ... 0
00-1102531 COLUMBUS. 1o | 07107/2016.... [ oo | e 16,047,775 | oo [ | e | s (0 IR 164,464 | ............. 164,464 | ..o [ 0
00-1102532.. .. | COLUMBUS . |07/07/2016.... | ... ....11,462,697 0 L 17474 L A17474 0
00-1102535.. .| CINCINNATI 09/30/2016.... | ... ....24,510,358 0 ....153,708 0
00-1102542.........ococverrcrianes MAUMEE........ 07/25/2016.... 13,562,604 | ...oooioiciiciiiciis [, | e | 0 ..67,009 0
00-1102546.. .. | CERRITOS.. 05/02/2016.... | ... ....11,696,078 0 ..85,241 0
00-1102558.. .|FULLERTON 06/30/2016.... | ... ....22,338,511 (U OO ISV 121,526 0
00-1102561........covvvriirirines ANAHEIM........cccoovvvnnen 06/30/2016.... 6,858,733 | ..ooiiiieiieinrineiies | s [ e | s 0 .37,313 0
00-1102563.. .. | COSTA MESA.... 06/30/2016.... | ... .. 14,527 177 0 ..79,031 ..79,031 0
00-1102565.. .| COSTA MESA.... 06/30/2016.... | ... ...21,862,210 (U O RINN P 118,935 118,935 0
00-1102566..........cocvvrrierienes LAGUNAHILLS........ccooviiirriiariins 06/30/2016.... 9,335,497 0 ..50,787 0
00-1102573.. .| LAS VEGAS, 12/01/2016.... 9,266,691 0 ..63,668 0
00-1102587.. . 09/30/2016.... | covooeverrirriicnns [ e, 10,370,981 0 .52,379 0
00-1102590.. .. |CHARLOTTE 06/06/2016.... 7,990,786 0 ..56,007 0
00-1102598.. .. |NOVATO. .107/12/2016.... ....14,542,168 0 ..74,760 0
00-1102601.. .. |RICHMOND 06/30/2016.... 2,677,905 0 .18,910 0
00-1102602.. .. | CHANDLER..... 06/24/2016.... 8,449,334 0 ..60,415 0
00-1102605.. .. | CHARLOTTESVILLE..... .1 03/08/2017.... 5,035,839 0 ..72,983 0
00-1102606.. .. |CHARLOTTE 07/12/2016.... 7,839,790 0 ..40,881 0
00-1102620.. .. | PORTLAND........ 08/25/2016.... 7,917,551 0 ..39,235 0
00-1102621.. .. | COLUMBUS. .[10/12/2018.... 2,472,136 0 .28,911 0
00-1102622.. .. |CHARLOTTE 12/0972016.... | ..o | e 23,186,202 (V1 OO SRTORN PR 234,005 0
00-1102624.. .. | INDIANAPOLIS, 12/20/2016.... | oo | v 15,919,965 (V1 PO NTONN PPN 110,327 0
00-1102625.. .. | CHATTANOOGA .1 10/14/2016.... 8,113,089 0 ..80,573 0
00-1102627.. .. | HIGHLANDS RANCH CO.ovrevee [ 02/06/2017.... 7,947,045 0 ..52,960 0
00-1102638.. . [MARIETTA ..o [C7 N 08/08/2016.... 8,939,539 0 ..65,560 0
00-1102639.. | GAINESVILLE......oioiiicicccsssiessesissiins [C7 N PR 08/08/2016.... | ccoooverrirriinns [ e 11,950,753 0 ..87,643 0
00-1102640........ccvvverrirrrines WAKE FOREST.......cccoouvrerinrirninns NC..ovvvviees [ 08/08/2016.... 8,845,439 0 ..64,870 0
00-1102642.. [ DURHAM......oooirvrrimeienissessienssnsisssessssnssssssssssssssensinns | NCrisriesies | o 10/25/2016.... 8,608,461 0 ..49,083 0
00-1102645.. .| BEAVERTON [ OR e | 10/27/2016.... 8,691,575 0 ..39,445 0
00-1102661 BURBANK........oovvirnniiniinniniisnnisnsissienisssnssnsnnns. | A | e 12/07/2016.... | coovvecvccciies | v 20,000,000 0 ..98,246 0
00-1102663.. .. | STREAMWOOD.........ccoourumriiniianes [OOSR IO 1/07/2016.... | oo | i 19,970,000 0 ..94,088 0
00-1102664.. .| CAROL STREAM......ccoovvmriuiierinriieienisseiserisssiesiesesseens I | v 11/07/2016.... 6,230,000 0 ..28,603 0
00-1102671.......corirrinienns CHICAGO........coovvvririnriciis [OOSR I 10/11/2016.... TA94,354 | oo [ | e [ 0 ..38,531 0
00-1102677.......covrirririrines ISSAQUAH........oovvnriiniines WA e | e 11/23/2016.... | oo | v 10,567,438 | ..coooieiciinriienis [ | e | s 0 ..56,690 0




€1°2030

Statement as of June 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

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

00-1102679.. . [ANN ARBOR.....ccoooiumviimrinnmriisnniisnniisnsissnsissnnsssnesnsnees | Ml [ 12/09/2016.... | ... ....18,331,132 0 .91,823 ..91,823 0
00-1102680.. .. | AUSTIN SRR IR 12119/2016.... | ... . ....34,372,493 (U O RINN P 176,014 176,014 0
00-1102681........oovvvvrrirrines VANCOUVER.......... WA e | e 06/16/2017.... | covooeverririrnienns [ e, 14,705,528 (V1 RTINS PPN 100,804 0
00-1102689.. .| MACON ] GA e [ 02/06/2017.... | covooverrerreinns [ e 10,917,324 0 .50,152 0
00-1102690.. I WAYZATA isicisesnissicssscsiesssiessessens. | MN | s 01/05/2017.... 6,867,689 0 .47,521 0
00-1102691........covrvvrririnnes ROCKVILLE. ... ssssesssnnes MD..oovovves [ v 04/03/2017.... 6,732,304 0 .44,261 0
00-1102702.. .| PALM BEACH GARDENS..........coomiriermerineiineniseissensenias FLoiirieriines [ 0471112017 | oo [ e, 15,123,074 0 ..95,709 0
00-1102705.. TUSTIN cccrceeeenissnsissiensenisnissssiesnies | CAueiiieiiinins | v 10/12/2018.... 3,582,830 0 ..29,646 0
00-1102709.........comvvrrirrienes CORONA.....ccooiriririeis (07 VPR R 03/10/2017.... 8,227,216 0 ..40,880 0
00-1102710.. .. | CARSON.... CA.oivvcvies [ 03/10/2017.... 3,083,475 0 .15,222 0
00-1102711.. .|ONTARIO... [O7 VR I 09/01/2017.... 5,670,794 0 ..26,881 0
00-1102713 CA.oovvcvis [ v 04/1712017.... 1,693,980 0 8,418 0
00-1102714.. . CA.ovvvennes [ v 09/01/2017.... 6,355,200 0 ..30,125 0
00-1102721.. 1 [ BROOKLYN.....oooiiiiiiiiiniiisisiesssssssssisesses NY s e 06/01/2017..... | covooveriieinns [ e, 13,310,805 (U OO ISV 120,448 0
00-1102723........ooovvvrrinirines MADISON.....ccoooviririiniianns Wi e 04/26/2017.... 3,731,840 0 .45,517 0
00-1102727.. .| CHARLESTON... SCvvvveeris [ e 05/2212017... | oo [ e, 16,870,630 0 ....153,581 ....153,581 0
00-1102731.. |G O P 06/01/2017.... 7,693,328 0 ceeenn. 140,728 | il 140,728 0
00-1102740 L\ PSS R 08/16/2017.... | oo | e 14,000,794 (U O O 103,796 | .covvrrinee 103,796 | .oooovverrierieiiecis [ s 0
00-1102758 . /SRR IO 09/01/2017.... 4,434,098 0 ..34,553 0
00-1102759  [MOBILE......cooiiiiicie s AL | e 08/08/2017.... | covovverrirriicnns [ e, 13,278,452 0 .81,735 0
00-1102771.. .. | RANCHO DOMINGEZ... [O7 NSRRI I 10/12/2018.... 4,834,859 0 .32,192 0
00-1102772.. .. |NORTHBROOK IL .108/10/2017.... ....15,314,326 0 142,397 0
00-1102782.. {LAS VEGAS.....cooe s NV [ e 09/14/2017.... 5,834,880 0 ..36,788 0
00-1102805 | SUNPRAIRIE.........ccooiimnninniinnnniicnnnisniensiissiennnns | Whiiiiii | s 11/15/2017..... 5,316,914 0 .47,400 0
00-1102811 .| OREM .101/08/2018.... 5,885,159 0 ..35,619 0
00-1102825 L INAPLES......oorcciecnensssssnnnssninne | Pl | v, 12/05/2017.... 8,802,822 0 ..56,570 ..55,570 0
00-1102831.. [ PHOENIX..cooociniccicrcciseississiessissiesisnisnisennies | A s | o, 02/12/2018..... | ... ....19,542,786 (U RTINS 157,162 157,162 0
00-1102836.. .. |WHITTIER .[12/18/2017.... ...21,512,583 0 ..91,369 ..91,369 0
00-1102845.. .. | LAS VEGAS, JEUTTURT PR 02/28/2018.... 4,527,436 0 ..59,321 0
00-1102864.. .. | SAN FRANCISCO. CA.ovvvcnnes [ v 05/09/2018.... | covooeverrerrrienns [ e, 19,831,414 0 ..86,524 0
00-1102869.. .| HARTLAND... Wi .| 06/22/2018.... 6,645,604 0 ..54,997 0
00-1102872..........cocuceevrcvercnes | CHICAGO ..o | Il | s 04/13/2018.... 4,911,911 0 ..38,979 0
00-1102878..........cccooeevrvvereies [ SALT LAKE CITY oo | UT e | s 05/31/2018.... | ... ....10,630,778 0 ..86,953 0
00-1102879.......cccoeveevrverenes [MARLTON. ... | N | s 06/26/2018.... | ... ....24,762,163 (U O INN P 146,234 0
00-1102882..........ccccceevreverenee | HILL AIR FORCE BASE..........ovviiinricnnivervenrnrinniesniinenns | UT e | s 07/06/2018.... 4,965,853 | ...ocvvvniiririniins | s | e | s 0 ..26,302 0
00-1102887.. .. | COLORADO SPRINGS, (610 U PR 06/29/2018.... | ... ....14,893,313 0 ..65,562 0
00-1102888.. .| WARMINSTER.......ccocee. PA oo [ 06/25/2018.... | ... ....10,853,176 0 ..90,301 0
00-1102892 SALT LAKE CITY ...ooooiirireissesssssneisssisssiinssines UTeiee [ 06/26/2018.... 19,844,598 0 ..95,599 0
00-1102893.. .. | INDIANAPOLIS.. ING | s 08/14/2018.... | ... ....19,899,740 (U O RONN P 102,593 0
00-1102907.. .. |WESTERVILLE.. (0] PR IR 09/07/2018.... | ... . ....16,190,946 0 .90,415 | ... ..90,415 0
00-1102911....oooriirin TAMPA......cooovirirnnns FLooiiiiiins [ 09/05/2018.... | covooverrireinns [ e, 24,933,072 | ..o | e | s | (U [N 102,443 | ...ccocceveeee 102,443 | .o [ e 0
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00-1102914.... ... |PATCHOGUE.......... NY s [ 10/12/2018.... | oo | v 29,944,301 (V[ O 170,129
00-1102927.... e [SANTAANA .. CA.oirvceis [ 02/01/2019.... 0 ..40,889
00-1102928.... v | LAKE FOREST ...t CA.ovvvennes [ v 03/18/2019.... 0 ..16,326
00-1102929 ... | CARSON CA .103/11/2019.... 0 .15,182
00-1102936.... ... |SENECA........... 1S CHN P 1202172018, | oo | i 10,000,000 0 .51,611
00-1102942.... ... |NEW YORK NY.s e 12M1212018.... | oo | i 10,000,000 0 ..39,738
00-1102945.... ... | COCONUT CREEK.... FL I I 02/28/2019.... (U RN 133,001
00-1102953.... vt [ORLANDO......coouiiiiiiicririsissisesi e sesssissseesienes FLooiiiieiines v 03/18/2019.... 0 .14,923
00-1102965 ... | COLORADO SPRINGS, co .1 02/28/2019.... 0 ..60,564
00-1102966.... ... | SAN JUAN CAPISTRANO. e [CA i | 02/28/2019.... 0 ..80,376
00-1102970.... coo [OAKWOOD.......oomiiriiriiicisissssss s GA B IR 04/12/2019.... 0 ..18,089
00-1102971.... .. |ATLANTA........... GA B I 04/12/2019.... 0 5976
00-1102978.... VA s | e 04/11/2019.... 0 4,011
00-9000144 1ot [ROCK HILL e SC .1 08/01/2002.... | .... 128,016 0 7,751
03-0307129.... v [AMHERST ..o NY.cinins [ 06/27/19965.... | .... 359,627 0 ..54,684
03-0310231.... e [STPAUL .o MN..oovniies e 08/27/1997.... 1,037,612 0 ..60,426
03-0310337.... oo [HOUSTON.....covvviriririiniis 1D N 09/30/1997.... 2,477,316 (U PPN PPN 326,389
03-0310442.... w.. [HOUSTON.....covvrrirriicrnas 1D B [ 09/30/1997.... | ... 145,128 0 219,121
03-0310520.... co [OAKDALE. ..o MN..ooviies e 12/01/1997.... | .... 437,586 0 .23,892 | ...
03-4000027.......c0ccvvieriinniines NAUGATUCK. ... (O FRROTRIRTY I 09/10/1996.... 1,464,510 0 o | o 122,051 | oo 122,051 | o [
0299999. Total - Mortgages With Partial Repayments... 5,224,061,658 0].. ...(40,812) | .... (40,812) 0 50,406,237 | ......... 50,406,237 0
0599999. Total Mortgage: 5,314,934,348 | ......cccooouomurrinnnc 0 0 (51,321) 0] ... 140,408,819 | ...... 140,303,546 | .......ccccooevneeen0 | o (105,274) | .....ccvovvinn (105,274,
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Statement as of June 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Alcentra European Direct Lending Fund 11 (fka: Clareant) Kirchberg LUX.. | Alcentra Limited 09/17/2015.... 2 LB611,731 3,960,084
Ares Private Credit SOIUtIONS, L.P........ccoiescrecseescee e Wilmington..........coevevveneenieriennee DE.... | Ares Private Credit Solutions. 06/23/2017.... 2 R 996,669 | ....veverrereieireeiereennes | e 11,830,705
GSO Capital Opportunities Fund Il LP Wilmington.... .| GSO Capital Partners LP. 06/03/2016.... 2 | e | e 1,389,725 ...7,483,714
Guggenheim Private Debt Fund 2.0-l, LLC . | Guggenheim PDF 2.0... 06/03/2016.... 2 3,314,236 4,577,970
ICG SDP Fund 3B . | LUX.. | Intermediate Capital Managers Limited 03/22/2018.... 2 | et | e 1,500,000 ...8,781,157
Newstone Capital Partners I, LP Wilmington.........cccvvvvniicinicis .| Newstone Capital Partners 09/20/2016.... 2 1,119,055 2,062,893
Owl Rock First Lien Insurance Fund, LP..........ccccooerieninencnennees New York . | Owl Rock Capital Advisors LLC...........ccccovrvveerneenes 03/28/2019.... | ccoerverenns KT [P 2,400,000 s
TCW Direct Lending VII, LLC....... Los Angeles .| TCW Asset Management 05/14/2018.... 2 | | e D09,884 | | e 6,650,650
Vista Credit Opportunities Fund Il - B, L.P.... San Francisco . | Vista Credit Opportunities Managment 06/01/2016.... 2 ...1,714,465
Vista Credit Opportunities Fund Il, L.P....... .. ... | Wilmington.... . | Vista Credit Opportunities Managment 05/10/2017.... 2 ...1,121,816
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOME = UNGFIlIAEE. .........evuiiiiiiiicisiiiiiiiiins ot B T 2,400,000 | ................ 10,464,724 | .........cccceovvveiiii0 | i 48,183,454
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
AMPErsand PaMNers [X.........cviiiiiiiiesiese s BOStON......cvvieieeice e MA... | Ampersand Managment LLC 10/30/2018.... B | e | e 900,000 | ..oeerveerrereieeeereiereeeenes | e 3,675,000
Dyal Capital Partners 1l New York NY.... [NB Dyal Associates I, LP.........cccccoeriieerinieersciniecirenns 09/30/2016.... 3 [ e | e 669,649 | ..o | e 12,912,263
Dyal Capital Partners Ill Co-Invest Moonrise LP....... New York NY.... [NB Dyal Associates IIl, LP... 07/25/2017.... 3 3,578
GTCR XI LiPereiesee e New York NY.... | GTCR Investment XII, LLC.. 05/04/2018.... 3 [ e | e 167,500 3,762,000
ICG Europe VIL.............. St Helier. JEY.. | Intermediate Capital Managers Limited 08/24/2018.... 2 SRR (ST 1,115,862 | .covovverenee 6,562,603
Peppertree Capital Fund VI, LP... . | Wilmington.... . | Peppertree Capital 05/05/2016.... 3 54,000 510,000
Peppertree Capital Fund VI, LP.. . | Wilmington.... . | Peppertree Capital 11/28/2018.... K T [T ISP 3,300,000 4,200,000
Riverside Strategic Capital Fund I, L.P.......ccooviiiniiiene New York ... | Riverside Company...........ccceereerrercreeninnenns 05/23/2017.... 2 | e | e 370,924 |............... 4,081,850
Yukon Capital Partners Ill, LP....... Minneapoli MN... | Yukon Partners, 07/18/2017.... 2 | e | e 1,796,159 ..10,547,527
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 8,377,672
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
AEW Core Property Trust (U.S.), Inc... Baltimore MD... | AEW Core Property Trust. 02/2172019.... | oo | v 152,065
Almanac Realty Securities VIII, L.P........... DOVET ..o DE.... | Aimanac Realty Partners.. 12/21/2018.... ..19,008,982
Bell Institutional Fund VI, LLC........cccoovveveverreieicinne DOVET ..ot DE.... | Bell Fund VI Manager, LLC.. 06/15/2017.... 2,787,220
Caritas Center LLC Richmond .| VA.... | CARITAS Structure Inc. 04/09/2019.... 69,455
CIM Fund VIII, L.P .| CIM Fund VIII, GP, LLC... 12/31/2014.... 1,060,010
Crow Holdings Multi-Family Build-To-Hold Fund, LP. . | Crow Holdings Capital Partners, LLC... . 106/25/2019.... | oo | e 2,500,000 | .ooovveeeeeeeeeeeeeeeneenens [ e ....7,500,000
Crow Holdings Realty Partners VII, LP............ccoorrrnrenieieereeiseeeieeens Wilmington.... . | Crow Holdings Capital Partners, LLC 05/01/2015.... 29,652 1,020,860
Crow Holdings Realty Partners VI, LP . Dover . | Crow Holdings Capital Partners, LLC... . 109/24/2018.... 90,283 ....5,479,754
Crow Holdings Retail Fund, L.P..........cccovorrininrreeeen Dover. . | Crow Holdings Capital Partners, LLC... 04/01/2015.... 47,096 ....1,276,952
Dermody Properties Industrial Fund I, LP.. Dover.... . | Dermody GP II, LLC..... 12/27/2018.... ....1,810,639 ..10,767,264
DiveoWest Fund V, L.P.......cooveecreescreeseis Dover . | DivcoWest Fund V GP, L.P.. 06/23/2017.... 208,555 7,375,109
Exeter Industrial Value Fund IV, L.P Dover. . | Exeter Property Group IV, L.P.. 10/24/2016.... 2,000,000 7,000,000
GEM Realty Fund VI, LP.. . | Wilmington.... .| GEM Capital, LP... 04/15/2016.... 339,750 .10,767,315
Harrison Street Real Estate Partners VI, L.P. Dover. . | Harrison Street 08/09/2017.... 600,000 ....2,198,075
Helios Infraco LLC .| Sol Syst LLC 12/2212017... | v | e | e 371881 [ | v 18,425,403
Madison Realty Capital Debt Fund IV, LP.... . | Madison Realty Capital..........cccceverivrrrrerenne 04/22/2019.... | oo | e 6,782,186 3,759,363




1'€030

Statement as of June 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
PCCP Credit IX, LP.. Dover. | PCCP Credit IX GP, LLC......eooeeeeeeeeeee oo 03/28/2017.... 1,500,000 24,216,000 | . 3.750
PCCP Equity VII, LP. . Dover. .|PCCP, LP. . 05/10/2016.... ...103,678 ....1,451,678
PCCP Equity VIII, LP.... . Dover. .| PCCP, LP . 09/18/2018.... 280,774 .10,757,516
Rubenstein Properties FUN [, LP........c.oiirieceesee s Wilmington.... . | Rubenstein Partners 10/23/2015.... 2,654,867 3,796,460
US Government Building Open-End Feeder 1, LP.. . San Antonio.. . | USAA Equity Advisors.. . 03/01/2019.... |.... ....2,949,993 -
US Office Development Program, LP...........coorrnnnsessceeeseeseeeeenees Wilmington.... .|ODP GP, LLC 12/02/2014.... 2,204,651 8,993,918
US Regional Logistics Program II, L.P Dover. .|USRLP GP, LLC.. 01/1212018.... | coveericvieies | cerierieeeierienssiesineees | v 600,000 ..16,200,000
US Regional Logistics Program, L.P Dover. .|USRLP GP, LLC.. 10/18/2016.... 2,733,333 ....7,876,735
Walton Street Real Estate FUNd VI LP.........ccccouvieieiiecieiceeeceeeeee e Wilmington.........covvevererririniennes DE.... [ Walton Street Capital, LLC..........cccoouoiueieieeisise e 05/18/2016.... | corveeeiereres | et | evereeeiereneienas 940,249 | oo | e 6,518,266
Waterton Residential Property Venture XIII, L.P .. cee | DOVET it DE.... [ Waterton Venture XIlIl GP, LLC.......coovvviviiniiisissirsisninns 11/03/2017.... 981,886 8,665,861
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated ettt er et tetee etebetaet et et et et et s et et s et et et s e et et s et et es s et et eraneetennaetanan ....12,453,699 22,170,569 | ....ooocvvveverceeiecieaal0 | e 186,902,741
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[ NW REI (NLIC), LLC....c..co e [ Columbus T | | 05/0212016.... | N e 100.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. OO PO PO PP PO PO OO P O PO YO PP PO PPPPPOPRPO 0 6,752,646 | ..o | i 0]... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
[ Pretium Mortgage Credit Partners I, LP [WiMINGHON. ... | DE.... | Pretium Mortgage Credit Partners | GP, LLC | [11/25/2014.... | 3 10,121,309 | o 8.000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated O OO PO PO OO OO PP PO PP OO PO PO P OT PO PPN 0 10,121,309 |....... XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Alliant Tax Credit Fund 82 Ltd Palm Beach.. Alliant GP 82 LLC. 03/31/2015.... oo | cerreeinerinseiseiissinennenns | evenennseesennnnene 119,800 | ottt | e 1,347,288
Nationwide Affordable Housing Fund 53 - RBC Tax Credit Fund - 90 LLC.................. Cleveland . | RBC TaX Credit IV LLC.......coieeieciceeirceieeseecseeiei st essennees 10/30/2014.... . 2,320,603
Nationwide Affordable Housing Fund 54 - Red Stone Equity Fund - 49 LLC Cleveland L RESP MM LLC....o ettt T112412015.... oo | s | cerennsnieeeeenee 122753 | e | s 393,818
Nationwide Affordable Housing Fund 57 RBC Tax Credit Fund 98 LP... .| Cleveland.. . |RBC TaX Credit IV LLC.......cvivevecieiieie ettt 10/27/2017.... ..10,499,628
Nationwide Affordable Housing Fund 60 Red Stone Equity Fund 71 LP. ... | Cleveland.. . |RSEP MM, LLC.....coooevererererccrerne 04/15/2019.... oo | e 2,364,837
Nationwide Affordable Housing Fund X Apollo Tax Credit Fund XXXII LP.........ccc.ccc.... COlUMDUS......vveerericrieiine ... | Nationwide Life INSUrANCE CO.......cuurvrreiiieiiiciieiieisics e 11/24/2003.... 2229 | e | T s
Nationwide Affordable Housing Fund XXIII: Apollo Tax Credit Fund XLV LLC Columbus . | Apollo Housing Capital. 02/03/2005.... et | T et
OEF Nationwide Fund IV LLC Columbus . | Ohio Equity Fund Inc.... 09/22/2016.... 898,079
Ohio Equity Fund for Housing Limited Partnership XXV.. Columbus . | Ohio Equity Fund GP XXV LLC.... 04/06/2015.... ...4,277,610
Ohio Equity Fund for Housing Limited Partnership XXVI. Columbus . . | Ohio Equity Fund GP XXVI LLC... . 07/22/2016.... ....3,679,565
Raymond James Housing Opportunities Fund 35, LLC..........c.cccooviiiniiiiiiinicsniiniins St Petersburg.........c.ccocveiieiiies FL.....|Raymond James Tax Credit Funds, Inc s 12/08/2014.... 253,083
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated.............c.cocoverenes ) . 2,364,837 39,641,614
4499999. Subtotal - Unaffiliated ....17,218,536 ..47,078,775 331,100,361
4599999. Subtotal - Affiliated . 0 6,752,646 | ... .
4899999, TOMAIS........cvvvreeseteiseieeee et ees s stttk eE 8888 bR SRRtk eERe AeEkieeREeeR R eLE LR R AR LR R LR E R ek eeEs AeEkseLE LR R LRt 17,218,536 | oo, 53,831,421 | oo 0
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Statement as of June 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

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

SCHEDULE BA - PART 3

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Alcentra European DLF Investor Feeder LP (fka:
Clareant) St. Helier......cocvvereeenn. JEY | Distribution 11/13/2014 | 05/23/2019 | .......... 815,508 | ...vvurerrrrenins [ e | ceeene (VN ORI IOV 815,506 | ........ 815,508 | ...cvvurrrreriirins [ erverrienieninenns | e (V1 IR
GSO Capital Opportunities Fund 11 LP............cccrevvnee. Wilmington........ccccovevieene DE.. | Distribution 06/03/2016 |06/07/2019 | .......... 434115 | o | e | e 0 [ e | e 434115 | ........ 434,115 | o | e | e (1 R
Guggenheim Private Debt Fund 2.0-I, LLC.. Wilmington . | Distribution. 06/03/2016 | 06/25/2019 | ....... 1,973,396 | ..o [ e | e (V1 IR S 1,973,396 | ..... 1,973,396
Vista Credit Opportunities Fund Il - B, L.P... San Francisco. . | Distribution, 06/01/2016 | 05/06/2019 | ....... 1,046,554 | ..o | e [ e (0] [T PO 1,046,554 | ..... 1,046,554 M
Vista Credit Opportunities Fund Il, L.P........cccccrvvuninens Wilmington........cocvevernen. . | Distribution. 05/10/2017 | 06/14/2019 | .......... 347,426 | ..o | i | e 0 [ [ 347,426 | ........ 347,426 | ..o | i | o {1 [
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated............cooroioioireiniiisiees e cessensnsesnes | eenees 4,616,997 | ..o { ] I (O 0 0 0 0. 4,616,997 | ... 4,616,997 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Dyal Capital Partners Il Co-Invest Moonrise LP.......... New YorK......ocoveeeeeeienenne NY.. | Distribution 07/25/2017 | 05/03/2019 | ...cevee 33,479 | oo [ e [ e 0 33,479 | e 33479 | s e | e (1
ICG Europe VL............ St Helier. .. | JEY | Distribution 08/24/2018 [06/19/2019 | ..ocvvvvvrerren 107 | i | s [ e 0 107
Riverside Strategic Capital Fund I, L.P........ccccovvrvvrenee New York . | NY.. | Distribution 05/23/2017 | 05/02/2019 | ... 27,363 | e | s | s 0 27,363
Yukon Capital Partners I, LP.........ccooiniininnsiinni Minneapolis.........ccoconieens MN. | Distribution. 07/18/2017 | 06/12/2019 | ....... 1,528,168 [ ...ooovvinreinniins | evneisnnisniinnns | e 0 N 1,528,168
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffili@ted. ..o esnssessnssesssssessessssssses | eonnees 1,589,117 | o (U] (U I 0 0 0 0 e 1,589,117
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Boston Capital Intermediate Term Income Fund LLC... | Boston...........cc.ccccuuevuiunee MA. | Distribution. 11/01/2011 [ 04/29/2019 | .oovvovveee. 1,163 | e | e | s 0 [ [ e 1163 | 1,163
CIM Fund VIII, L.P. Los Angeles CA.. | Distribution 12/31/2014 | 06/05/2019 | .........300,345 | ..ooovvvmiririririnns | ovrrverrrenirneenns [ v 0 | coveverrveeveriinns | v 300,345 | L 300,345
Crow Holdings Realty Partners VII, LP...........c.cc........ Wilmington..........ccccoeeeeene DE.. | Distribution 05/01/2015 | 06/26/2019 | .........e..85,843 | oooeieieieens [ e [ e 0 065,843 | o 65,843
Crow Holdings Realty Partners VIII, LP . | Dover. DE.. | Distribution. 09/24/2018 |06/28/2019 | ............ 48,818 | .ooveeeierienes [ overereniieisniens | e (0 OO ST 46,818 | ...coou. 46,818
Heitman Real Estate Debt Partners, L.P..................... Wilmington.. .. | DE.. | Distribution 10/15/2015 |06/21/2019 | .......... 480,097 | oo | v | s (0 [OOSR IS 480,097 | ....... 480,097
Helios Devco LLC Washington. .| DC.. | Distribution, 05/23/2018 | 04/23/2019 | ....... 1,189,045 | ..o [ | e (V1 OO [ 1,189,045 | ... 1,189,045
Madison Realty Capital Debt Fund IV, LP.... Dover. DE.. | Distribution. 04/22/2019 | 05/10/2019 0 L7761 117,761
Nationwide Sol 1 LLC . | Washington. .. | DC.. | Distribution, 07/21/2016 | 05/01/2019 0 ...288,705 .288,705
Nationwide Sol 2 LLC... Washington. .| DC.. | Distribution, 07/19/2017 | 05/01/2019 0 58,353 | ... 58,353
PCCP Credit IX, LP.. Dover. DE.. | Distribution. 03/28/2017 | 06/24/2019 (V1 ISR R 1,014,802 | ..... 1,014,802
PCCP Equity VII, LP. . Dover DE.. | Distribution. 05/10/2016 |06/28/2019 0 677,851
Pretium Residential Real Estate Fund II, L.P............... New York........cocovvrenen. NY.. | Distribution 09/01/2016 |06/07/2019 0 [ coveveveieieiies [ e, 168,682 | oo 168,682
STRATA FUND 18 LESSEE LLC. . | Chapel Hill.. .|NC.. | Distribution 07/25/2014 | 04/26/2019 0 | coreveernrrneninne | e 120,525 | e 120,525
Strata Fund 25 Lessee LLC. . | Chapel Hill.. NC.. | Distribution. 06/30/2015 | 04/26/2019 0 125,163
SunE DGS Master Tenant LLC Wilmington.. .. | DE.. | Distribution 12/30/2013 | 06/21/2019 | ... 0 | e | verrneennn 10,772 | 10,772
US Government Building Open-End Feeder 1, LP....... [ San Antonio. .. | TX.. | Distribution 03/01/2019 |06/28/2019 | ............ 34,792 0 34,792 | .......... 34,792
US Office Development Program, L.P. Wilmington.. . | DE.. | Distribution 12/02/2014 |05/24/2019 1,174,185 (0 (SO (S 1,174,185 | ... 1,174,185
Walton Street Real Estate Fund VIII. LP.. . | Wilmington.. .. | DE.. | Distribution 05/18/2016 | 06/14/2019 | ....... 1,051,048 o . 0 i 1,051,048 | ... 1,051,048
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.............coiiiiiiiiiiiiiecescsesss s | e 6,925,950 | ..o (L] I (U I 0 0 0 0 ... 6,925,950 | ..... 6,925,950
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[NW REI (NLIC), LLG.....co0ocorsrssrss [ COlUMbUS...pcrsrcrrcs [oH. [ Distribution 0510212016 [05/31/2019 [ .....26,422,005 [ .ocesccsccne | oo | e 0 ] ...26.422,005 |...26,422,005 [ oo | e | s | s
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated......... ..o .....26,422,005 | ..o (| I (] 0 0 0 0]... 26,422,005 | ....26,422,005 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
[ Pretium Mortgage Credit Partners I, LP.................. e [ DE..| Distribution [11/2512014 [ 0410512019 | o 1411546 [ oo | o | 0 o | o N L L 7T N O Y I—




Statement as of June 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. [ERSRTT [ 1,411,546 | oo 0 | e (O 0 0 0 0. 1,411,546 | ... 1,411,546 0 0 0 0
4499999. Subtotal - Unaffiliated .....14,543,610 0 0 0] ... 14,543,610 |....14,543,610 0 0 0 0
4599999. Subtotal - Affiliated .....26,422,005 0 0 0 ... 26,422,005 |....26,422,005 0 0 0 0
4699999. Totals .....40,965,615 0 0 0]... 40,965,615 |....40,965,615 0 0 0 0
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Statement as of June 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - All Other Government
000000 00 O |Argentina (Republic of) Unsec Nt 8.750 [ DI 04/08/2019........ Direct............. 187,614 | oo 208,344
000000 00 O |Argentina (Republic of) Sr Nt 8.280% 1... 04/08/2019........ Direct.... 494,059 723,896 .
040114  HK 9 |Argentina (Republic of) SrNt 5.625% O... .|D.... 05/07/2019........ Direct.... 411,923 . 535,000 4FE...
040114  HQ 6 | Argentina (Republic 0f) St Nt 5.875% 0......ccovuirniiiiiniiirsisninereissesensnis s | DI 04/25/2019........ Direct...c.ocveee 253,450 | .o 370,000 AFE. i
1099999.  Total - BONAS = All OtNET GOVEIMMENL...........cvivieiiseiitiiieieiieisitesietstesiesesssssessessessesssesssessessssases  essssessessesssssssesssssssessessessessssesssesesessessessessesssssssessesassesssssessssessessesessessesses et essessebseessesses et s sesseb et sssessessebensensessnssntens absessssns 1,347,046 | oo 1,837,240 XXX
Bonds - U.S. States, Territories and F
373385 FG 3 |Georgia St GO Txbl 2.900% 07/01/34. .. | 06/20/2019........ Wells Fargo Securities LLC 7,231,821 7,231,821 1FE
59163P  KS 1 |Metro OR GO Txbl 3.250% 06/01/34 .| 06/18/2019........ Merrill Lynch 21,336,201 20,663,000 .65,289 | 1FE...
1799999. Total - Bonds - U.S. States, TEITIHONES & POSSESSIONS.............cc.eviuireiiiuetetevetitetetetetetestetetetiete etetetataesesessetesessassesssesesasassesassesesesassssesassesesessaesesassesesessssssesssesesessssesesesesesessssebasassesessssssetessnsssesssnsesesasastensnsnsess  tesassssess 28,568,022 ....27,894,821 65,289
Bonds - U.S. Political Subdivisions of States
442331 3K 8 |Houston TX GO Txbl 3.961% 03/01/47 .| 04/29/2019........ Citigroup. 3,331,400 ..3,240,000 ...21,389
2499999. Total - Bonds - U.S. POlItICAl SUDGIVISIONS Of SEALES..........oiieiiiiieiieieiiii ittt stssieties etsetasesssessessetassessesaessssesses et eeseesessessesessee et seseesesseEseseeseEseE et eetesseEaeEeeseesee et ensesse b s eesesses et et esse bt snsenses et st entennssantens | absstassns 3,331,400 | oo 3,240,000 21,389
Bonds - U.S. Special R e and Special A
19954K  AQ 4 |Columbus OH Regional Airport Txbl 4.05 ..| 04/18/2019........ Bank of America BISD Dealer.. 4,500,000 ..4,500,000 1FE
19954K AR 2 | Columbus OH Regional Airport Txbl 4.19 .. | 04/18/2019........ Bank of America BISD Dealer.. 3,250,000 | oo 3,250,000 1FE
20281P KW 1 | Commonwealth PA Fin Auth Rev Txbl Ser A.......... .. | 05/09/2019........ Citigroup. 5,693,350 | ..o 5,693,350 |........ 1FE
3128MJ  2Z 2 | FHLMC Giant Pool #G08791 3.000% 12/15/. .| 06/27/2019........ JP Morgan Securities LLC 50,122,874 | ..o 49,450,655 | ..vveieieeeees 111,264 |1
3128MJ  3M 0 | FHLMC Gold Pool #G08803 3.000% 03/15/4 05/29/2019........ JP Morgan Securities LLC 46,866,786 | .....oovvrvieieaa 46,740,805 | ....covvverieirei 112,957 |1
3132LA 5A 6 |FGLMC Pool #V85341 4.500% 04/15/49..... .. | 06/25/2019........ Nomura Securities Intl LLC 50,813,417 48,430,666 | ....cooocveriieriierei 136,211 | 1o
31394B  FS 8 |FNMA REMIC Ser 2004-79 Cl ZD 5.500% 11 o .| 05/01/2019........ Interest Capitalization............. 267,728 . 267,728 |........ 1
487312 AD 2 |Keenan Ft Detrick Energy REV SrINt 4.1 ....iiiiererreceeseieeeeiseseeeinnees | cevereeeennenes 06/05/2019........ Goldman Sachs & Company............ccorureerienreereeneens 9,206,048 | ..o 9,100,000 | ..ooovererereeeeereeieereeseeeeiees 10,369 [1FE......ccovverrrnn
57563R QK 8 | Massachusetts EUC Fin ReV TXbI SEF A........ovuiiririiieiiisiiseiesie s .. | 05/03/2019........ RBC Capital Markets LLC.... 6,860,000 | ..oocvvvniriiiiii 6,860,000 |........ 1FE
59333P 4P 0 | Miami-Dade Cnty FL Rev Txbl Ref Ser B .1 05/10/2019........ Raymond James USA Ltd.... 1,110,000 | oo 1,110,000 |........ 1FE
594712  UF 6 |Michigan St Univ Rev TXbI Ref SEr A 4.......cooiiiviicicinicieceseieesiseesssisens | coveeesinsines 04/29/2019........ Citigroup. 15,227,359 | ..o 14,607,000 | coooveueereriereereeirereseeenis 127,698 | 1FE. ...
68608W  AK 8 | OR St Univ Gen Rev Txbl 4.052% 04/01/5 .. | 04/10/2019........ METITIll LYNCA....ovviiiice s 13,006,000 | ..ovorverrrrirerinieeenieis 13,006,000 |........ 1FE
735240  S7 9 |Port of Portland Airport TXbI-POrIand............cevrrerermiiierirercisrereseeserseeeeenes .| 04/04/2019........ Citigroup. 5,500,000 | ...coorevrririeneieenenis 5,500,000 |........ 1FE
735240 S8 7 |Port of Portland Airport TXbI-POM-INt.......c.eiieiiiiniieniisissssisrssssiersssessssssssesnsnnes | sessesnsnssnes 04/24/2019........ Citigroup. 17,125,525 | oo 17,007,000 | oo 2,238 [1FE..coiiiiiiiiiinninns
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENES. ... . v tuiuirreieriresi it sisamieessiae | seserstesssasssesesasesmseessesessesseeeseeseseeseeseEse8 481 eE 88 4L 8 S E8£E e 108401 £E 1S 8408 £ 08 £ 0810842140 £ 8408408 £ 0181284284012 E 48408 £ 08 e eE 428 eEeh e e et hee et setans | 40setseesesesses et aesansessetsesensesenantansensnenes | fossessessesnsansasserssensasacs 229,549,087 | .o 225,523,204 | ..o 500,737 XXX oo
Bonds - Industrial and Miscell
00163G  AY 3 |ALM Loan Funding CLO Ser 2012-7A Cl ATAZ........oocuirimernirierinreenissisesisssieens | evenseinsnnns 06/21/2019........ Citigroup. 9,500,000 | ..o 9,500,000 |........ 1FE
00163G  BC 0 |ALM Loan Funding CLO Ser 2012-7TA Cl A2R2.........ccocvvrimevmrinineierinerseinsiesissieriees .. | 06/21/2019........ Citigroup. 5,000,000 | ...coorevrririenieieeneenis 5,000,000 |........ 1FE
00206R  GQ 9 |AT&T Inc SrNt 4.300% 02/15/30.......crurerrririrrireireriniiseesieisssesier e sseessssees .| 04/24/2019........ NW Life Sep Acct Mul Mat - 2 2,151,305 | oo 2,111,000
00206R  HS 4 |AT&T Inc SrNt 3.600% 07/15/25........covvmeiereiereieririiriee e ssessesseneens | seeeriesinnenes 06/05/2019........ Tax Free Exchange.........cccocvevvivcverirerernninas 4,992,380 | .oooveiieeene 5,000,000
00206R  HX 3 |AT&T Inc SrNt 6.950% 01/15/28 .. | 06/05/2019........ Tax Free Exchange.. 3AT6,357 | oo 3,500,000
00206R  HY 1 |AT&T Inc SrNt 6.625% 05/15/29. .. | 06/05/2019........ Tax Free Exchange.. 17,213,391 | o 15,000,000 55,208
00206R  JE 3 |AT&T Inc SrNt 6.100% 07/15/40 .. | 06/05/2019........ Tax Free Exchange.. 5,492,452 | ...coovviriees 5,000,000 118,611
00206R  JF 0 |AT&T Inc SrNt 6.250% 03/29/41 .. | 06/05/2019. Tax Free Exchange.. 8,828,000 .......8,000,000 ...91,667
00206R  JJ 2 |AT&T Inc SrNt 5.350% 12/15/43 .. | 06/05/2019........ Tax Free Exchange.. 4,664,137 | oo 4,500,000 |........
00206R  JL 7 |AT&T Inc SrNt 4.850% 07/15/45..............cc...c... .. | 06/05/2019........ Tax Free Exchange. 14,991,160 15,000,000 | cooovveverrinene 282,917 |2FE
01448Y  AE 3 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 Cl .. | 06/24/2019. Interest Capitalization............. 130,923 .130,923 6FE.
023608 AG 7 |Ameren Corp SrNt 3.650% 02/15/26..........ccovvurirnrinieerinieieerireresissirerssiseeesesssnnnns | e .. | 04/24]2019........ NW Life Sep Acct Mul Mat - 2 4,947,827 ..4,925,000 34,454 | 2FE......cooviiin
030360  AD 3 | American University Nt 3.672% 04/01/49...........cc...... .. | 06/06/2019........ JP Morgan Securities LLC 11,000,000 ....11,000,000 |........ 1FE
03063# AC 8 | Americold Realty Operating Par Sr Nt Ser. .| 05/07/2019. Bank of America BISD Dealer.. 10,000,000 10,000,000 2FE
032177  AF 4 |Amsted Industries SrNt 5.375% 09/15/2 .| 05/30/2019........ Stifel Nicolaus & Co Inc. 231,765 229,000 [ .ovovereieiieieeee e 2,394 |3FE....ooveeeerernnn
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032177 AH 0 | Amsted Industries St Nt 5.625% 07/01/2.......covuerrrrnieerniiininiieinnnsiesssiesersssienes | cneeesesnnes 06/26/2019........ VAIIOUS ..ottt 1,155,720 | oo 1,141,049 | e 866 | 3FE

05491U  BD 9 |Barclays Commercial Mtg Sec CMBS Ser 201..........ouveivrenreinrerinneeereiseineeesenesssneens | veeeeneerennees 04/03/2019........ Barclays Capital Inc 3,235,313 | oo 3,000,000

05550M AU 8 |Barclays Comm Mtg Sec Tr CMBS Ser 2019-C .| 05/17/2019........ Barclays Capital Inc 13,435,242 ....13,044,000

058498 AR 7 |Ball Corp Nt 5.000% 03/15/22........cccvmmvumiiierinriieeienisseisseisssisesiessesesssssssseesiens .| 04/24/2019........ NW Life Sep Acct Mul Mat - 2 1,406,970 1,350,000

07330M  AB 3 |Branch Banking & Trust Sr Nt 3.625% 09..........coevvrurivmrnrierninireressieresiseeenes | cnreeninennes 04/24/2019........ NW Life Sep Acct Mul Mat - 2 3,554,810 | .ovoreeeereiereeeinn 3,500,000

075887  BF 5 |Becton Dickinson & Co SrNt 3.734% 12/....... .. | 04/24/2019........ NW Life Sep Acct Mul Mat - 2 5,054,430 | oo 5,000,000

075887 BW 8 |Becton Dickinson & Co Sr Nt 3.700% 06....... .. | 06/20/2019........ VIOUS.....ovveeieeiie e 15,512,850 | wovovvvviiereres 15,000,000

08160B  AD 6 |Benchmark Mortgage Trust CMBS 2018-B5 Cl .. | 04/03/2019........ Credit Suisse Securities LLC...... 2,843,057 | .o 2,650,000

08162B  BJ 0 |Benchmark Mtg Tr CMBS Ser 2019-B11 CI AS. .. | 05/22/2019. JP Morgan Securities LLC 5,759,730 ......5,592,000

085770  AA 3 |Berry Global Escrow Corp 1st Lien 4.87.... ..| 05/17/2019........ Wells Fargo Securities LLC..........ccooerrrrnieenrrircerenees 250,000 | oo 250,000

101137 AS 6 |Boston Scientific Corp Nt 4.000% 03/01....... .. | 06/04/2019........ Jefferies & COMPANY INC....vvuvvuierriiricse s 16,003,735 15,500,000

101137 AU 1 |Boston Scientific Corp Sr Nt 4.700% 03...... .. | 05/15/2019. Various 5,294,023 .......5,000,000

101137 AW 7 |Boston Scientific Corp Sr Nt 3.750% 03...... .. | 05/13/2019........ Various 2,563,130 | cooocriie 2,500,000

101137 AX 5 |Boston Scientific Corp Sr Nt 4.000% 03...... .. | 05/13/2019........ Jefferies & COMPANY INC.....vvuvvurerririricse s 517,335 500,000

110122  CB 2 |Bristol-Myers Squibb Co Sr Nt 3.400% 0 .. | 05/09/2019. Various 48,142,885 48,500,000

110122  CD 8 |Bristol-Myers Squibb Co Sr Nt 4.250% 1 .. | 05/21/2019........ Various 24,565,810 ....24,500,000

12189L AT 8 |Burlington Northern Santa Fe SrNt 3.4 .. | 04/24/2019........ NW Life Sep Acct Mul Mat - 2 5,137,605 | oo 5,000,000

1248EP  AZ 6 |CCO Holdings LLC SrNt 5.125% 02/15/23 .| 04/24/2019........ NW Life Sep Acct Mul Mat - 2 2,037,500 | coocviriii 2,000,000

12529M  AF 5 | Cantor Comm Real Estate Trust CMBS Ser 2..........ccocuierivieererninerririnieerssnsens | veevnenennees 04/16/2019........ Cantor Fitzgerald & Co 23,040,995 | ..o 22,370,000

126520 AU 3 | CSAIL Commercial Mtg Tr CMBS Ser 2018-CX .. | 04/10/2019........ Credit Suisse Securities LLC...... 8,672,141 | .o 8,200,000

126650 BP 4 |CVS Health Corp LBASS PTC Nt 6.036% 12.......ccivimrieriririirissinerienieseneens .| 04/24/2019........ NW Life Sep Acct Mul Mat - 2 863,688 | ....oviiiiee 797,411 | ..

126650 CN 8 | CVS Health Corp St Nt 5.125% 07/20/45..........ccvviereiirieiseseirerseseseiesssesseins. | eeveeienerenes 06/17/2019........ VAOUS ..ot 5,220,073 | c.oovoeeeeees 5,000,000 | cooveurereriiieienirereeeenis 106,059 | 2FE......coovvvirivinnne

126650 CZ 1 |CVS Health Corp SrNt 5.050% 03/25/48..........crvvmivieiieriisriersiseiesiessierssis .. | 06/17/2019........ Morgan Stanley & Co LLC. 9,319,860 | ..o 9,000,000 | cvovvuerririieriereneeris 106,050 | 2FE......cooimvvirivrrnnnne

12714#  AC 2 |CTL Tr CTL Ser A 2019-3 Boston ULDN 3 .| 04/242019........ CTL Securities LLC........covvrvreireireieiseeeesiseveesieines 7,000,000 | oo 7,000,000

130789 Y@ 3 |California Wir Svc Co 15t Mtg Bd Ser WWW ..o | evveenseienns 06/11/2019........ Wells Fargo Securities LLC..........cocovinrrmrnireineierinineinns 15,000,000 | .eovovveerrrireririceenieis 15,000,000

14309Y  BE 3 |Carlyle Global Mrkt Strat CLO Ser 2012-4 .. | 04/08/2019........ Barclays Capital Inc. 13,000,000 ....13,000,000

14309Y  BJ 2 |Carlyle Global Mrkt Strat CLO Ser 2012-4 . | 04/08/2019........ Barclays Capital Inc. 10,000,000 ....10,000,000

159864  AC 1 |Charles River Laboratories SrNt 5.500...........ccccceiurierrieiiiieierciieeseiessssese s | eveesenesnes 05/16/2019........ VAHOUS......cvoveeveeee s esesse s senees 1,348,125 | oo 1,280,000

161175  BR 4 | Charter Comm Opt 1st Lein 5.050% 03/30....... .. | 06/25/2019........ Morgan Stanley & Co LLC. 20,174,785 | ..ovvoeeeeree 18,290,000

172967  KY 6 |Citigroup Inc SrNt 3.200% 10/21/26. .| 04/24/2019........ NW Life Sep Acct Mul Mat - 2 3,909,860 | ..ovouvvuieiireiieeieeieaad 4,000,000

184496 AN 7 |Clean Harbors Inc St Nt 4.875% 07/15/2.........ccvvuvivmirieririirnriesinsriesseeissinenes | vevirenesneenns 06/19/2019........ ValIOUS....ovviiiiii s 1,629,900 | ..o 1,620,000

184496 AP 2 | Clean Harbors Inc SrNt 5.125% 07/15/2........ccvvreeereenineiieerieceeineens .| 06/18/2019........ Goldman Sachs & Company............ccoereerenreereeneens 500,000 500,000

21872#  AA 5 | Core Civic of Kansas LLC SrSecured Ni...........cccccuveiiriiiriniinniieiisciesiesissiisiis .| 05/15/2019........ JP Morgan Securities LLC 1,943,542 ..1,943,542

2227%  AD 6 |Cousins Properties INC STNESEr D 3.8 ... seesensens | ceeeseeneensenes 06/19/2019........ Wells Fargo Securities LLC..........cocoverrerenrerrerereeireenees 15,000,000 | oo 15,000,000

22945D  AG 8 | CSAIL Commercial Mtg Tr CMBS Ser 2019-C1 . .. | 04/04/2019........ Credit Suisse Securities LLC...... 2,167,234 | ..o 2,050,000

25278X  AC 3 |Diamondback Energy Inc Sr Nt 4.750% 11.....cvveriemernririneieiesiseeensesessessssesnnes .. | 04/16/2019........ Barclays Capital Inc. 1,025,000 | oo 1,000,000

25278X  AH 2 | Diamondback Energy Inc Sr Nt 5.375% 05, .. | 04/16/2019........ Goldman Sachs & Company. 1,050,000 ..1,000,000

260543 CW 1 |Dow Chemical Co SrNt 3.625% 05/15/26. .. | 05/17/2019. Various 1,499,520 ..1,500,000

26078)  AD 2 |DowDuPont Inc SrNt 4.725% 11/15/28 .. | 04/16/2019........ Barclays Capital Inc. 19,612,401 ....18,000,000 328,407 |2FE

26252  AJ 7 |Dryden Senior Loan Fund CLO Ser 2019-75A...... .. | 06/20/2019........ Jefferies & COMPaNY INC........c..ccviiiiiiiiie s 30,000,000 | ..o 30,000,000 1FE

26252) AL 2 | DRSLF 2019-75A AR CLO Ser 2019-75A CI BR .. | 06/20/2019. Jefferies & COMPANY INC........cvvurirririeiieiiesesses s esisnes 5,000,000 .......5,000,000 1FE

269330  AA 4 |Energy Efficient Equity INC LBASS SEHES.........coviuiiiriirerineirersieiesiserseissiresenissen .. | 06/21/2019........ Natixis............. 24,879,244 | ..o 24,880,000 |........ 1FE

278865 BD 1 |Ecolab Inc SrNt 3.250% 12/01/27 .. | 04/24/2019........ NW Life Sep Acct Mul Mat - 2 3,012,468 | ..o 3,000,000 38,729 | 1FE

29379V AZ 6 |Enterprise Products Operations Nt 3.35 . | 04/24/2019........ NW Life Sep Acct Mul Mat - 2 2427482 | .o 2,400,000
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30251B  AE 8 [FMRLLC SrNt 5.150% 02/01/43........cciiomiireiiniineiieeiseisssiissisesssessssesssssissssesins | soonsesessinees 04/24/2019........ NW Life Sep Acct Mul Mat - 2 1,206,662 | ...oovvereireiieiiieniieeieens 1,080,000 [ ..ovovevereiriiniieeieeeens 12,824 [1FE ..o
30288*  AE 0 |FLNG Liquefaction 2 LLC SrSeC Nt 4.39.......ccciuivevirerierinreeeisniseriesiesessenssnees | ceeerinenienes 05/21/2019........ Credit Agricole USA was Calyon . 10,000,000 | cvoooevrreeririerereeieene 10,000,000
313747  AZ 0 |Federal Realty Investors Tr SrNt 3.20 ..| 06/04/2019........ Bank of America BISD Dealer..................... . 17,571,488 17,600,000
31620M  BJ 4 |Fidelity National Financial St Nt 3.75.......c.covuririnirniieeesessie s .. | 06/24/2019........ Various . 23,965,634 23,227,000
337738 AU 2 |FiServe Inc SrNt 3.500% 07/01/29......cccvuuermrrieeierieiseessessessessseseseessssssessessnas | seesssssnssnnes 06/11/2019........ VaMIOUS. ..ottt . 25,982,019 | ..cvovrrrerieeieeisniei 26,000,000
35137L  AC 9 |Fox Corp SrNt 4.709% 01/25/29 .. | 04/117/2019........ Various 44,287,338 | ..o 41,500,000
36250S  AE 9 | GS Mortgage Securities Trust CMBS Ser 20. . .. | 04/04/2019........ Goldman Sachs & Company 2,048,775 | oo 1,920,000
36252H  AE 1 | GS Mortgage Securities Trust CMBS Ser 20................. .. | 04/24]2019........ NW Life Sep Acct Mul Mat - 2 5,099,505 | w.veoveeeeeeeeeeeeeee s 5,000,000
36257H BP0 | GS Mortgage Securities Trust CMBS Ser 20................. .. | 06/26/2019. Goldman Sachs & Company.... 4,397,925 .4,270,000
38148L  AE 6 | Goldman Sachs Group Inc SrNt 3.750% 0 .. | 04/24/2019........ NW Life Sep Acct Mul Mat - 2 5,044,210 | oooouvenreereerienieieninns 5,000,000
404119 BX 6 [HCAInc Sec Nt 4.125% 06/15/29.... .. | 06/05/2019........ Bank of America BISD Dealer..................... 6,467,305 | ..o 6,500,000
415864  AM 9 |Harsco Corp SrNt 5.750% 07/31/27.......... .. | 06/26/2019. Various . 3,292,138 r...3,220,000
419838  AA 5 [Hawaiian Airlines 1st Lien PTC Ser A Cl .. | 04/22/2019........ Robert W Baird & Co Inc 7,388,671 | oo 7,427,219
437076  BY 7 |Home Depot Inc SrNt 2.950% 06/15/29.... .. | 06/03/2019........ Morgan Stanley & Co LLC 7,456,950 7,500,000
44929@ AQ 7 |ICRE REIT Hidgs Sr Nt 3.850% 05/01/28 .. | 05/01/2019. Bank of America BISD Dealer.. . 13,000,000 | . 13,000,000
459200  JY 8 |International Bus Machs Corp SrNt 3.0 .. | 05/08/2019........ JP Morgan Securities LLC 996,180 | oo 1,000,000
476556 DC 6 |Jersey Central Pwr & Lt Co SrNt 4.300 .. | 05/15/2019........ Scotia Capital 2,621,875 | oo 2,500,000
478160 CE 2 |Johnson & Johnson SrNt 2.950% 03/03/2 SN .| 04/15/2019........ Wells Fargo Securities LLC...........c.ccoeuveiimeiverierinriiniis . 12,015,920 | oo 12,000,000
49446R AP 4 |Kimco Realty Corp Sr Nt 2.800% 10/01/2 s 04/24/2019........ NW Life Sep Acct Mul Mat - 2 2,812,839 | oo 3,000,000
49456B  AJ 0 |Kinder Morgan Inc SrNt 5.050% 02/15/4 .. | 05/20/2019........ Morgan Stanley & Co LLC . 10,171,800 10,000,000
513075 BL 4 |Lamar Media Corp SrNt 5.750% 02/01/26.... . .. | 04/08/2019........ JP Morgan Securities LLC 652,550 . 620,000
513075  BL 4 |Lamar Media Corp Sr Nt 5.750% 02/01/26.... ST RRTRRURTEN VRN 05/07/2019........ Tax Free EXChange..........oocvuveneenerenerncnnenns 2,192,368 | ..o 2,150,000
513272 AB 0 |Lamb Weston HLD Sr Nt 4.875% 11/01/26..........ccocoovrimiivnrinciiiininicciesicnins .. | 04/04/2019........ JP Morgan Securities LLC 416,150 | oo 410,000
532457 BV 9 |EliLilly & Co St Nt 3.375% 03/15/29......ccvumverieririnirinerierireeeseesesisesssessesesssessseinns .. | 04/04/2019........ JP Morgan Securities LLC 5,308,496 | ....ccveuerieriierienieeienins 5,200,000
55336V AL 4 [MPLXLP SrNt 5.200% 03/01/47.......coiiimirineireiieirneiiseieeeiseessssesseessssesesssesssesessnes | sessesesssnees 05/20/2019........ Barclays Capital Inc. . 10,172,300 | coooveereereieieeecenne 10,000,000
57636Q AL 8 |Mastercard Inc SrNt 3.650% 06/01/49.... .. | 05/28/2019........ Citigroup. . 24,963,750 | ooovvrererieeneene 25,000,000 |........ 1FE
57636Q AM 6 |Mastercard Inc Sr Nt 2.950% 06/01/29.... o .. | 05/28/2019........ Us Bancorp Investments Inc 3,994,480 | oo 4,000,000 |........ 1FE
58013M  FB 5 |McDonalds Corp SrNt 3.500% 03/01/27... SSSSRSORROIREN ISR 04/17/2019........ Citigroup. 6,075,720 | .ovovevrrreierieieieniseeenend 6,000,000 2FE
58013M  FF 6 |McDonalds Corp SrNt 3.800% 04/01/28... s .. | 04/18/2019........ VaMHOUS.....eoovvveeieirieceieriess et . 12,327,156 ....12,000,000 2FE
58933y  AX 3 |Merck & CoInc SrNt 3.400% 03/07/29 .. | 04/11/2019........ BNP Paribas Securities Corp .. 20,460,000 ....20,000,000 AFE e
59166E  AA 3 |Metlife Securitization Trust RMBS Ser 20 SRR DURPRORRION 04/26/2019........ Credit Suisse Securities LLC...... 2,921,000 | cooovvirieni 2,880,000 AFE e
59217G  CK 3 |Met Life Global Funding | Secured Nt 3. .. | 06/20/2019........ Goldman Sachs & COMPANY.........c.veeeeeerenerierienes . 10,156,300 | cvvovevnrerrrerienereerenne 10,000,000 AFE e
59217G  DC 0 |Met Life Global Funding | Secured Nt 3 .| 06/11/2019........ JP Morgan Securities LLC 5,495,270 | ..o 5,500,000 |........ 1FE
607120  FN 7 | Mobile Airport Authority Sr Nt Ser B1 06/17/2019........ Citigroup. 6,600,000 1Z
62877V AA 9 |NBM US Holding Inc. Sr Nt 7.000% 05/14. .. | 05/02/2019........ Direct.... 468,569 3FE
63874T  AA 5 |Natixis Comm Mtg Sec CMBS Ser 2019-LVL C e .. | 04/12/2019........ Natixis............. 1,555,294 TFE o
64829  AA 1 |New Residential Mtg Ln Tr RMBS Ser 2017- . .. | 05/29/2019........ Citigroup. 7,189,820 | oo 6,952,721 23,176 |1FM
64829K BV 1 |New Residential Mtg Ln Tr RMBS Ser 2017- . .. | 05/29/2019. Wells Fargo Securities LLC.. 3,474,561 corrn.3,347,588 1,159 [1FM...
64952W  CX 9 |New York Life Global Fdg Sec Nt 3.000%.........ccevrmeremmermerierireeserisererieseeseseeens .. | 04/2412019........ NW Life Sep Acct Mul Mat - 2 2,934,504 | .o 3,000,000 26,000 | 1FE.
655844  BQ 0 |Norfolk Southern Corp SrNt 4.450% 06/..... .. | 04/18/2019........ VAMOUS. ..ottt nes 8,664,917 | oo 8,300,000
655844 BV 9 |Norfolk Southern Corp Sr Nt 4.050% 08..... .. | 04/11/2019. JP Morgan Securities LLC . 11,766,840 12,000,000
655844  BZ 0 |Norfolk Southern Corp SrNt 3.800% 08..... .. | 04/30/2019........ VaMHOUS. ..ottt 5,171,350 | oo 5,000,000
655844  CC 0 |Norfolk Southern Corp SrNt 4.100% 05..... .. | 04/29/2019........ Citigroup. 5,955,840 | ..o 6,000,000
69122D  AA 7 | Owl Rock Ltd CLO Ser2019-1A CIA 4.32.. .. | 04/25/2019. Natixis............. 19,750,000 19,750,000
701094 AN 4 | Parker-Hannifin Corp Sr Nt 3.250% 06/1 .| 06/10/2019........ VaMiOUS......ocvvveiiiiiiciic s . 17,965,485 ....18,000,000
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701094 AP 9 |Parker-Hannifin Corp SrINt 4.000% 06/1..........ccouiimrivriniienieineieierissiesnsssiesenies | ceveeressnnnnes 06/05/2019........ Barclays Capital Inc. 11,327,960 | oo 11,500,000 |........ 1FE
708696  BZ 1 |Pennsylvania Elec Co SrNt 3.600% 06/0.........c..covumererrermerimeemerinerierirenissiseriennes | ceesneeseesenes 05/29/2019........ VaMHOUS.....oocvvveeteirieceieniess et 14,976,127 | cooooveveerrerrerceene 15,000,000 |........ 2FE
75884R AV 5 |Regency Centers LP SrNt 3.600% 02/01/.. .. | 04/18/2019........ Wells Fargo Securities LLC...........ccouevriemeeerineineiiisiins 1,591,224 1,600,000 [ .oovvoerereeiriineieiieeeereens 13,120 [2FE....ocivireicrinns
76761R AN 9 |Riserva CLO Ltd CLO Ser 2016-3A CI AR .| 06/10/2019........ Credit Suisse Securities LLC.... 30,000,000 ...30,000,000 |........ 1FE
76761R  AQ 2 |Riserva CLO Ltd CLO Ser 2016-3A CI BR 06/10/2019........ Credit Suisse Securities LLC...... 10,000,000 | cooooevrrerrrrerienereercenne 10,000,000 |........ 1FE
780153  AG 7 |Royal Caribbean Cruises Ltd Sr Nt 7.50 .. | 04/24/2019........ NW Life Sep Acct Mul Mat - 2 1,206,157 1,000,000
780153 AW 2 |Royal Caribbean Cruises Ltd SrNt 3.70 .. | 04/04/2019........ Citigroup. 14,875,660 ....15,500,000
817565 CE 2 | Service Corp Intl SrNt 5.125% 06/01/2... .. | 05/14/2019........ Citigroup. 151,875 150,000
82967N  BE 7 |Sirius XM Radio Inc Sr Nt 4.625% 07/15. .. | 06/26/2019. Various 1,429,463 ..1,420,000
83001A  AC 6 |Six Flags Entertainment Sr Nt 5.500% 0 .. | 04/24/2019........ NW Life Sep Acct Mul Mat - 2 1,008,750 ..1,000,000
84861T  AD 0 |Spirit Realty LP Sr Nt 4.000% 07/15/29... .. | 06/25/2019........ Various 24,978,891 ....24,900,000
858912  AF 5 |Stericycle Inc SrNt 5.375% 07/15/24.. .. | 06/27/2019. Bank of America BISD Dealer.. 4,372,238 ..4,335,000
863667 AQ 4 |Stryker Corp SrNt 3.650% 03/07/28.... .. | 05/07/2019........ Various 16,414,528 ....16,000,000
87612B  BG 6 |Targa Resources Partners SrNt 5.000%.... .. | 05/15/2019........ Goldman Sachs & COMPANY..........cvwvrerrrrrerernenenns 293,813 300,000
902494  AX 1 |Tyson Foods Inc SrNt 3.950% 08/15/24. .. | 04/24/2019. NW Life Sep Acct Mul Mat - 2 1,026,987 | ..... ..1,000,000
90265E AM 2 [UDRINC SrMTN 3.500% 07/01/27 .. | 04/30/2019........ Wells Fargo Securities LLC..........cccourueirmrrrerierinrineiins 742,410
90291 AW 7 |UBS Commerical Mtg Tr CMBS 2018-C9 Cl Ad........ccovvemrrerirerieeieneeessssisesienienes .. | 04/03/2019........ UBS Financial Services Inc. 3,417,602
90931C  AA 6 |United Air Lines LBASS PTC Ser 2019-1 Cl......... s .| 05/22/2019........ Various. 17,273,043
92837B  AB 7 |Visio RMBS Ser 2019-1 Cl AT 3.572% 06/.........ovverrerreririnirieriererseesseiseriesiesenes | coenrinenienes 05/29/2019........ Nomura Securities Intl LLC. 8,238,286
94106L  BH 1 |Waste Management Inc SrNt 3.200% 06/1 ..| 05/14/2019........ Goldman Sachs & Company............ccoeerririeireeneens 2,499,325
948741 AJ 2 | Weingarten Realty Inv Sr Nt 3.500% 04/......c.overervvirernrieireinriersnssseessssesssesssssennes | 1on .| 06/11/2019........ Morgan Stanley & Co LLC. 5,076,450 28,194 | 2FE
96949L  AE 5 |Williams Partners LP Sr Nt 4.850% 03/0.........coccmerrrerireererneierseseneesensssesessessnns | seessessnssnns 05/21/2019........ Goldman Sachs & COMPANY.........c.veeereerenerierinenes 9,934,800 110,472 | 2FE......ovvvvirrerirnns
941053  AJ 9 |Waste Connections Inc SrNt 3.500% 05/.......c.cceveveneeee A 04/22/2019........ VMOUS. ....coovvrerecieeeceeeiereeie et es st enees 24,917,065 | c.oovvveveeererereereneeenn 25,000,000 | oo 4,278 [2FE.....ooviererrennne
000000 00 O |Digicel Group Two Ltd SrNt PIK 9.125% |0 04/01/2019........ Interest Capitalization............. 337
000000 00 O |Ades International St Nt 8.625% 04/24/...........cccovveueremreriiieiisiiseiessiesieeseeseniis [ D 04/16/2019........ Direct............ 545,000
000000 00 0 |China Evergrande Group Sec Nt 8.750% 0 D.... 06/27/2019........ Direct.... 290,875
00654A  AA 4 | Adani Green Energy UP SrNt 6.250% 12/......cccvvumevemrereerereneineriensssissesssssssseeens D.... 05/30/2019........ Direct.... 520,000
00973R  AD 5 | Aker BP ASA St Nt 4.750% 06/15/24.........ccovvmivriiiririeiisieiesiseessssssesessessssseenes [ DI 06/12/2019........ VIOUS.....ovvrievecieie s eesseen 935,425
067316  AF 6 |BacardiLTD Sr Nt 4.700% 05/15/28. 05/29/2019........ Barclays Capital Inc. 7,643,334
12644V AC 2 |CSN Resources SA SrNt 7.625% 04/17/26 .|D.... 04/10/2019........ Direct............. 463,768
25156P  BA 0 |Deutsche Telekom Nt 3.600% 01/19/27........coouuivirreiriiriniinerereeeiesiseessesisenienes D 04/24/2019........ NW Life Sep Acct Mul Mat - 2 4,926,100
25382F  AA 9 |Digicel Group Two Ltd Sr Nt 9.125% 04/ 04/01/2019........ Interest Capitalization............. 5,680 5,680
38060A AC 8 |Gold Fields Orogen Holdco SrNt 6.125%.... .|D.... 05/08/2019........ Direct............. 675,000 | oooveiiieie e 675,000
404280 BK 4 |HSBC Holdings PLC Sr Nt Fix to Fit 4.0 [0 04/11/2019........ Barclays Capital Inc. 3,263,808 | .oovvrrierieieieeienis 3,200,000
404280 BT 5 |HSBC Holdings PLC SrNt 4.583% 06/19/2 04/17/2019........ Citigroup. 6,891,820 | ..o 6,500,000
404280 CC 1 |HSBC Holdings PLC SrNt 3.973% 05/22/3 05/23/2019........ VaMIOUS.....ooovvveeieirieietie s 5,397,380 | oo 5,400,000
44962L  AH 0 |IHS Markit Ltd Sr Nt 3.625% 05/01/24 04/03/2019........ Citigroup. 9,968,600 10,000,000
46650C  AA 7 | JBS Investments Il GMBH Sr Nt 7.000% O.. 04/01/2019. Direct.... 781,550 .770,000
714264  AM 0 |Pernod Ricard SA SrNt 3.250% 06/08/26....... 04/24/2019........ NW Life Sep Acct Mul Mat - 2 787,474 800,000
785712  AG 5 | Sable Intl Finance Ltd Nt 5.750% 09/07 04/02/2019........ Direct......co..... 357,102 360,000
92857TW  BK 5 | Vodafone Group PLC Sr Nt 4.375% 05/30/. 06/19/2019. Various 11,073,401 10,500,000
A3158# AC 3 |Hofer Financial Services GmbH Sr Nt Ser...... 04/12/2019........ Stonecastle Securities LLC 12,921,285 ....12,900,000
L9116P  AG 8 | Tonon Luxembourg SA 1st Lien Nt 6.500%.......ceveirirriererinsesmrsnsssrsssseerssssssnssseenes | D 05/15/2019........ Taxable Exchange 39,661 | oo 793,223 27,928

3899999. Total - Bonds - Industrial and Miscellaneous.

...1,162,084,368

...1,143,281,101

..4,692,552
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Statement as of June 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - Bank Loans
000000 00 O |Kellermeyer Building SVeS New 1St LIEN T.......couvvieireieicirirircseeeeiseseseeieiseinsnees | ceeeeneneeenns 06/21/2019........ Direct............. 34,966 35,499 |........ 4FE
000000 00 O |Kellermeyer Building SVCS 15t LIEN TEM........vivumiiiriiriireieieeiieeieseseeiseisesiesiines .. | 06/21/2019........ Direct.... 1,229 A,247 | 4z
000000 00 O |Kellermeyer Building Svcs 15t LIEN TEM......c.vvuivierirercicirirriseeeceeeeseeenes .| 06/21/2019........ Direct.... ATBTA | s 424,237 | ........ 4FE
000000 00 O |Kellermeyer Building Sves 1t LIEN TEMN.......vuieieriieicicirceereeeee e 06/21/2019........ Direct............. 69,932 70,997 |........ 4FE
000000 00 O |Service Logic Term Ln Nt6 6.500% 07/3 .. | 06/28/2019........ Tax Free Exchange.. 15,597 15,888 |........ 3FE.
000000 00 O |SpecialtyCare Initial Term Ln Nt4 6.0 .. | 04/02/2019........ Tax Free Exchange.. 4,901 4,920 | 1 |4FE
000000 00 0 |Command Alkon Inc 1st Lien Term Ln Nt 7 ..| 06/03/2019........ Tax Free Exchange.........ccocovvirievinieieinnnns 14,844 15,000 6 | 3FE
000000 00 O |MB2 Dental Solutions LLC Incremental Ter .. | 05/03/2019. Direct 385,180 .389,071 3FE.
000000 00 0 |Foundation Risk Partners Corp Delayed DI............ccovururiereieinmeninesereineineeeseseesennenns ..| 05/01/2019........ Direct.... 295,225 313,027 2FE
000000 00 O |Foundation Risk Partners Corp Delayed Dr............coviurermiieirnreiinnirnnierssieiesssinnens .. | 05/01/2019........ Tax Free Exchange.. 205,225 | oo 313,027 2FE
000000 00 O |SecurAmerica LLC Term Ln Nt3 9.000% 1 .. | 06/24/2019. Tax Free Exchange.. 2,334 2,404 20 | 2FE
000000 00 O |SecurAmerica LLC Delayed Draw Term Ln Nt .. | 04/18/2019........ Direct............. 63,898 64,625 2FE
000000 00 O |SecurAmerica LLC Delayed Draw Term LN #2.........ccovvvvvrreineinceeriseirnnnnnns .. | 06/20/2019........ Tax Free Exchange.. 63,920 64,625 2FE.
000000 00 O |Berry Plastics Corp TermLnRNt6 4.4... ..| 06/10/2019. Tax Free Exchange.. 2,515 .2,545 3FE
000000 00 O |Ultimus Group Midco LLC 1st Lien Term Ln .. | 06/28/2019........ Tax Free Exchange.. 1,443 1,443 3FE
000000 00 O |Ultimus Group Midco LLC Delayed Draw Ter.......... .. | 06/28/2019........ Tax Free Exchange.........ccocvvvereenenceieincens 1,450 1,450 |........ 4FE
000000 00 O |Ferraro Fine Foods Corp Term Ln#2 Nt 1.....c.oviiiiniieiiieerisieseeeesieien .1 05/10/2019........ Direct............. 483,145 | oo 490,502 |........ 2FE
000000 00 O |NSM Insurance Group LLC Incremental TEM.........cocuiurieiererirneinmncininieencissienenees | ceeveseeeenenns 04/01/2019........ Direct............. 119,800 | oo 122,245 | ........ 2FE
000000 00 O |Ankura Consulting Group LLC 1st Lien Ter. .. | 06/26/2019........ Tax Free Exchange........ccocevvirieninccinincens 14,361 14621 | .o 6 |4FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter. .| 06/17/2019........ Direct............. 49,885 50,186 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter. 06/14/2019........ Direct............. 16,628 16,729 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 06/14/2019........ Direct.... 55,428 55,762 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. . | 04/26/2019........ Direct.... 33,266 33,467 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter. 04/10/2019........ Direct............ 111,205 | oo 111,524 | ........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 06/10/2019........ Direct............. 38,799 39,033 |........ 3FE.
000000 00 0 |Pathway Partners Vet Mgmt LLC New DD Ter.. .| 06/28/2019........ Tax Free Exchange.........ccocuvvevirienenceieincens 1,103,949 | oo 1,110,178 | o 65 |3FE
000000 00 0 |Pathway Partners Vet Mgmt LLC New DD Ter. 06/11/2019........ Direct............. 12,009 12,082 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. ..| 05/07/2019........ Direct.... 20,323 20,446 |........ 3FE
000000 00 0 |Pathway Partners Vet Mgmt LLC New DD Ter.. .1 05/10/2019........ Direct.... 20,323 20,446 | ........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter. 04/30/2019........ Direct............. 101,617 | cooeeeecreeeeee 102,230 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 04/30/2019........ Tax Free Exchange.........ccocevviveenenceinincens 232,216 233,252 |........ 3FE
000000 00 0 |Pathway Partners Vet Mgmt LLC New DD Ter.. .| 05/31/2019........ Direct............. 144,446 145,318 | ........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter. 05/31/2019........ 212,872 | o 213,755 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 05/31/2019........ 64,665 65,056 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 05/31/2019........ Direct.... 78,522 78,996 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 05/03/2019........ Direct............. 23,280 23,420 3FE
000000 00 O |Amynta Agency Inc Term Ln Nt 1 6.383% .. | 04/30/2019. 2,254 2,343 4FE,
000000 00 O |AQ Sunshine Inc aka Relation Term Ln Nt.... .. | 04/15/2019, 1,146,901 | oo 1,170,307 3FE
000000 00 O |Alcami Holdings LLC 1st Lien Term Ln Nt .. | 06/24/2019........ Tax Free Exchange.. 3,658 .3,750 8 |4FE
000000 00 O |Information Resources Inc 1st Lien Term.. .| 05/31/2019. Tax Free Exchange.. 6,834 .6,899 4FE
03525@ AA 6 |Animal Supply Company New Term Ln Nt 1...... .. | 06/28/2019........ Interest Capitalization... 19,278 19,278 |........ 5
04685Y  AK 5 |Athenahealth Inc TermLn BNt2 6.912%... .. | 05/10/2019........ Tax Free Exchange.. 2,539 2,589 |....... 4FE
10483*  AA 3 |Bragg Live Food Products LLC Term Ln Nt .| 06/11/2019. Tax Free Exchange.. 5,397 .5,530 47
22818R AW 6 | Crown Americas LLC TermLn B Nt1 4.37.. .| 06/27/2019........ Various. 1,011,367 | oo 1,005,818 2FE
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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)
25374L A* 9 | Centric Brands Inc 1st Lien Term Ln Nt 3.......ooiviviiieeiccecceeereeeeeeeeeeveseeenens | ceveveninienenns 04/30/2019........ Tax Free EXChange.........ccvvvevmivneiniieininiins 9,816 10,000 |...ccco... 2 |4FE
31528#  AA 2 |Ferraro Fine Foods Corp Term LN Nt 1 6......oeviiieiccicrreecsenceee e | e 05/13/2019........ Tax Free Exchange.........ccocvvvieveerincneenncens 3,883 3,951 | 3 |2FE
36850@ AB 9 | Gehl Foods Inc LLC Term Ln Nt4 7.940%................ .. | 06/03/2019........ Interest Capitalization............. 56,808 56,808 | ...... 3FE.
45763F AN 8 |Inmar Inc Initial Term LR Nt 1 6.330%........cvumrrmerirriiiniiriiieienieeesesisssessesienesienes .| 04/10/2019........ Direct........... 1,519,222 | oo 1,599,181 |...... 4FE,
55340#  AB 5 | MB2 Dental Solutions LLC Term LN Nt 1. ... ensceenisensniens. | vereeeseninenes 05/17/2019........ Direct........... 382,957 | .o 386,825 |...... 3FE.
55340# AB 5 [MB2 Dental Solutions LLC Term Ln Nt 1 .. | 06/28/2019........ Tax Free Exchange.........cccccvcvivicnininicrncns 909,419 918,097 |...... 3FE
62974@ AF 7 |National Seating&Mobility INC INCremeNta...........c.ovvvvevererrerrereereecse s ..| 05/03/2019........ Direct........... 878,930 . 892,315 |...... 3FE
62976#  AC 0 [NSM Insurance Group LLC Incremental Term..... ..| 04/10/2019........ Tax Free Exchange 119,809 | oo 122,245 | oo 217 | 2FE
73744G  AJ 1 |Post Holdings Inc Term Ln BNt 1 4.412.. .. | 05/30/2019. Bank of America BISD Dealer.. 995,000 | oo 1,000,000 |...... 3FE.
74966U AP 5 |RPIFinance Trust Term Ln6 Nt 1 4.474. ..| 06/24/2019........ UBS Financial SErvices INC.........ccoccvviueveveicreeieeeeece s 16,346 16,285 |...... 2FE
76168 AN 6 |RBS Global (Rexnord) Term LnB Nt 1 4 .. | 06/05/2019........ Various 5,012,500 | ..oovvvveiies 5,000,000 |...... 3FE.
81726  AE 1 |Sensata Technologies New 1st Lien Term L...... .| 05/17/2019. Wells Fargo Securities LLC.. 201,757 .200,701 |...... 2FE
84611@ AF 0 |Sovos LLC 1stLien TermLnNt1 7.025%........ .. | 04/29/2019........ Direct........... 9,073,489 | ..o 9,258,642 |...... 3FE.
84611@ AG 8 |Sovos LLC Delayed Draw Term LnNt1 7. .. | 05/31/2019 358,152 361,770 |...... 3FE.
88870T AG 3 |Tivity Health Inc TermLn BNt 1 7.772.... .. | 05/10/2019. 7,048,973 7,229,716 |...... 4FE
928432  A* 4 |Visual Edge Technology Inc Term Ln Nt 3.... .. | 05/31/2019........ Tax Free Exchange.........ccocvvvivevniininicrncens 10,654 10,833 | .o 7 |3FE
928432  A* 4 |Visual Edge Technology Inc Term Ln Nt 2.... .. | 05/28/2019........ Interest Capitalization... 8,897 8,897 |...... 3FE
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw........... .| 05/31/2019........ Interest Capitalization... 425 | s 425 | ... 3FE
928432 A@ 2 |Visual Edge Technology INC DElayed DraW..........cevurernreeirirmeinrsesssiesssssessesssssnnsns | ceereensesenes 05/31/2019........ Tax Free Exchange........ccocvvvivecnincnicrncens 512 | e 516 |...... 3FE
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw... .| 06/13/2019........ Interest Capitalization... 9,348 9,348 |...... 3FE
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw........... . .. | 06/13/2019........ Tax Free Exchange 9,306 .9,306
68371Y  AJ 2 |Open Text Corp Term Ln Nt 1 4.178% 05/......cccovrerivrninnes A 06/07/2019........ VaMOUS. ..o 166,045 | oo 165,622
8299999. Total - Bonds - BanK LOANS. .......cviiiiiiiiieissisessnissisni s 33,597,328 ....34,157,250
8399997, TOtAl - BONMS = P 3. .ottt eeE e fEehieeE e o0 E R R E R E LR EE oL e R E LR E LR E SRR E R E R L E e R R E R LEE LR E e fhsenEeE e ete ettt ettt | erieni et 1,458,477,251 1,435,933,616 ..5,312,337
8399999, TOAl - BOMAS. ...ttt erss st s st E 1k e8 £ 6884888 E 8 £E 8881 eEEseReEE1£E L4 1eEEeEEoEE£EE oL E L oL LR L b oL EE oL L L E L E£EE L EE4EE R EE £ E L L EoEE 4L E L E4LE R L b E L E L ELEE L E L E AL £E L E AL E RS E R oL e ehseLEeEenE e ettt | nerienben e 1,458,477,251 | oo 1,435,933,616 | ..oovvviirirnisiiernnisciens 5,312,337
Preferred Stocks - Industrial and Miscell:
05971P  AB 4 |Banco Mercantil De Norte Jr SUD Nt 7.5, ... | DI 06/20/2019........ DIFECE. ..ttt | b 200,000.000 200,000
G4637E  BF 1 |HSBC Bank PLC Jr Sub Nt Ser 1M Perp 2 [ DI 06/28/2019........ TaXable EXCRANGE.........ccivriirrireiieis ettt ssssssensis | oesssessssessssssssssesssnnd 6,111,000.000 | ..oovvvererririniereereenns 4,448,808
(55356 AG 7 |Lloyds Bank PLC Jr Sub Nt Ser 1 Perp 2.... 06/27/2019........ TaXable EXChANGE.........ccvuiiiiicieicee s esssisnins | coresissnsses e sssseessnes 8,400,000.000 6,648,600
(G55356  AH 5 |Lloyds Bank PLC Jr Sub Nt Ser2 Perp 2.... .| D.... 05/31/2019........ TaXADIE EXCRANGE........eeeieeeeeeeeeeeee et se et es s ees st ene s senesesesseseens | oeererersesseseessesesseans 8,400,000.000 | ..ooovvreriiieieieieeieiand 6,759,480
R57779  BC 4 |DNB Bank ASA Jr Sub Nt Perp 2.770% Per.......cccoiviiiiviniiniiiniiniiienes | DI 05/31/2019........ TaxXable EXCNANGE........veiieieiieiieiiiisiss s ssss st ssssssssssssensis | oevssasssssssssssssssesssnss 4,620,000.000 3,047,352
8499999. Total - Preferred Stocks - Industrial and Miscellaneous.......... 21,104,240 XXX
8999997. Total - Preferred Stocks - Part 3 21,104,240 XXX
8999999, TOHAI - PrefErTEd SEOCKS. ... teueisiretisereserisiss ettt st ers et f s f4 o8 8 oeE e s eeE R e E o8 eEE £ E o0 E S8R E 8L £E £ SEE R f £ E 8RRt enianere 21,104,240 XXX
Common Stocks - Industrial and Miscell
31340# 00 1 |Federal Home Loan Bank COm CI B.........ccccocumiiirieririreisiineriesiesissseisssenesienins | ceesersssssenns 04/08/2019........ DIFBCE. .. s | e 50,000.000 | ...oovvvveriiiieriniieis 5,000,000 XXX | u
69120# 10 6 | Owl Rock Capital Corp Com..........cccone. .. | 06/17/2019........ DIFECE. ..ttt | b 472,270.530 ..7,225,739 XX | L
88642R 10 9 | Tidewater Inc Com . | 05/28/2019........ TaX Fre€ EXChaNGE.....cvvuiiuiiiiisiitiserississisessssssnsssi s snsssssenssnses | sorsssssesensssssssessensssssnens 12,923.000 | ovovvovrrieeeeeas 381,356 XXX |
9099999. Total - Common Stocks - INAUSIAl BNA MISCEIANEOUS..........vvureuieeriiisieeie st sers st steiee | cesesssessnesses e E s ee s E R0 88 E SRRttt snisreras 12,607,095 XXX 0 XXX v
Common Stocks - Parent, Subsidiaries and Affiliates
63866%# 10 7 | Nationwide Life & Annuity Ins Com.... | 06/27/2019........ | Capital Contribution.. ..150,000,000 XXX K
9199999. Total - Common Stocks - Parent, SUDSIAIANES ANA ATFIlIALES. ................c.ccuiviiiceiiictcciiieieieiis ettt ettt ettt ettt et et et er e tet et e tetebesaetesessesetes s setesesseeetessssesessssaesessssetesnsetessnsetetennssesesnsesebesnssesensnsesesanasaes | avesisaes XXX 0 XXX,
Common Stocks - Mutual Funds
63867R 61 3 | Nationwide Fd-R (Seed) | DIFECE.... ot | e 241.780 5,000 XXX | 1
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63868D 80 3 | Nationwide Loomis FUNA -RB...........cccumirriiiriiiiiciniicicssssnieins | e 06/07/2019........ DIFECE. ..t | s 0.640 13 XXX |

63868D 82 9 | Nationwide Loomis International Growth E............cccocueiviiiiieiniininieiniceinsienienes | ceeversiisnnnes 06/03/2019........ DIFECE.... vt | e 287.900 4,900 XXX 1

63868D 83 7 |Nationwide Loomis International Growth | ..| 06/03/2019........ DIMBCL. ...ttt nae e | enas 287.900 4,900 XXX | |

63868D 84 5 | Nationwide Loomis International Growth-...........ccccuueiviiiiiiiininieisiceccsee s .| 06/07/2019........ DIFECE. .. | e 293,713.270 | woovverreereneenad 4,999,230 XXX L

63868D 85 2 | Nationwide Loomis Intermnational Growth-............cceuuerieieirirnrincieineeseeeeesieierens | seerereeineenes 05/31/2019........ DIFECE. ..t | st 6.020 100 XXX e 1

63868D 87 8 | Nationwide Loomis Dynamic US Gr-Eagle .. | 06/07/2019........ DIFECE. ..ttt | errenin e 1.510 15 XX | |

63868J 87 5 | Nationwide Var Ins Tr Govt Money Market. . | 06/28/2019........ Direct.... 61.000 61 XXX |

9299999. Total - Common Stocks - Mutual Funds 5,014,219 XXX

9799997. Total - Common Stocks - Part 3 .167,621,314 XXX

9799999. Total - Common Stocks ..167,621,314 XXX

9899999. Total - Preferred and Common Stocks. 188,725,554 XXX

9999999. Total - Bonds, Preferred and Common Stocks...... ...1,647,202,805 XXX ..5,316,247

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....1.
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6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
GNMA GNSF Pool #269993 9.500%
362197 3A 1 |06/15/20 .| 06/01/2019. | Paydown . 55 55 57 00BB [ s [ e 0 55 | oerereeernenns | cerrerreeeni | e (110 I 2 | 06/15/2020. | 1....cvvuvvvrnes
455780 AG 1 |Indonesia (Republic of) AID SrNt 8.90..... [.. | 06/01/2019. |[Redemption ~ 100.0000..........ccoce. | ovrerrerrrereererseeanns | ovvirenes 100,000 | .......... 100,000 | ..ooonce 109,000 | .ovvverrenne 101,858 | oooevervrcries [ v (1,858) (1,858) [ .ooveveereieins | e 100,000 | ovouvvreererns | e [ e 0 | e 4,450 | 06/01/2021. | 1..ccvoncernnens
Vendee Mtg Tr RMBS REMIC Ser 1995-3
911760 GT 7 |1Z .| 06/01/2019. | Paydown JSOTURTRTRI N 76,803 | .ovvernees 76,803 | .ovvvonees 79,608 | oovvrerinnes 77,198 | oo (396) ((G1515) ) ST ISP 76,803 | oo [ e [ e 0| e 2,298 | 09/15/2025. | 1...cconvvrnnvnn
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 [Cl1 .. | 06/01/2019. | Paydown [RRTTRTRTRRRIT (R 45,756 | oo 45,756 | oo 47,073 | s 45,997 | .o, (240) [Z10) ) I [FRRO 45,756 | ..o [ | v 0 [ 1,295 | 06/15/2028. [ 1.......ccvvvenes
0599999. Total - Bonds - U.S. GOVEMMENL.......uuiiiriiiiiiisiiesiiiesisesissiiisnes | avessisssssessssensssessssssssaas 222,614 222,614 | ......... 235,738 | oo 225,109 | oo 0 | e (2,494 | oo, (U I (2,494) [ oo 0 | i, 222,614 | .o 0 [ (V] [P 0 | e 8,045 XXX XXX
Bonds - All Other Government
000000 00 O |Argentina (Republic of) Unsec Nt 8.750....| D| 05/07/2019. | Redemption ~ 100.0000 . 34,710 | v 34,710 31,256 3454 | s | 3,710 | e | e | 0 | s 1,519 |05/07/2024. | 5Z..............
000000 00 O |Ukraine Govt SrNt 9.750% 11/01/28....... D| 04/23/2019. | Direct s | s 423225 | ........ 405,000 | .......... 387,383 390 [ oo | eerererrnnn 387,862 | oo | 0000.35,363 | .........35,363 | ....... 19,086 | 11/01/2028. | 4FE............
000000 00 O |Argentina (Republic of) SrNt 8.280% 1.... | D| 06/28/2019. | Direct . 222,265 297,231 ....202,860 A27 | e | 203,287 [ e | 0 18,978 | .l 18,978 | 11,132 | 12/31/2033. | 4FE....
000000 00 O |Republic of Nigeria SrNt 7.696% 02/23... | D| 04/17/2019. | Direct . 200,100 200,000 | .........177,600 | ... 177,645 167 | oo [ el 17,813 | i | 00000 22,287 | ... 22,287 | 10,219 | 02/23/2038. | 4FE............
900123 CA 6 |Turkey (Republic of) SrNt 3.250% 03/2... | D| 04/17/2019. | Direct s | s 796,500 | .......... 900,000 | .......... 765,000 | ..ooovrrinnes 772,505 7972 | | i 780,476 | i [ 000 16,024 | ... 16,024 | ... 16,981 | 03/23/2023. | 3FE............
1099999. Total - Bonds = All Other GOVEIMMENL. ........iiuuiiseiieiisieisseisisiins eressssssseseesssss st st ses bbbt snsensenens | sesenes 1,676,800 | ....... 1,836,941 | ...... 1,564,009 [ ..o 1,337,622 | o0 | 00012410 | e [ 12410 [ 0]......1,584,148 | ..o | .....92,652 | .........92,652 | ....... 58,937 XXX XXX
Bonds - U.S. Political Subdivisions of States
Coos County Oregon GO Txbl Ser B
217039 DC 7 |4.880 .1 06/01/2019. | Call  100.0000.........ccoceurrmrrrrine [ rorerirmrienricsiiireires | 2e0ree 530,000 | oo 530,000 ....530,000 0 2.530,000 | ..ovveriveriens v | e [ 12,932 | 06/01/2023. | 1FE....
Portland OR Comm College GO Dist
736688 FN 7 |4.810 .. [ 06/01/2019. | Call  100.0000......cccouwenmmrerenenes [ eornrineniinnisniieniies | eesnnenaas 515,000 ....515,000 ....515,000 0 515,000 | ..o [eonrinennsninnenns | o0 [ 12,386 | 06/01/2027. | 1FE............
2499999. Total - Bonds - U.S. Palitical Subdivisions of States. .1,045,000 .1,045,000 1,045,000 | o0 o0 | [0 0 [ 0 ..1,045,000 | .o [0 |0 | 25,318 XXX XXX
Bonds - U.S. Special Revenue and Special A t
FHLMC Gold Pool #G08803 3.000%
3128MJ 3M 0 |03/15/4 .| 06/01/2019. | Paydown [ESTTSTRSUIN RSO 435297 | ...cvonn 435297 | ....c..n 436,470 | ovoeercererierreenes [ e | evereeens (1,173) (TA73) [ o | e 435,297 | oo | e | s 0 | e 1,088 |03/15/2048. [ 1........coevenee
3128MJ  4X 5 | FHLMC Pool #G08837 4.500% 09/15/48. |.. | 06/01/2019. | Paydown revnreennnesens | o 7,555,036 | ....... 7,555,036 | ....... 7,812,969 | ...cooouce 7,813,883 | oo | s (258,848) | ...oovvvvriris | e (258,848) | ..o | e 7,555,036 | oo [ vrrernrineiienes | covernsineinnnnd 0 ... 144,715 | 09/15/2048. | 1......oovvvvnc
FHLMC Giant Pool #G08473 3.500%
3128MJ Q3 7 |01/15/ .| 06/01/2019. | Paydown . 97,886 | ..coooneet 97,886 | .......... 100,448 | ..cooovvrenne 100,233 | .oovvererireinns . (2,347) (277 0 RIS IR 97,886 | ..o [ e [ e 0| e 1,449 |01/15/2042. [ 1....ccoverenee
3128MJ T8 3 |FHLMC Pool #G08574 4.500% 02/15/44. | .. | 06/01/2019. | Paydown s | s 413,280 | .......... 413,280 | ..cooovn 440,983 | ...coovvnne 439,798 | ..o | e (26,517) (26,517) | ovevverrirrneins | e A13,280 | v | e | e (1 I 7,860 | 02/15/2044. | 1.......cvvvvrne
FHLMC REMIC Ser 113-C  8.500%
312903 HR 1 |05/15/21 .| 06/15/2019. | Paydown . 123 123 126 | oo, 122 | i . 1 1 123 | oo | e | e (010 4 105/15/2021. | 1..cvvecrirnes
FHLMC REMIC Ser 1022-J 6.000%
312904 F7 5 |12/15/20 .| 06/01/2019. | Paydown . 2,450 | v, 2,450 | oo, 2419 | s 2,442 | oo . 8 8 2450 | v | e | e (11 I 60 | 12/15/2020. | 1....cvvvvneen.
FHLMC REMIC Ser 1030 F  9.000%
312904 N2 7 |12/15/20 .| 06/01/2019. | Paydown . 420 420 A44 | s L7 T RTI IORR (6) (6) B20 [ oo | s | e (U I 16 | 12/15/2020. | 1....ccoovvernee
FHLMC REMIC Ser 1077-E  9.000%
312905 YJ 5 |05/15/21 .| 06/01/2019. | Paydown . 1,903 2 2 1,903 05/15/2021. | 1.
FHLMC REMIC Ser 1116-XA 8.400%
312906 E5 5 |08/15/2 .| 06/01/2019. | Paydown . 2,011 | s 2,011 | s 1,935 | i 1,996 | oo | e 15 15 2,011 | oo | e | e 0 | e 711 08/15/2021. | 1.
FHLMC REMIC Ser 1110-Z 8.500%
312906 LL 2 |07/15/21 .| 06/01/2019. | Paydown . 8,142 | .ooovrrnne. 8,142 | oo 8,466 | ...coovrvrrnn 8,200 | ..vvirreriiinns (59) (59) 8142 | oo | e | v (V1 I 302 | 07/15/2021. [ 1..cvvvvrrnnns
FHLMC REMIC Ser 1437-HD  7.000%
312913 ZE 9 [12/1572 ..| 06/01/2019. | Paydown . 4427 | 4427 | 4541 | s 4461 | (35) (35) AA2T | o | e | e (1 I 128 | 12/15/2022. | 1....coovvvvvne
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FHLMC REMIC Ser 1504 Z 7.000%
312915 UF 6 |05/15/23 .| 06/01/2019. | Paydown 6,529 | ..coovrrrnens 6,529 | .ot 6,716 | ovvoverrrieinnn 6,589 | .o (60) (60) 6,529 | ..ovverieriieins | e | s (V1 I 191 [ 05/15/2023. | 1..coovvvereen
FHLMC REMIC Ser 2416 PV 6.000%
31339D SE 9 [02/15/3 .| 06/01/2019. | Paydown 8,601 | .ooovvenee. 8,601 | ..oovvenee. 8,685 | ..o 8,624 | ..o (22) (22) 8,801 [ .o | e | e (V1 I 219 | 02/15/2032. [ 1....vvvvienes
FHLMC REMIC Ser 2367 ZK  6.000%
313396 JU 6 |10/15/3 .| 06/01/2019. | Paydown 5,642 | oo 5,642 | oo 5,628 | oo 5,628 | .oooeriereeine | e 14 14 5,642 | oo | e | e (1 IO 141 1 10/15/2031. | 1..ccvvvcrenne
FHLMC REMIC Ser 1643-E  6.500%
313372 YE 4 |05/15/23 .| 06/01/2019. | Paydown 2,519 | s 2,519 | s 2571 | oo 2,534 | e (15) (15) 2,519 | i | e | e (U I 68 | 05/15/2023. | 1...ccovvrnnens
FHLMC REMIC Ser 1628-KZ 6.250%
313373  KF 4 |12/15/2 .| 06/01/2019. | Paydown 33,454 33,454 35,147 | ...... 33,931 (477) (477) ....33,454 12/15/2023. | 1.
FHLMC REMIC Ser 1837-Z 6.500%
313376 M4 0 |04/15/26 .| 06/01/2019. | Paydown 25,223 25,223 26,003 | ...... 25,529 | oo (306) (306) | ovveeeeerirerir [ e 25,223 | oo [ e [ e (VI IO 668 | 04/15/2026. | 1..............c.
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ .| 06/01/2019. | Paydown 4,425 | ... 4,425 | ... 4592 | s 4,506 | .o (81) (81) 4425 | oo e | e (V1 I 126 | 11/20/2027. | 1...cvvvrernn
FHLMC Structured Ser FSPC T-9 A6
3133TC AU 2 |6.564 .| 06/01/2019. | Paydown 78 78 75 T | e [ e 0 T8 | oo [ e | e (110 I 2 103/25/2029. | 1...cvoncivnnes
FHLMC REMIC Ser 2064 M 6.000%
3133TE LG 7 |06/15/28 .| 06/01/2019. | Paydown 382 382 392 | s LT I OIS I (6) (6) 382 | e [ e [ e (U1 I 10 | 06/15/2028. | 1.......cvvvvnce
FHLMC REMIC Ser 2136-A  6.000%
3133TK 68 5 |0315/29 . .| 06/01/2019. | Paydown 2,205 21 2,205 03/15/2029.
31340y X6 1 |01/15/21 .| 06/15/2019. | Paydown 3,148 31 3,148 01/15/2021.
FNMA REMIC Ser 1990-72B  9.000%
31358E RK 0 |07/25/2 .| 06/01/2019. | Paydown 2,451 20 2451 | oo | e | e (U1 I 92 | 07/25/2020. | 1...covvvvnnene
FNMA REMIC Ser 1991-56G  8.600%
31358G X4 4 |06/25/2 .| 06/01/2019. | Paydown 2,182 16 2,182 06/25/2021. | 1.
FNMA REMIC Ser 1991-73A  8.000%
31358H GT 6 |07/25/2 .| 06/01/2019. | Paydown 1,087 | oo 1,087 | oo 1,045 | i 1,075 | oo | e 12 12 1,087 [ oo [ veeneriesinens | e (U I 36 | 07/25/2021. | 1..ceocverees
FNMA REMIC Ser 1991-98J 8.000%
31358H H4 0 |08/25/2 .| 06/01/2019. | Paydown TR TN — 8,573 | v 8,837 | o 8,595 | .o (22) (22) 8,573 [ v | e | e (V1 I 246 | 08/25/2021. [ 1..ovvvvrrnnns
FNMA REMIC Ser 1991-113 ZE  7.500%
31358) HU 8 |09/2 .| 06/01/2019. | Paydown 507 507 522 | oo £ X [V ORI ISR 2) 2 507 | oo [ [ v (V1 I 16 |09/25/2021. [ 1..ovovrvcinnes
FNMA REMIC Ser G1992-42 Z 7.000%
31358M Q4 9 |07/25 .| 06/01/2019. | Paydown 8,036 | ..coovvvnnen. 8,036 | ..coovvvnnen. 7,981 | oo 7,991 | oo [ s 45 45 8,036 | ..vvurerrirenns | cerererireeninnins | e 0 | e 235 | 07/25/2022. [ 1.....coovvvenee
FNMA REMIC Ser 1992-124 PZ 7.000%
31358N 5B 4 [07/2 .| 06/01/2019. | Paydown 27,023 27,023 27,803 (154) (154) ...27,023 07/25/2022. | 1.
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .| 06/01/2019. | Paydown SOOI N 19,008 | ...ccoovuee 19,008 | ...cccvoveee 17,318 | oo 18,589 [ ..o | e 419 A19 [ e | e 19,008 | oo | vereerreeienin | cevverieneeeens (VI IR 430 | 07/25/2023. | 1....coovvvvrne
FNMA REMIC Ser 1993-119GA  6.500%
31359B  ZK 6 |07/25 .| 06/01/2019. | Paydown 4278 | o 4278 | o 4,222 | oo 4,252 | oo | e 27 27 4278 | oo | e | e (VI IO 114 | 07/25/2023. | 1....coovvvrne
FNMA REMIC Ser 1993-204ZA 6.500%
31359E  LJ 8 |10/25 .| 06/01/2019. | Paydown 33,648 | oo 33,648 | oo 30,663 | ..o 32,581 | v | s 1,067 1,067 | oo | v 33,648 | o [ e | e (V1 I 874 110/25/2023. [ 1...covvvvernne
FNMA REMIC Ser 1993-225 Cl UB
313596 DE 3 |6.500% 1 ..| 06/01/2019. | Paydown FSOTUSTRTRRI RN 11167 | o 11167 | o 11,346 | oo 11,229 | (62) ({73 SR IR 11167 | oo | cerverieninenis | v (V1 IO 308 | 12/25/2023. [ 1.....coovvvenee
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FNMA REMIC Ser 1994-37L  6.500%
31359G P34 |03/25/2 . [ 06/01/2019. [ PaydOWN.........cvovviverirrirriinriseins | cerirerirnniinnissiiienes | v 19,932 | .. 19,932 | oo 20,240 | ovvvrvrins 19,940 | oo [ e, (8) (€)1 N I 19,932 | oo v | e (VI I 506 | 03/25/2024. [ 1........cevnne
FNMA REMIC Ser 1996-45 CI K 7.000%
31359K  ZR 1 |09/ .| 06/01/2019. | Paydown 5939 | .o 5939 | .o 6,057 | oo 5,962 | .oviverinne (23) (23) 5,939 [ i | e | e (VI I 176 [ 09/25/2021. | 1..ovvvrenee.
FNMA REMIC Ser 1997-56 Z 7.000%
31359Q UN 2 |09/18/ .| 06/01/2019. | Paydown 5,717 | v 5717 | v 5,818 | oo 5,763 | oo (46) (46) LA A OO IUPORORRRRORN IO (1 IO 163 | 09/18/2027. | 1....coovvvnne
FNMA REMIC Ser 1998-37 CI VZ 6.000%
31359T 6P 8 |06 . [ 06/01/2019. [ PAYAOWN......oovvrrirrericererisrinniis | cevireeerseessnisesienes | veesseennsd 47,960 | ............ 47,960 | ............ 49,383 | ..oovvrerirs 48,321 | oo (361) (151 TN ISP A7,960 [ .oovoreereirens [ e | e 0| e 1,239 | 06/17/2028. [ 1........coevenee
FNMA REMIC Ser 1998-54C 6.000%
313500 TL 9 [09/18/2 .| 06/01/2019. | Paydown 7,622 (4) 7,622 09/18/2028. | 1.
FNMA REMIC Ser 1998-73 CI MZ
31359V BH 5 |6.300% 10 .| 06/01/2019. | Paydown 2,439 | 2,439 | 2,502 | oo 2475 | oo (36) (36) 2439 | e | e | s 0 | 64 | 10/17/2038. | 1.....vvvvnev.
FNMA REMIC Ser 1989-67D 9.000%
313602 3E 2 |10/25/1 .| 06/01/2019. | Paydown 475 475 AT4 | s A72 |, 3 3 AT5 [ e | e | e 0 | e 18 | 10/25/2019. | 1....cvvvvvrne
FNMA REMIC Ser 1989-62G  8.600%
313602 W4 2 |10/25/1 .| 06/01/2019. | Paydown 1,692 | oo 1,692 | oo 1,695 | oo 1,684 | .o 8 8 1,692 [ oo [ rneineiieninens | e (U1 I 60 | 10/25/2019. | 1...coovvrnnen.
FNMA REMIC Ser 1990-35E  9.500%
313603 2H 4 |04/25/2 .| 06/01/2019. | Paydown 26 26 27 226 | e [ s 0 26 | oo [ e [ e (110 I 1 [04/25/2020. [ 1.....ccvvneen.
FNMA REMIC Ser 1989-86E 8.750%
313603 GW 6 |11/25/1 .| 06/01/2019. | Paydown 251 251 248 1 1 251 11/25/2019. 1.
FNMA REMIC Ser 1989-90E 8.700%
313603 JJ 2 |12/25/1 .| 06/01/2019. | Paydown 740 740 780 | oo TA0 | oo | e 0 TA0 | oo [ e [ e (U I 26 | 12/25/2019. | 1.
FNMA REMIC Ser 1990-16E  9.000%
313603 YL 0 [03/25/2 .| 06/01/2019. | Paydown 1,783 | oo 1,783 | oo 1,808 | .o 1776 | oo 7 7 1,783 [ o [ | v (U I 68 | 03/25/2020. | 1......cccovev.
FNMA DUS Pool #380814 6.030%
31377M AP 6 |12/25/19 . [ 06/01/2019. [ PAYAOWN.......c.vvvvivrrirciriniiiniieniins | eevierirseisssissisenes | oviiineins 12,293 | oo 12,293 | v 13194 | oo, 12,323 | (30) (R]0) ) SRR IR 12,293 | oo | e | v 0 | e 309 |12/25/2019. [ 1..covvvrinnes
FHLMC REMIC Ser 3803 CICP 4.000%
3137A7 208|011 . [ 06/01/2019. [ PAYAOWN.........cvvvrivrrireirnrinrineiins | cevireeirsesinssineiienes | avies 1,267,481 | ....... 1,267,481 | ....... 1,210,048 | .......... 1,246,527 | ..o 20,954 20,954 | ooooveeineiinns | e 1,267,481 [ oo [ eveeneiierinees | veeierisninnd 0. 21,331 | 01/15/2040. | 1....cvvvvnecn.
FNMA DUS Pool #461459 5.450%
31381H TQ 9 [11/25/23 . [ 06/01/2019. [ PAYAOWN.......ocvvmrircrirrireirnrisnins | cevierieeenseesssisenes | eeereeens 164,659 | .......... 164,659 | .......... 169,470 | .ovvvrvrenne 165,601 | ..ooeererirrnnes (942) (L) ) I RN 164,659 | oo | e [ e 0 | e 3,742 | 11/25/2023. | 1..coocvrnnenn
FNMA DUS Pool #461460 5.350%
31381H TR 7 |09/25/23 .. | 06/01/2019. | PAYAOWN. .....vvurircrirerircerrrisiinens [ everieresseesssinsines | eerererenns 48,525 (254) (254) | cevvveverierns | e 48,525 | ..ovoeieiiens | s 09/25/2023. | 1.
31381L  NY 9 | FNMA Pool #464007 6.650% 01/25/28.... | .. | 06/01/2019. | Paydown 6,778 (810) (810) 6,778 01/25/2028. | 1.
31381L TV 9 |FNMA Pool #464164 5.920% 01/25/35.... | .. | 06/01/2019. | Paydown 8,852 (814) (814) 8,852 01/25/2035. | 1.eovveerenns
FNMA DUS Pool #465197 4.270%
31381M X2 6 |05/25/20 .| 06/01/2019. | Paydown 39,357 | v 39,357 | oo 42,223 (365) (1CL:) TN O 39,357 | o | e | e (V1 I 707 |05/25/2020. [ 1......coovvenee
3138IN K9 3 |FNMA Pool #465720 4.030% 10/25/20.... |.. | 06/01/2019. | PAYAOWN........cvvemmremnirmeriererneenne | covirernerieniesineens | sereerenens 43,899 | ... 43,899 | ............ 46,338 (386) (386) 10/25/2020. (1.
31381IN V3 4 |FNMA Pool #466034 6.210% 12/25/29.... |.. | 06/01/2019. | Paydown 21,976 21,976 25,066 . (2,116) (2,116) . 12/25/2029. 1.
3138IN WH 2 | FNMA Pool #466048 3.680% 09/25/20.... | .. | 06/01/2019. | Paydown 36,738 36,738 37,909 | oo 36,890 | ..cooovrrririrnns (152) (152) | cvvvevveverierins [ i 36,738 09/25/2020. | 1
3138IN  XT 5 |FNMA Pool #466090 3.280% 10/25/20.... |.. | 06/01/2019. | Paydown 71,130 71,130 0 ...71,130 10/25/2020. | 1.
31381P  KS 6 |FNMA Pool #466605 6.340% 01/25/29.... | .. | 06/01/2019. | Paydown 12,218 .13,516 (1,298) ...12,218 01/25/2029. | 1.
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313817 KS 8 |FNMA Pool #470205 6.740% 07/25/29.... | .. | 06/01/2019. | Paydown JSTSTRRRROTOT ISR 13,088 (1,799) [ oovereeneirenen | cervreirseni 13,088 07/25/2029. [ 1....coovvveeene
31384V QL 9 |FNMA Pool #535159 7.000% 02/25/30.... |.. | 06/01/2019. | Paydown 4,300 119 4,300 02/25/2030. | 1.
3138A9 CV 4 |FNMA Pool #AH7283 4.000% 03/25/41... |.. | 06/01/2019. | Paydown [ESTTRTUIN RO 117,495 (1,042) .117,495 03/25/2041. | 1.
3138AB  YQ 6 |FNMA Pool #AH9718 4.000% 04/25/41... | .. | 06/01/2019. | Paydown 53,857 (471) 04/25/2041. | 1.
3138AC AR 8 | FNMA Pool #AH9915 3.500% 04/25/41... | .. | 06/01/2019. | Paydown 21,934 (228) 04/25/2041. | 1.
3138AP  JX 7 |FNMA Pool #AI9277 4.000% 08/25/41..... .. | 06/01/2019. | Paydown ..18,976 (173) 08/25/2041. | 1.
3138EG N4 2 |FNMA Pool #AL0410 4.405% 06/25/21.... | .. | 06/01/2019. | Paydown ceeennn. 145,299 (2,451) v 2,693 | 06/25/2021. | 1.
3138EK  TC 9 |FNMA Pool #AL3246 3.500% 10/25/42.... | .. | 06/01/2019. | Paydown SRR TR 792,651 (5,162) WT92,651 [ o e | v [ 12,406 | 10/25/2042. | 1.
3138EL  GL 1 |FNMA Pool #AL3802 3.000% 02/25/28.... .. | 06/01/2019. | Paydown 85,973 (1,544) ...85,973 02/25/2028. | 1.
3138L2 PT 8 | FNMA Pool #AM2233 7.250% 01/25/31... | .. | 06/01/2019. | Paydown 3,657 (717) 3,657 01/25/2031. {1
3138L2 TX 5 |FNMA Pool #AM2365 7.190% 02/25/31... | .. | 06/01/2019. | Paydown 6,304 (1,252) 6,304 02/25/2031. | 1.
3138L2 UF 2 |FNMA Pool #AM2381 7.700% 01/25/31... | .. | 06/01/2019. | Paydown 2,296 (511) 2,296 01/25/2031. | 1.
3138LU XW 0 |FNMA Pool #A04292 3.000% 07/25/42... |.. | 06/01/2019. | Paydown 54,768 (1,982) 07/25/2042. | 1
3138M0  JU 5 | FNMA Pool #A08374 3.000% 07/25/42... | .. | 06/01/2019. | Paydown 81,712 (2,912) 07/25/2042. | 1.
3138M6 QU 4 | FNMA Pool #AP3166 3.000% 08/25/42.... | .. | 06/01/2019. | Paydown (542) 08/25/2042. | 1.
3138MJ  HZ 5 | FNMA Pool #AQ2947 2.500% 11/25/27... | .. | 06/01/2019. | Paydown 225 11/25/2027. |1
3138MR ML 2 |FNMA Pool #AQ9362 2.500% 01/25/28... | .. | 06/01/2019. | Paydown .1,150,186 6,290 ceeeenee LIBBATT | s v | a0 [ 12,073 | 01/25/2028. | 1.
3138W9 GS 3 |FNMA Pool #AS0208 3.500% 08/25/43.... | .. | 06/01/2019. | Paydown vereerenen 1,257,338 | e | e 10T | [ 10,717 | oo rernerenn 1,268,055 | oo [ e | 0 [ 18,078 | 08/25/2043. | 1.
3138W9 GU 8 |FNMA Pool # AS0210 3.500% 08/25/43... | .. | 06/01/2019. | PaydOwN..........ccccevrvverirerirmiernriens | covvvriverirerisniennis | cvrenrne 577,683 | 1........577,653 | ..........580,000 | .............. 579,745 (V2072 | N I 577,653 08/25/2043. | 1
3138WD  FK 2 | FNMA Pool #AS3769 4.000% 11/25/39.... | .. | 06/01/2019. | Paydown ....333,801 ....332,769 (20,919) . 311,850 11/25/2039. | 1.
3138WF LC 8 |FNMA Pool #AS5722 3.500% 09/01/45.... | .. | 06/01/2019. | Paydown s rees v 1,866,586 | ........... 1,864,083 | ..o | eeeeenn(B7,618) [ s | e (G E:) | wevern. 1,806,465 09/01/2045. | 1.
3138WQ AY 8 |FNMA Pool #AT2722 3.000% 05/25/43.... | .. | 06/01/2019. | Paydown 81,668 81,668 | ............ 79,384 2,113 | oo | e 81,668 05/25/2043. | 1
3138WQ B8 4 |FNMA Pool #AT2762 2.500% 05/25/28.... | .. | 06/01/2019. | Paydown e | e 168,138 | .......... 168,138 ....166,772 1,097 ..168,138 05/25/2028. | 1.
3138WW  BK 4 |FNMA Pool #AT8141 3.000% 08/25/43.... | .. | 06/01/2019. | Paydown 245,120 245,120 ...237,317 7,159 . ..245,120 08/25/2043. | 1.
3138X0  Z3 5 |FNMA Pool #AU1661 2.500% 07/25/28... |.. | 06/01/2019. | Paydown [ESTTRTRTUIN RO 406,186 | .......... 406,186 2,626 | .o | e 406,186 07/25/2028. |1
3138X2  LF 9 |FNMA Pool #AU3025 3.000% 08/25/43... | .. | 06/01/2019. | Paydown et | s 352,095 | ......... 352,095 | ..........340,886 | .............341,668 |...ccccoviniiins | 10,427 | [ s 10,427 | .o, 08/25/2043. | 1.
3138X3 AQ 5 |FNMA Pool #AU3614 3.000% 07/25/43... |.. | 06/01/2019. | Paydown 51,596 51,596 1,495 07/25/2043. | 1.
3138X6 KE 4 |FNMA Pool #AU6592 3.500% 01/25/44... | .. | 06/01/2019. | Paydown 250,462 250,462 (3,403) 01/25/2044. | 1.
3138X9 SH 3 |FNMA Pool #AU9519 3.500% 10/25/43... |.. | 06/01/2019. | Paydown 258,651 258,651 (5,242) 10/25/2043. 1.
3138XH D5 7 |FNMA Pool #AV5523 4.500% 01/25/44.... .. | 06/01/2019. | Paydown SRR TR 190,942 | .......... 190,942 | ... 204,755 | (iiiienn204,225 | s | e (13,284) | e | (13,284) [ oo 01/25/2044. | 1.
3138XJ 3K 1 |FNMA Pool #AV7101 3.500% 03/25/44.... | .. | 06/01/2019. | Paydown 119,567 119,567 (767) 03/25/2044. | 1.
3138XJ  3Y 1 |FNMA Pool #AV7114 4.500% 03/25/44.... | .. | 06/01/2019. | Paydown 196,452 196,452 ..(13,977) 03/25/2044. | 1.
3138XK 3B 8 | FNMA Pool #AV7993 4.500% 02/25/44.... .. | 06/01/2019. | Paydown (7,758) 02/25/2044. | 1.
3138XU VB 5 | FNMA Pool #AW5109 4.000% 08/25/44... | .. | 06/01/2019. | Paydown et | s 607,178 | .......... 607,178 ....644,226 (35,944) 08/25/2044. | 1.
3138Y6 3L 6 |FNMA Pool #AX5302 4.000% 01/25/42.... .. | 06/01/2019. | Paydown JSTTRRROTN PP 171,347 | ....... 1,171,347 1,251,877 ..(76,812) . 171,347 01/25/2042. | 1.
3138Y8 F6 2 |FNMA Pool #AX6488 4.000% 11/25/44....|.. | 06/01/2019. | Paydown 859,278 859,278 ,914) 859,278 11/25/2044. | 1.
FNMA REMIC Ser 2002-21 CI PE  6.500%
31392C PT 5 |04 .| 06/01/2019. | Paydown 6,601 | covvernnens 6,601 | covvrrnnens 6,793 | oo 6,742 | oo (140) (140) 8,601 | .vourerrerenns | cervrerireeninnins | eevneeieeineens 0 | e 167 | 04/25/2032. | 1....coovvvvnne
FNMA REMIC Ser 2002-79 CI CB
31392E  5J 5 |5.500% 11 .. | 06/01/2019. | Paydown ..73,268 420 3,268 | s | e | 0 | s 1,700 |11/25/2022. | 1.
FNMA REMIC Tr Ser 2003 W3 Cl 2A5
31392) YQ 6 |5.356 .| 06/01/2019. | Paydown JESTURTRTONRORRII PR 44,006 | ........... 44,006 | ............ 44749 | oo 44394 | ..o, (387) (387) | cvveveererieries | e 44,006 | ...vooeveciiens | s | e (U 823 | 06/25/2042. | 1........vvvenee
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FHLMC REMIC Ser 2478 JF  6.000%
31392T WT 0 |08/15/2 .. | 06/01/2019. | Paydown 4,229 | o 4,229 | oo 4,405 | oo 4,262 | .o (33) (33) 4,229 | oo e | e (V1 I 106 |08/15/2022. | 1....ccvvvrec.
FHLMC REMIC Ser 2516 CIEH 5.500%
3132w G9 5 [101 .| 06/01/2019. | Paydown 56,517 | woovreens 56,517 | oo 57,082 | oo 56,516 | ..cvverrrrerinns . 1 I TS IR 56,517 | oo [ e [ e 0| e 1,287 [10/15/2022. [ 1.......oovvenee
FNMA REMIC Ser 2003-28 CI TC 5.500%
31393A FD 4 |04 .| 06/01/2019. | Paydown FSOTURTRTRI N 75,251 | oo 75,251 | v 79,766 | cooovvrerrrnnee 75,718 | oo (467) (467) | cevoveenerernns | e 75,251 | oo [ e [ e 0| e 1,714 | 04/25/2023. [ 1........ooevenee
FNMA REMIC Ser 2003-30 CI BC
31393A ZB 6 |5.500% 04 .| 06/01/2019. | Paydown JESTUUIN RO 104,064 | .......... 104,064 | .......... 110,178 | oo 104,601 | .oovvererieirnnee (537) (KT I R 104,064 | ..o | e [ v 0| e 2,432 | 04/25/2023. | 1...coovvrnnens
FNMA REMIC Ser 2003-51 CI QH
31393B 3W 3 |5.500% 06 .| 06/01/2019. | Paydown vt | e 147,622 | .......... 147,622 | .......... 152,050 | .ovvvrvrnnne 149,342 | oo [ v (1,720) (1,720) [ oo | o 147,622 | covooveenerns | oo | v 0 | e 3,350 | 06/25/2033. | 1...covcvvnnvnn
FNMA REMIC Ser 2003-55 CI CD
31393C PD 9 [5.000% 06 .| 06/01/2019. | Paydown reveerennesenenienes | e 10,442 | .coeveenee 10,442 | ...ccooeeee 10,332 | oo 10,390 [ .o | e 52 72 RN IS 10,442 | oo | v | s (V10 IO 216 | 06/25/2023. | 1.......covveuee
FNMA REMIC Ser 2003-55 CI HY
31393C QH 9 [5.000% 06 .| 06/01/2019. | Paydown SOOI Y 44,602 | ............ 44,602 | ... 45,654 | ..oovorinns 44,669 | ..oocovvvvirinns (67) (74| SISO IO A4,602 [ .o [ e | e (V1 I 921 | 06/25/2023. [ 1.......ovvveeee
FNMA REMIC Ser 2003-W10 Cl 1A4
313930 TX 9 [4.505% .| 06/01/2019. | Paydown 57,967 | .covveneens 57,967 | oo 57,965 | .oovvvciinns 57,808 | .eooveeerieriiees | e 159 159 | oo [ s 57,967 | cooovereeeneeinns [ e [ e 0| e 1,050 |06/25/2043. [ 1.......ccocveuee
FNMA REMIC Ser 2003-W12 Cl 1A8
31393E LF 4 |4.550% .| 06/01/2019. | Paydown [ESTUUIN R 909,957 | .......... 909,957 | .......... 881,724 | ..cocovevnne (10 /7T: X 0 R IS 5,374 5,374 | oo | e 909,957 | ..vvrrvrerieens | cereneereninnins | e 0. 14,578 | 06/25/2043. | 1....coovvvnne
FHLMC REMIC Ser 2528 CIKM 5.500%
31393F 4B 9 |111 .| 06/01/2019. | Paydown 20,776 20,776 21141 | e 20,825 | ..o (49) (49) [ oo | e 20,776 | oo [ e [ e (VI IO 473 | 1111512022 | 1...cvvvrvnne
FHLMC REMIC Ser 2532 CIPH 5.500%
31393F PA 8 |1211 .| 06/01/2019. | Paydown 96,282 96,282 98,960 | ...ccvvcrerns 7 ATT | o | e (1,195) (1,195) [ oo | e 96,282 | ..o [ e [ e 0| e 2,238 | 12/15/2032. | 1...cvovcvernvns
FHLMC REMIC Ser 2556 CI TC 5.500%
31393 6E 3 |01/ .| 06/01/2019. | Paydown 23,236 23,236 24,339 | .o 23,366 | ..ooovrricrirns (130) ((110) 1 ORI IS 23,236 | coovvverienis [ e [ e (VI IO 533 | 01/15/2023. [ 1.....cccvvvenee
FHLMC REMIC Ser 2587 CIKG 5.000%
31393N AH 2 [03/1 .| 06/01/2019. | Paydown 57,846 | ..ccooone. 57,846 | ........... 59,437 | v 58,582 | ..ovvverirciins (736) (U15) ) RN IS 57,846 | ..o [ e [ e 0| e 1,191 [ 03/15/2033. [ 1.....coovvvenee
FHLMC REMIC Ser 2595 CI GC  5.500%
31393P DY 7 |04/ .| 06/01/2019. | Paydown ....42,966 ...42,966 (261) (261) 04/15/2023.
FHLMC REMIC Ser 2603 CIC 5.500%
31393P RF 3 |04/15 .| 06/01/2019. | Paydown 27,099 27,099 28,678 | oo 27,321 | o (222) (227 ) IS IS 27,099 | oo [ e [ e (U IO 622 | 04/15/2023. [ 1.....ccovvvenee
FNMA REMIC Ser 2003-92 CI MB
31393T CC 8 |5.000% 09 .| 06/01/2019. | Paydown 34,795 34,795 33,313 | cvrir 34,396 | ..coooovirririrnns . 399 399 | | s 34,795 | oo [ e [ e (1 IO 727 |09/25/2023. [ 1.....cvovenee
FNMA REMIC Ser 2003-120 Cl JD
31393U HG 1 [5.000% 1 .| 06/01/2019. | Paydown 51,276 51,276 51,180 | coovvrerrrines 51,120 [ v | e 157 LT TN IS 51,276 | oo [ e [ e 0| e 1,068 |12/25/2023. [ 1........ccc0euue
FNMA REMIC Ser 2003-117 CI MD
313930 QG 1 [5.000% 1 .| 06/01/2019. | Paydown JRSSUTTRIRPIN RO 137,758 | ... 137,758 | ooveene 128,674 | oo 135,302 | coovvererrriinns | e 2,456 2456 | oo | s 137,758 | oo | e [ s 0| e 2,831 | 12/25/2023. | 1.
FHLMC REMIC Ser 2627 CIMW  5.000%
31393V 4V 0 |06/ .| 06/01/2019. | Paydown 38,542 | oo 38,542 | oo 39,030 | v 38,558 | ..overerrciins (15) (L1 ) SRR IO 38,542 | oo [ e [ e (V10 IO 809 |06/15/2023. [ 1.......ovvvenee
FNMA REMIC Ser 2004-51 CI KW
31393y 4 1 |5.500% 07 .| 06/01/2019. | Paydown ST Y 46,467 | ............ 46,467 | ............ 46,263 | ...cooocrirns 46,289 | ..o | e 177 LA T IS AB,467 | ..o [ e | e 0| e 1,078 |07/25/2024. [ 1.........cc...c.
FNMA REMIC Ser 2004-65 Cl ZA 4.500%
31394A PF 7 |08 .| 06/01/2019. | Paydown [ESTTRURIN RS 345351 | ......... 345351 | .......... 329,264 | ...ovevvne 335,747 | v | s 9,604 9,604 | ..o | e 345,351 | v | e | s 0 | e 6,647 | 08/25/2034. | 1...covvvnnvnn
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31394A XM 3 |FNMA Gtd Grantor Tr Ser2004-T4 CIA9 4.|.. | 06/01/2019. | Paydown 28,071 28,071 28,248 | ..ovvrirnnee 28,183 | oo (112) (112) | cevrvrenerierns | e 28,071 | oo [ e [ e (11 IO 560 |08/25/2034. [ 1........coceeuee
FNMA REMIC Ser 2005-6 CIMB  5.000%
31394B 6M 1 |02/ .| 06/01/2019. | Paydown [ESTTRRSUIN RO 165,223 | ....c...u. 165,223 | ..cooouc 165,507 | coovvvrvrnnne 164,846 |...ocovvreerrnnee . 377 K4/ R I 165,223 | covovverveernenns | e [ e 0| et 3,511 | 02/25/2025. | 1...ccovvrnnenn
FNMA REMIC Ser 2004-78 CI Z 5.500%
31394B DH 4 |11/ .| 06/01/2019. | Paydown vt | e 325,685 | ......... 325,685 | .......... 330,664 | .....cccoou.. 327,783 | .o . (2,098) (2,098) [ ..o | e 325,685 | ..o | v | v 0| e 7,571 | 11/25/2034. | 1...oovvvnnes
FNMA REMIC Ser 2004-79 CI ZD 5.500%
31394B FS 8 |11 .| 06/01/2019. | Paydown v | s 319,131 | .. 319,131 | e 323,128 | .o 318,429 | .o | e (2,203) (2,203) [ oo | e 319,131 [ s v | e 0| e 4,368 | 11/25/2034. | 1.....vvvvnee.
FNMA REMIC Ser 2005-53 CI MJ  5.500%
31394D E4 8 |06 .| 06/01/2019. | Paydown 252,636 252,636 | .......... 260,057 | .....ccoo.uce. 254,838 | ....ccovviveris . (2,202) (V271072 | N RN 252,636 | ..o | v | e 0| e 5,655 | 06/25/2035. | 1.....ovvvnncn.
FNMA REMIC Ser 2005-W2 CI A8
31394D JW 1 [5.410% 05 .| 06/01/2019. | Paydown JEOTSTUPIN RPN 166,553 | .......... 166,553 | ..ooonc 165494 | ..o 165,735 | .oovvereririinnns . 818 818 | s | e 166,553 | ovooevneirerns | e [ e 0| e 3,658 | 05/25/2035. | 1...oovvvnncn.
FNMA REMIC Ser 2005-43 CI GC
31394D VB 3 |5.500% 05 .| 06/01/2019. | Paydown JESTURTUIN R 134,075 | ..cooonee 134,075 | ..cooonee 141,114 | e 136,563 | ..o . (2,488) (2,488) | ..o | e 134,075 | coooveenenns | e | e 0 | e 2,962 | 05/25/2035. | 1...cconcvrnnenn
FNMA REMIC Ser 2005-83 CI LB 5.500%
31394F H7 3 |10 .| 06/01/2019. | Paydown 658,595 658,595 | ..........647,086 ....654,896 3,699 . 858,595 | ... e | e [ 15,335 | 10/25/2035. | 1.
FHLMC REMIC Ser 2657 CIDT 5.000%
31394G S8 7 |08/ .| 06/01/2019. | Paydown 28,724 28,724 26,565 | ...... 28,259 | oo | s 465 465 [ . | e 28,724 | oo [ v [ e (VI IO 593 | 08/15/2023. [ 1.......cvvvevee
FHLMC REMIC Ser 2664 CIAY 5.000%
31394H 4w 8 |08/1 .| 06/01/2019. | Paydown 69,326 | ...coone. 69,326 | ............ 64,278 | oo 68,182 | v | e 1,144 1144 | v | v 69,326 | ..o | e | e (V1 I 1,445 1 08/15/2023. [ 1.....vvvernnes
FHLMC REMIC Ser 2672 CI XB 5.500%
31394H zz 7 |09 .| 06/01/2019. | Paydown FSOTURTRTRI N 17,821 | v 17,821 | v 18,311 | oo 17,983 | i (162) (162) | cvvvveererreries | e 17,821 | oo | e | v (1 IO 403 | 09/15/2023. | 1....cvovrvrnc
FHLMC REMIC Ser 2673 CIQL 5.500%
31394 KW 6 [09/1 .| 06/01/2019. | Paydown JESTSRTUTIN RO 193,961 | ..ccovonee 193,961 | ..cooouce 198,488 | ..o 194,504 | ..o (544) (544) | oo | i 193,961 | covoeeereineens | e | e 0 | e 4,461 | 09/15/2023. | 1...cooncernnens
FHLMC REMIC Ser 2676 CIKY 5.000%
31394 MS 3 [09/1 .| 06/01/2019. | Paydown [ESTTURTSUPI RO 158,911 | .ovvvenee 158,911 1,883 [ o | e 158,911 [ [ | cvveverieieenn0 [ s 3,289 | 09/15/2023. | 1.
FHLMC REMIC Ser 2697 CILG 4.500%
31394 YA 9 [10/1 .| 06/01/2019. | Paydown 69,169 | ... 69,169 | ............ 61,841 | oo 67,638 | ..oocverrerciiens | e 1,531 1,531 [ e | e 89,169 | ..oovvrcvrerins [ e [ e 0 | e 1,317 [10/15/2023. [ 1......coovvvenee
FHLMC REMIC Ser 2701 CIAC  5.000%
31394L N5 7 [111 .| 06/01/2019. | Paydown 80,741 80,741 | .ot 75,190 | coovvvvrieinns 79,503 | v | e 1,238 IV T N ISR 80,741 | oo | e | e (1 I 1,674 | 11/15/2023. [ 1...ocovvvvrnnee
FHLMC REMIC Ser 2720 CIPC  5.000%
31394M  YB 0 |1211 .| 06/01/2019. | Paydown 33,875 | v 33,875 | v 31,535 | o 33191 | e | e 684 B84 | oo | e 33,875 | oo [ e [ e (V1 I 701 | 12/15/2023. [ 1...ovvrvnnnes
FHLMC REMIC Ser 2005-112 CI NE
31394U ZS 4 [6.000% .| 06/01/2019. | Paydown JESTSUPIN RO 364,151 | .......... 364,151 | .......... 385431 | oo 370,815 | .ooveceeiiens | e (6,665) (8,665) [ ..oveveevnrieins | e 364,151 | s | cereeeienineins | e 0| e 9,399 | 12/25/2035. | 1...covvvnnen.
FHLMC REMIC Ser 2811 CIDT 5.000%
31394Y XS 8 |06/1 .| 06/01/2019. | Paydown 25,682 25,682 25,409 ..25,583 99 06/15/2024. | 1.
FNMA REMIC Ser 2006-24 CI Z 5.500%
31395B R3 9 |04/ .| 06/01/2019. | Paydown [ESTTRTUIN RO 905,848 | .......... 905,848 | ......... 924,524 | .............. 914,895 | ..ovvoerrerirnens | e (9,047) (9,047) [ ooverereirerns | e 905,848 | ..o | e | e 0. 20,858 | 04/25/2036. | 1.......cvvnnenn
FNMA REMIC Ser 2006-43 CI KD
31395D J4 2 |6.000% 06 .| 06/01/2019. | Paydown 35,291 35,291 37,078 | oo 35,871 | oo (580) (580) | cvvvvevrerererirs [ e 35,291 | oo [ e [ e (VI IO 891 | 06/25/2036. | 1........coceeuee
FHLMC REMIC Ser 2868 CI AV 5.000%
313956 M4 1 |08/1 .| 06/01/2019. | Paydown 80,846 80,846 80,858 | ..oovvrririns 80,727 | covevvvveriviinns | v 119 119 [ | s 80,846 | ..o | e | e (1 I 1,686 | 08/15/2024. [ 1.........coone.

FHLMC REMIC Ser 2892 CIAD 5.000%
313950 MG 8 [11/1 .| 06/01/2019. | Paydown ISR RN 19,119 | e 19,119 | e 19,107 | oo 19,088 | ..o | e 31 31 | e | i 19,119 | oo | e | e, (V1 400 | 11/15/2024. | 1......cevvvnee
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FHLMC REMIC Ser 2904 CI PE  5.500%
31395K HE 6 |1211 . 106/01/2019. | PaydOWN........cvvurvreririririersirneirerns | v | cvreenns 373,026 | .......... 373,026 | .......... 387,364 | .o 378,696 | ..coovvvrirrers | eriennnd (5,670) (CT(0) ] N IR 373,026 | .o | v | s (V1 I 9,032 | 12/15/2034. [1....covvvvnrne
FHLMC REMIC Ser 2903 CIBD 4.500%
31395K NS 8 |1211 . [ 06/01/2019. [ PAYAOWN........cvvnrirniirrirciisiiniins | cevieiieeisseessssinnies | eeereneens 163,773 | oo 163,773 | coovvne 166,383 | ..oooverienne 163,667 | .ooovveriireeines | e 105 105 | oo | i 183,773 | oo | e | v 0| e 2,961 | 12/15/2019. | 1.covoivrnnes
FHLMC REMIC Ser 2939 CIDK 5.500%
31395M 5N 5 |02/1 . [ 06/01/2019. [ PAYAOWN.......cvvmvivrirrircirsrisnins | cevrerieeissessssisenes | ceerneeens 161,742 | oo 161,742 | .......... 165,861 | ..oovvvvrenne 162,891 | oo [ v (1,150) (1,150) [ oo | e 161,742 | oo | e [ v 0| e 3,544 | 02/15/2030. | 1...coovvrnnens
FHLMC REMIC Ser 2982 CI PE  5.500%
313950 QH 7 |05/ .| 06/01/2019. | Paydown 213,403 213,403 | ......... 207,634 | .o 211,907 | e | s 2,296 2,296 | oo | e 213,403 | ..o | e | e 0 | e 4,606 | 05/15/2035. | 1....cocvrnncnn
FHLMC REMIC Ser 3025 CI ZC 5.000%
31395X MD 4 |08/1 .| 06/01/2019. | Paydown 240,407 240,407 | .......... 238,068 | .....cocoonee 238,844 | ..o | s 1,562 1,562 | oo | vererereienes 240,407 | ..o | e | s 0 | e 5,099 | 08/15/2035. | 1......cvenncn
FHLMC REMIC Ser 3019 CI ZQ 5.000%
31395X WS 0 |06/1 .| 06/01/2019. | Paydown 2,227,274 2,227,274 2,209,157 | .ovvvenee 2,215,160 | .oovvrvrrvcrres | e 12,114 | e | e 12,114 2,227,274 | oo | v | v, 0. 46,807 |06/15/2035. [ 1.......ccevenee
FHLMC REMIC Ser 3068 Cl Z 5.500%
31396F G3 1 |11/15 .| 06/01/2019. | Paydown 272,448 272,448 | ... 278,069 | ...ocvvvnnee 275,514 | oo | v (3,066) (3,066) [ ..o | e 272,848 | ..o | v | s 0| e 6,259 | 11/15/2035. | 1...ccovvvvnncn.
FHLMC REMIC Ser 3143 CIB  5.500%
31396 UF 0 |04/15 . [ 06/01/2019. [ PAYAOWN.......cvvnrivrirrircirinriiniins | cevierieeisseissssinnies | eeereeens 100,041 | ..cooonee 100,041 | .oovvvnces 97,196 | .ovvvvcrins 99,067 | ..ovvrvrrrcrins 974 L2 ORI IO 100,041 | oo | e [ e 0| e 2,279 | 04/15/2026. | 1.....ovvvnnvn.
FHLMC REMIC Ser 3174 CIDG 6.000%
31396T KH 5 |06/1 . [ 06/01/2019. [ PAYAOWN.......ovvmrirrrirerireirsrinninns | cevieriseisseesssinenes | eeereeens 124,916 | .......... 124,916 | ..ccoonee 131474 | e 127,329 | oo (2,413) (2,413) [ v | e 124,916 | oo | e | v 0| e 3,624 | 06/15/2036. | 1.....cvvnnene
FHLMC REMIC Ser 3174 CI PZ 5.000%
31396T QY 2 |011 . [ 06/01/2019. [ PAYAOWN.......ocvvmrirrirrircirrrinnins | cevierieeisseesssisenes | eeereeens 484,299 | .......... 484,299 | .......... 481,771 | o 482,432 | oo | s 1,867 IR L7 IO IO 484,299 | ..o | e | e 0. 10,395 | 01/15/2036. | 1.......ccvvvnee
FNMA REMIC Ser 2007-74 CI ZE 5.500%
3139%6W Q7 4 |08 . [ 06/01/2019. [ PAYAOWN.......cvvvrierrirrirrernrinniine | cerierireeerseeinsinnnes | eeereeens 314,686 | ......... 314,686 | .......... 320,767 | .o 317,239 | .o (2,552) (2,552) [ oo | e 314,886 | ..o | v | e 0| e 7,149 | 08/25/2037. | 1...coovcvrnnenn
FNMA REMIC Ser 2007-77 CI PE  6.000%
31396X FY 5 |08 . [ 06/01/2019. [ PAYAOWN.......cvouvierrirerirrinrinnine | cerierireresseeinsinnies | evereeens 348,831 | .......... 348,831 | .......... 357,770 | oo 350,398 | ..o | e (1,567) (1,567) [ oo | o 348,831 | ..o v | e 0| e 9,093 | 08/25/2037. | 1....covvvrnvn
FNMA REMIC Ser 2007-77 CI DC
31396X HW 7 |6.000% 08 . [ 06/01/2019. [ PAYAOWN........cvonvvreiirrirciiniiniies | cevierieeisseesnsienies | evereneens 168,103 | .......... 168,103 | ..co..uc. 173,408 | oo 169,870 | ovvvverriecines [ v (1,767) (1,767) [ v | o 168,103 | oo | e [ e 0| e 4,165 | 08/25/2037. | 1...ccovvrnncn.
FNMA REMIC Ser 2008-29 Cl ZA 4.500%
31396Y F7 2 |04 .| 06/01/2019. | Paydown 224,679 224,679 6,603 04/25/2038.
FHLMC REMIC Ser 3209 CI TZ 5.000%
31397A 6C 2 |08/1 .| 06/01/2019. | Paydown 90,731 | v 90,731 | coovvennd 89,213 | oo 89,804 | ..o | e 926 S22 T O I 90,731 | oo [ e [ e 0 | e 1,958 |08/15/2036. [ 1.......ceevenee
FHLMC REMIC Ser 3203 CILX 6.500%
31397A QF 3 |08/1 . [ 06/01/2019. [ PAYAOWN......oovvrrivrrircerieisrineiins | vevireeerseesssisesienes | veeiseinne 15,990 | covvvrennee 15,990 | .ovovvrernee 16,969 | .ovoocernnens 16,425 | .o, (435) (EX15) ) I IS 15,990 | vvouvererrrenns | ververrneeienins | cevrerienieens (VI I 414 1 08/15/2036. | 1....c..cvvvvnee
FHLMC REMIC Ser 3230 CINE  5.500%
31397B PV 7 |101 .| 06/01/2019. | Paydown 363,022 | ......... 363,022 | .......... 370,736 | ..coovrrene 365,693 | ...ooovrrririrs (2,672) (2,672) [ oo | v 363,022 | ..o | v | e 0| e 7,224 1 10/15/2036. | 1.....cvvvveven
FHLMC REMIC Ser 3290 CI PE  5.500%
31397F Qv 7 |031 .| 06/01/2019. | Paydown 286,549 286,549 | .......... 293,803 | .oovirnne 289,010 | .o (2,461) (2,461) [ ovovevreinins | e 286,549 | ..o [ | s 0 | 6,944 | 03/15/2037. | 1..cvovvrnncns
FHLMC REMIC Ser 3287 CIGD 5.500%
31397G  5Y 2 |031 . [ 06/01/2019. [ PAYAOWN.......cvvnrivrirrircirinriinnins | cevierieeisneessssinnenes | eeeseeeens 153,631 | .ccovenee 153,631 | oo 158,336 | ..oovvvvrenne 155,295 | .ooovvenriecines | v (1,664) (1,664) [ .oovevneereeireins | e 153,631 | oo | e | e 0| e 3,554 | 03/15/2037. | 1..cvoncernnvns
FHLMC REMIC Ser 3345 CI N 6.000%
313970 RP 1 |071 . [ 06/01/2019. [ PAYAOWN.......cvvmrvrnrirrireirsriniins | eerieriseesseesssinenes | eeereeens 770,663 | ......... 770,663 | .......... 787,521 | oo 774,590 | .o | e (3,927) (3,927) | v | e TT0,663 | ..ooovvrcrrrees | cervrneereninnins | cevverieeieeens 0. 17,666 | 07/15/2037. | 1....cvvvrvrne
FHLMC REMIC Ser 3354 CIPH 5.500%
31397K AN 1 |08/1 .| 06/01/2019. | Paydown 256,863 256,863 | .......... 267,780 | ..o 260,008 | ...ocoonererririens | e (3,143) (3,143) | oo | e 256,863 | ...ovorvrerirines | cerreeeeninnins | e 0 | e 5,499 | 08/15/2037. | 1..cvorcvernvns
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FNMA REMIC Ser 2008-84 CIL 6.000%
31397M TV 9 |09/ . [ 06/01/2019. [ PaydOWN.........cvovviverirrirriinriseins | cerirerirnniinnissiiienes | v 15,825 | .ooviree. 15,825 | .ooovrenne 16,577 | oo 16,071 | .o (246) (PZ15) ) RN SO 15,825 | oo [ v | e (1 I 424 109/25/2038. | 1...cocvvverec.
FHLMC REMIC Ser 3473 CICH 5.500%
31397W QB 4 071 .| 06/01/2019. | Paydown 31,318 | v 31,318 | oo 32,234 | oo 31,713 [, (395) (R1215) ) SRR ISP 31,318 | o [ [ e 0 | e 725 | 07/15/2038. [ 1.......oovvveeee
FNMA REMIC Ser 2009-77 CI PX 5.000%
31398F EF 4 |10 .| 06/01/2019. | Paydown 225,481 225481 | ......... 231,400 | .oooovrrnnee 226,499 | ..o | e (1,017) (1,017) [ o | e 225,481 | oo | cerieeeeninei | e 0| e 5,030 | 10/25/2039. | 1....covvvrnnvns
FHLMC REMIC Ser 3561 CI PE  5.000%
31398 LB 7 |08/ . [ 06/01/2019. [ PAYAOWN.......ocvvmrvrnrirrireirnrinnins | eevieriseensenssssinenes | eeerenens 425273 | ..o 425273 | ..o 438,696 | .....cooouc... 429,198 | .o | i (3,925) (3,925) [ .oovernerrireins | e 425,273 | oo | cevneeneninei | e 0| e 8,974 | 08/15/2039. | 1...coovvrnnenn
FHLMC REMIC Ser 3585 CIUB  4.500%
31398K 6C 9 |101 . [ 06/01/2019. [ PAYAOWN.......cvvvvivrrirrirrernriniins | cerierireeesneesssinenes | everneeens 519,984 | ......... 519,984 ....505,197 ..512,744 7,240 2519,984 [ e [ | 0 [ 9,592 | 10/15/2039. | 1.
FHLMC REMIC Ser 3591 CIBL 4.500%
31398K KA 7 |101 .| 06/01/2019. | Paydown 330,935 330,935 | .......... 323,902 | ..o 327,883 | ..o | s 3,052 3,052 | oo | e 330,935 | ..o v | e 0| e 6,223 | 10/15/2039. | 1....cvvvvveves
FNMA REMIC Ser 2010-114 CI BY
31398N  MH 4 [4.000% 1 .| 06/01/2019. | Paydown 353,477 (1416) [ v | e 353477 | oo | v 10/25/2040.
31405E 6P 5 |FNMA Pool #787578 6.000% 07/25/35.... | .. | 06/01/2019. | Paydown 8,351 (163) 8,351 07/25/2035.
31406 Y8 0 |FNMA Pool #811735 4.000% 03/25/20.... | .. | 06/01/2019. | Paydown 6,471 6,471 03/25/2020.
3140J7 XW 0 |FNMA Pool #BM3392 4.000% 01/25/48... | .. | 06/01/2019. | Paydown 2,389,581 2,440,172 2,439,819 ) ) 2,389,581 01/25/2048.
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48... | .. | 06/01/2019. | Paydown 722,350 737,022 736,794 ) ) ..722,350 12,111 | 05/25/2048.
3140Q9 N2 5 |FNMA Pool #CA2208 4.500% 08/25/48... | .. | 06/01/2019. | Paydown .1,418,540 1,474,838 1,474,623 ) ) ,418,540 08/25/2048.
31411D  FZ 7 |FNMA Pool #904784 4.572% 12/25/36.... |.. | 06/01/2019. | Paydown 277 ) ) 277 12/25/2036.
31412P  GX 3 |FNMA Pool #930914 4.000% 04/25/39.... | .. | 06/01/2019. | Paydown 218,160 ..218,160 04/25/2039.
314120 Z4 5 |FNMA Pool #935563 4.000% 09/25/39.... |.. | 06/01/2019. | PAYAOWN..........cvvecmrremirrerirerirneiinne | cerrrrrserieniesineens | ceveeriens 19,684 (172) . ....19,684 09/25/2039.
31414U 2A 5 |FNMA Pool #976969 6.000% 02/25/38.... |.. | 06/01/2019. | PAYAOWN........covvemrremrrnerireriieinne | corieeiserienienineens | seveeriens 17,837 U< T T 17,837 02/25/2038.
314140 XN 3 |FNMA Pool #976885 6.000% 04/25/38.... | .. | 06/01/2019. | Paydown 3,532 . (16) 3,532 04/25/2038.
31416H ZM 0 |FNMA Pool #AA0747 4.000% 03/25/39.... | .. | 06/01/2019. | Paydown 94,838 93,501 | overrerirnns 93,592 1,246 03/25/2039.
31417C  5A 9 |FNMA Pool #AB6240 3.500% 09/25/42.... | .. | 06/01/2019. | PaydOWN..........cccooviviciinriiniiniiins | coviveiieninniisiisnis | v 173,743 (2,167) 09/25/2042.
31417G D6 0 |FNMA Pool #AB9124 2.500% 04/25/28.... | .. | 06/01/2019. | PaydOWN.........everererrerrrinirirerirens [ e | cevneries 107,327 w107 713 | (226) 04/25/2028.
31417G  FN 1 |FNMA Pool #AB9172 2.500% 04/25/28.... | .. | 06/01/2019. | Paydown 203,306 203,306 | .......... 202,576 | ..coovrrrne 202,680 627 04/25/2028.
31418A JV 1 |FNMA Pool #MA1175 3.000% 08/25/42... | .. | 06/01/2019. | Paydown 208,288 208,288 ...216,750 ....215,888 (7,600) ..208,288 08/25/2042.
314188 AP 1 |FNMA Pool #MA1813 4.500% 03/25/44... |.. | 06/01/2019. | PAYAOWN..........ccomvemmreemerierireriieens | oveesersersenerseeninns | vevereees 137,468 | .......... 137,468 | ... 147413 | .............147,016 (9,548) . ..137,468 03/25/2044.
314188 B6 2 |FNMA Pool #MA1860 4.500% 04/25/44... |.. | 06/01/2019. | Paydown.........ccovvvemiimirirerinriniis | orvisniivesivenissienns | oeviens 111,807 | oo 111,807 | oo 119,931 | i 119,595 (AL ) | N I 111,807 04/25/2044.
31418C 3E 2 |FNMA Pool #MA3496 4.500% 10/25/48... | .. | 06/01/2019. | PAYdOWN..........coverremirirerirmrirneeinne | cevvrrnerierienesseeis | v 9,573,814 | ....... 9,573,814 | ....... 9,899,549 9,899,428 .(325,613) 9,573,814 10/25/2048.
31418C XN 9 |FNMA Pool #MA3384 4.000% 06/25/48... | .. | 06/01/2019. | PAYAOWN.......c.cvvemrremerrnerierineinns | eevereineriiesiseineens | eereees 2,088,902 | ....... 2,088,902 | ....... 2,128,558 ..(39,183) 2,088,902 06/25/2048.
31418D BF 8 |FNMA Pool #MA3637 3.500% 04/25/49... | .. | 06/01/2019. | PaydOWN..........cocemrremmrirerirerirniiinns | coverrnerierieninseis | s 1,442,908 | ... 1,442,908 | ....... 1,464,777 [PARIG1S) [T IS 1,442,908 | ..o [ v | v 0| e 9,831 | 04/25/2049.
31419A DT 1 |FNMA Pool #AE0113 4.000% 07/25/40.... | .. | 06/01/2019. | Paydown 94,023 94,023 94,181 (127) 94,023 | s | e | 0 | s 1,587 | 07/25/2040.
31419E X5 3 |FNMA Pool #AE4299 4.000% 09/25/40.... | .. | 06/01/2019. | PaydoWN.........cccorvvemriniiircrieriiiis | orvisniieiivenisnienns | oevienes 110,421 | .......... 110,421 | ..cooee. 111,504 (946) . 110,421 20 1,608 |09/25/2040. | 1.
31419F SN 7 |FNMA Pool #AE5024 4.000% 12/25/40.... | .. | 06/01/2019. | PAYAOWN..........ccommevmrrirnerieriererninns | eveeserienienerseesnes | veverenes 165,189 | ........c. 165,189 | .......... 165,156 T [OOR ISR 165,189 | oo | oo [ e 0 | e 2,964 | 12/25/2040. | 1......cconnve.
31419L EY 5 |FNMA Pool #AE9150 4.000% 12/25/40.... | .. | 06/01/2019. | Paydown 329,010 329,010 | .......... 346,129 | .o 345,064 | s | eeeenn(16,055) | oo [ (16,055) | ..cveveernerreens | e 329,010 | v | eereeeireninein | e 0| e 6,119 | 12/25/2040. | 1.....cccvnev.
626207 YF 5 |Municipal Elec Auth GA Rev Bld Amer Bd U] .. | 04/01/2019. | Call ~ 100.0000... 28,000 28,000 29,190 ..29,146 (2) 2 ....29,145 04/01/2057.
626207 YM 0 |Municipal Elec Auth GA Rev Bld Amer Bd.. | .. | 04/01/2019. | Call ~ 100.0000 ...112,000 | .......... 112,000 ...112,000 112,000 0 ..112,000 04/01/2057.
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649085 AA 5 |New Valley Generation Il Ser 2001 5.57... | .. | 05/01/2019. | Redemption  100.0000, 351,531 351,531 | s 368,103 | .ooovrrrn 353,153 | .o | cereeens (1,622) (1,622) [ oo | o 351,531 | oo [ eenrnnnneninnins | e 0 [ e 9,794 | 05/01/2020. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......c.coiiiiiiiiiiiiiiniiiiiieniississsisssiessissensesesssssssiennss | sveed 58,231,333 | ..... 58,231,333 | .....59,411,770 | ......... 57,432,867 | .oovvvrnnnad 0] ..(1,104,550) | .coovervrrnnet 0]... (1,104,550) [ ....cocovvennnnd [V 58,232,478 | ..ccovvivrrrns 0 | (1,145 | .......... (1,145)] ..1,065,162 XXX XXX
Bonds - Industrial and Miscellaneous
000759 CV 0 |American Business Fin Svcs Inc RMBS Ser| .. | 06/01/2019. | Paydown 27,853 | oo 69,630 124 | s | eereineeen80,377 | i [ 0(32,523) | ......(32,523) | ..o 980 | 09/15/2033.
00111@ AA 2 |AES Hawaii Inc Sr Sec Nt 6.870% 06/30/. | .. | 06/30/2019. | Redemption  100.0000 360,750 360,750 2,278 | oo | eineernerennn380,750 | o | e | cerverinennen0 [ 12,392 | 06/30/2022.
00248P AP 1 |AVoce CLO Ltd CLO Ser 2014-1A CI A1R | .. | 04/15/2019. | Paydown revrereenessnenenes | o 1,647,509 | ... 1,647,509 0 [ o | e LBAT,509 | o | e | eevveriisnieenn0 [ s 31,400 | 07/15/2026.
00248P AP 1 |AVoce CLO Ltd CLO Ser 2014-1A CI A1R |.. | 06/13/2019. | Redemption  100.0000 [EOTURTRRIN PPN 19,848,204 | ..... 19,848,204 (U PRI I 19,848,204 | ....oovvvcvrnes | e RSSO | I IOV 503,085 | 07/15/2026.
00248  AQ 9 |AVoce CLO Ltd CLO Ser2014-1A CI AR |.. | 06/13/2019. | Redemption  100.0000 revreneesssnens | e 6,100,000 | ....... 6,100,000 0 6,100,000 20 170,541 | 07/15/2026.
00253C HH 3 |65 .| 06/01/2019. | Paydown JESTURTRTONORPIIR RO 45778 | oo 45,778 (518) | cevveeererieries | e A5,TT8 | oo [ e | vvererienniend 0| e 1,375 | 04/25/2031.
Aames Mtg Tr RMBS Ser 2002-1 CI M1
00253C HS 9 |51 .| 06/01/2019. | Paydown rererrennnenes | e | e 1,896 | oo (5172 I B52 [ cooervrerieriiens | e 0 (<1325 IO BN (652) [ vvrrenen (652) [ vvrvrrnnn 55 |06/25/2032. | 1FM...........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AB 4 |Cl .. | 06/25/2019. | Paydown 612 612 408 | .o 423 | s | i 190 190 B12 [ e e | e (010 7 101/25/2037. | 1FM...........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AC 2 |CI .. | 06/25/2019. | Paydown 20,653 20,653 6,354 ....20,653 01/25/2037. | 1FM...........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AD 0 |CI .. | 06/25/2019. | Paydown 22,030 22,030 | oovrernees 14,817 | oo 14,817 [ e | s 7,213 7,213 | o | e 22,030 | cooerereirneins [ e [ e (V1 IO 244 |01/25/2037. | 1FM...........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AE 8 |Cl .. | 06/25/2019. | Paydown 20,653 20,653 | oo 13,999 | i 14,469 | | 6,184 01/25/2037.
00764M BD 8 |Aegis ABS Trust RMBS Ser 2004-1 CI M1. | .. | 06/25/2019. | Paydown JRTTROROOT ISR 71,168 | oo 71,168 0 . 04/25/2034.
00764M BT 3 |Aegis ABS Trust RMBS Ser 2004-2 CI M1. | .. | 06/25/2019. | Paydown 265,794 265,794 | .........241,208 | ........... 248,928 | ..covivviniines | e 16,866 | oo [ s 16,866 | ...oooovvrrerirs . . 20 ] s 06/25/2034.
01877K  AB 9 |Alliance Pipeline LP SrNt 6.996% 12/3.... | .. | 06/30/2019. |[Redemption ~ 100.0000..........cocce. | orrerrermermererneernnns | ovvirenes 169,865 | .......... 169,865 | .......... 187,771 (2,188) [ .ooverrerreieins | e 169,865 | ..vvuvvreerern | cerveeineineriins [ e 0 | e 5,942 | 12/31/2019.
02146P  AF 2 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2019. | Paydown e | s 633,904 | .......... 633,904 | .......... 616,599 | ...oce0eee616,599 | oo | 17,304 | [, 17,304 | .o cervnenenenn833,904 | s [ | 0 [ 10,851 | 08/25/2036.
02147B  AA 3 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2019. | Paydown 28,701 30,511 197 04/25/2037.
02147  AE 8 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2019. | Paydown 243,091 243,331 1,474 02/25/2047.
02147L AN 3 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2019. | Paydown 199,691 187,664 104 05/25/2036.
02148) AJ 6 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2019. | Paydown v 15,871 | ........83,315 365 01/25/2037.
02149H AW 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2019. | Paydown 202,629 204,365 1,802 03/25/2037.
023771 S4 1 | American Airlines Inc LBASS PTC Ser 16-3| .. | 04/15/2019. | Redemption ~ 100.0000, [ESTTURTSUPI RO 176,767 | ..covonee 176,767 0 10/15/2025.
02582 HG 8 |American Express Cr Acct M Tr LBASS Ser| .. | 05/15/2019. | Paydown [ESTURTRTRRURION PPN 10,000,000 | ..... 10,000,000 | ....... 9,951,563 | ..covvnve 9,952,617 | covouvvvververres | v 47,383 [ s [ e 47,383 [ oo | v 10,000,000 [ ...vorveenreens | remererrerienns | veererinenien 0. 68,333 | 12/15/2021. | 1FE............
American Home Mtg Inv Tr RMBS Ser
02660T BQ 5 |2004-3 .| 06/01/2019. | Paydown reveereenesenenienes | e 44,578 | ............ 44,578 | ............ 44,042 | ..oovo 44214 | o . 365 365 | | s A4.5T8 | .o [ e | e (VI IO 945 | 10/25/2034. | 1FM...........
American Home Mtg Inv Tr RMBS Ser
02660T ER 0 |2005-2 .| 06/01/2019. | Paydown 68,415 | ............ 68,415 | ........... 68,085 | ..covvrrrnnn 68,125 | ..o . 289 289 | e | e 68,415 | oo | e | e (1 I 1,121 | 09/25/2035. | 1FM...........
American Home Mtg Inv Tr RMBS Ser
02660T GB 3 |2005-3 .| 06/01/2019. | Paydown 35154 | v 35,154 | oo 35,154 | v 35,154 | covreeenriiens | e (1 ORI ISP 35,154 | oo [ e [ e (11 IO 517 |09/25/2035. | 3FM...........
American Home Mtg Inv Tr RMBS Ser
026935 AR 7 |2007-3 .. | 06/25/2019. | Paydown 27,368 27,368 27,368 0 . ....27,368 09/25/2027.
03028P B* 6 |American Transmission Co LLC SrNt 5.4 |.. | 05/15/2019. | Maturity...........c.cc........ revnreeneennenens | e 6,000,000 | ....... 6,000,000 | ....... 6,000,000 0 6,000,000 05/15/2019.
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Ameriquest Mtg Sec Inc RMBS Ser 2003-5
030728 FY 6 |C . | Paydown 247,670 247,670 | .........247,660 | ............. 247,322 | .o 348 348 | o | e 2T 070 [ s | e | 0 | 5,123 | 04/25/2033. | 1FM...........
Ameriquest Mtg Sec Inc RMBS Ser 2003-5
030728 Fz 3 |C | PaYdOWN......coovncniciiens [ | s 1,865,547 | ... 1,987,470 | ......1,030,273 | ........... 1,024,008 | .....ovvvvvrivcis | v 6,174 6,174 | v | 001,030,273 | e | ..835,274 | .......835,274 | ....... 39,991 | 04/25/2033. | 1FM...........
Amresco Resdtl Sec Mtg Loan RMBS Ser
03215P BN 8 |199 . . | Paydown 6,133 | v 6,133 | ccovveeenn6,104 | i 6,105 | ovvoeercrerne [ e 27 27 | o | 8,133 | s e | v | s 187 | 03/25/2027. | 1FM...........
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls TrCTL 6.3. |.. .| Redemption  100.0000 35,099 35,099 | ...........35,333 | ...... 35,176 | oo (77) (T7) [ oo | eerrereeenenn35,099 [ [ | vvvveniireenen0 [, 928 |02/15/2025. [ 1.......cvvveuee
Anchorage Park Svc GSA Fin Tr CTL Ser
03335# AA 4|20 .| Redemption  100.0000 290,474 290,474 | ..........296,736 | .............. 292,011 | oo | e (1,538) (1,538) [ oovvvevvernriren | e 90,474 | i [ | v | s 7,297 | 07/15/2023. | 1.
Argent Securities Inc RMBS Ser 2003-WD
040104 BW 0 |C L | PAYAOWN. ... [ e | e 11,196 | oo 11,196 | v 11,191 | s 11,455 | oo, (259) (259) | cvvvvevrreeeiens [ e 11196 | s | e | e | s 233 |10/25/2033. | 1FM...........
040104 PB 1 |C . | Paydown 327,835 327,835 | .......279,184 | .............. 310,549 | .o | e 17,286 | .o [ e 17,286 | .o | cvreeeenen 327,835 [ s [ [ evcrieeennnd0 [ 4,322 | 11/25/2035. | 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G AL 6 |19 . | Paydown 34,265 | ............ 34,265 | ..o e | e | 34,265 34,265 | oo [ e 34,265 | i e [ i 0 | 884 | 06/21/2029. | 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G AS 1|20 . | Paydown 51,066 | ..covoneen 51,066 | ..........53,060 | ..coorvrrrnns 51,648 | ..o (583) (583) | cvvvevrerrerines | e D1,086 | o | e | 0 | s 1,909 |03/21/2029. [ 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G MC 3 |20 . | Paydown 208,035 208,035 | .........194,643 | .............. 197,652 | ooovevevrvnernns | e 10,383 | ovvveeeiiens | s 10,383 [ v | errrrerneenn208,035 [ o e | cererneiiennenn0 [ s 2,693 | 10/25/2034. | 1FM...........
Asset Backed Funding Cert RMBS Ser
04542B CW 0 |2003- | PAYAOWN.....ooicereisrierierieee [ e | e 43170 | oo 43170 | oo 83,169 | s 43,087 | oo | cerereeernnian 84 84 | oo | e 370 | s e | 0 | s 772 | 10/25/2032. | 1FM...........
Asset Backed Funding Cert RMBS Ser
04542B MU 3 |2005- | PAYAOWN. ..o [ e | e 14,432 | e 14,432 | oot 13,787 | 14,149 |, 283 283 | e | e TAA32 | [ | 0 [, 289 | 06/25/2035. | 1FM...........
BJs Wholesale Club Inc CTL (HG Bowie
05549@ AA 3 |Rea . .| Redemption  100.0000 95,503 95,503 | ...........96,424 | ................ 95,748 | oo (245) (245) [ oo [ v 5,503 | o [ e [ e [ 2,768 | 05/15/2022. | 5Gl.............
05569A AB 5 |BP AMI Leasing Inc Co Gtd Nt 5.523% 05| .. | Maturity.......ccoveeeerennee 5,500,000 5,500,000 | .......5,841,605 | ........... 5,517,170 | covoevvvrrnerines | v [QLA() ] [ DR (17,970) [ ..oveveervniver | wreeee8,500,000 [ oo [ vveerreeneriinnns | vveveriienenen0 [ e 151,883 | 05/08/2019. | 1FE............
BMW Vehicle Lease Trust LBASS Ser
05586C AA 2 [2018-1 | PaYAOWN.....oocicccrseierene [ e | e 12,539,646 | ..... 12,539,646 | .....12,539,646 | ......... 12,539,646 | .....ovvvvrcerrs | o 0 | o | e 12,839,646 | oo | e | e 0 | e 122,512 | 10/21/2019. | 1FE............
Banc of America Funding Corp RMBS Ser
05946X DL 4 |20 . | Paydown 65,697 | ... 65,697 | ............66,169 | ..ccoovernrnc 65,771 | oo (74) (T4) [ v | eerrenireneen88,697 [ e e | verrriieieenn0 [ s 1,270 |10/25/2033. [ 1FM...........
Banc of America Funding Corp RMBS Ser
05946X Y7 2 |20 . L PaYdOWN......ooinnicciens [ | i 127,226 | ......... 130,147 | .00 123716 | o 123,318 397 | | oo 123716 | s [ 0000003,510 | 13,510 | i 3,187 | 01/25/2036.
05948K RM 3 |Bank of America Alt Loan Tr RMBS Ser 200] .. . | Paydown 34,900 | .ovrvrnes 42,193 95 | cooevereervnines | e 82,082 | s [ (LA | e (7141) | 740 | 06/25/2019.
05948K XQ 7 |Bank of America Alt Loan Tr RMBS Ser 200] .. . | Paydown 4,176,036 4,213,522 4,077,520 189,852 | oo | e 147,372 | i | .. 28,664 | .......28,664 | ... 134,832 | 03/25/2035.
05948K XS 3 |Bank of America Alt Loan Tr RMBS Ser 200] .. | PaYAOWN......ovirrinrieierieee [ e | s 4,026,505 | ....... 4,062,650 ceevenenn.3,885,480 66,562 | ...ocvverririns | 3,952,041 | i | 1 TA464 | LLLTA464 | 130,004 | 03/25/2035.
05948K ZH 5 |Bank of America Alt Loan Tr RMBS Ser 200] .. | PAYAOWN.....ooviviceineieierinee [ e | e 6,431,656 | ....... 6,454,090 | .......6,249,566 | ........... 6,155,369 94,198 | ..ocvverrneienns | cererrn6,249,566 | oo | ....182,089 | .......182,089 | ..... 205,928 | 05/25/2035.
Banc of America Funding Corp RMBS Ser
05952D AB 4 |20 . | PAYAOWN. ..o [ e | i 126,791 | covvvenee 126,791 | ... 118,598 | .....ccc..oe. 118,598 8,194 | oo | e 126,791 | e | e | 0 | s 1,412 | 02/20/2047. | 1FM...........
05952H AJ 8 |Bank of America Mtg Securities RMBS Ser | .. . | Paydown 68,460 . ..79,666 2,168 | .o | 81,835 [ [ (13,374) | o (13,374) | 2,267 | 03/25/2037. | 4FM...........
05952H BR 9 |Bank of America Mtg Securities RMBS Ser | .. . | Paydown 67,547 | ............70,830 ..63,600 AT [ | e BT | i [ 003,776 | 3,776 | e, 2,233 | 01/25/2037. | 1FM...........
06406H CU 1 |Bank NY Co Inc SrNtSer G 2.200% 05/1] .. | MUY [ e | e 6,000,000 | ....... 6,000,000 | .......6,000,300 | ........... 6,000,040 (40) [ oo | ereeeee8,000,000 [ oo | e | eerreirnenen0 [ 66,000 |05/15/2019. | 1FE............
073249 BU 7 |Bayview Fin Acquisition Tr RMBS Ser 2004 .. | PaYAOWN.....oociicerrserenens | e | i 310,292 | .......... 310,292 | ..........310,292 | .............. 310,292 | oo | e 0 | e | 310,292 [ e | s | eevveenennenn0 | s 4,423 | 02/28/2044. | 1FM...........




Statement as of June 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

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

0L°'5030

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 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 Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. During Year Date Indicator (a)
Bear Stearns Comm Mtg Sec CMBS Ser
07383F Y2 2004- . [ 04/01/2019. [ PaYAOWN.......cvourierieririniicnnins | cevierirenirsniiessisnies | v 604,487 604,487 | .......... 607,811 | oo 603,656 | ...coovrvrrrinns 831 831 [ oo | eerrenninenBOAABT | oo e | e [ o 10,315 | 11/11/2041. | 1FM...........
Bear Stearns Comm Mtg Sec CMBS Ser
07383F Y3 2004- . [ 04/01/2019. [ PaydOWN.........ooucvieeriiiiniisiiiciins | oo | v 4,000,000 4,000,000 4,021,935 3,994,661 | ...ccvvvvrverns | e 5,339 5,339 [ oo | vereeeen,000,000 | oo [ | e [ 70,387 | 11/11/2041. | 1FM...........
Bear Stearns Comm Mtg Sec CMBS Ser
07383F Y4 2004- . [ 04/01/2019. [ PAYAOWN.........cvvvrivrrireernrinnineiis | ceverseisseeiseinenienes | aevi 3,500,000 3,500,000 3,519,008 3,495,405 | .oovvvvrierins | e 4,595 4595 | ..o | 000000 3,500,000 | oo | e [0 | s 63,070 | 11/11/2041. | 1FM...........
Bear Stearns ABS Inc RMBS Ser 2003-
07384Y MB AC5C .. | 06/01/2019. | PAYAOWN.......covvvvrcrirrerierisriserinens [ eoreeiseernsnissinenies | cveneernnnens 1,068 | coviciieens 7,668 | oo 7,892 | s 8,004 | ...ooovverirnne (336) (336) | cvvvnerrrrrerres [ e 1868 | i | e | 0 | s 183 | 10/25/2033. | 1FM...........
097023 BU Boeing Co Sr Nt 2.800% 03/01/27............ o | 05/22/2019. | VAMOUS........orvvurieirierirrisiniiinnns [ woverienississiissinns | v 9,682,940 10,000,000 9,769,800 9,807,781 | oo | e 7,355 7,355 | oo | 009,815,137 | | (132,197) | .. (132,197) | ... 193,356 | 03/01/2027. [ 1FE............
097023 CD Boeing Co SrNt 3.200% 03/01/29............ .. | 05/22/2019. | Barclays Capital INC..........c.oveveerern [ wverirererneernirinirines | e 7,231,585 7,250,000 740,743 | oo v | s 2,441 2481 | s | e 1,143,183 | | 088,402 | .......88,402 | ....... 63,800 |03/01/2029. | 1FE............
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AA Le . | 04/15/2019. [ Redemption ~ 100.0000..........ccccce | corererermivmrimnirenes [ o 70,708 | .oovvenee 70,708 | .o 70,708 | .ooovviinne 70,708 | coovvoevierireens | cervieeineirenii 0 | oeveeeeneeneis | evvvenreenneen 70,708 [ o | ceeveeereeniennne | eeveerieeniienn0 [ e 2,556 | 10/15/2022. [ 1......ccvvverne
Brunswick & Glynn Co Dev Auth CTL Rev
117017  AB Le .| 05/09/2019. | Redemption ~ 100.0000 (50) | cvvoverrerrrers(46) | i (VA1) R IR 2,660 2,660 | ..o [ cvnrneninnienne(80) | o | e |0 | s 4,126 | 02/15/2023. [1....cocvvvrvrrne
C-BASS Tr RMBS Ser 2003-CB6 Cl AF6
12489W HD 36 . [ 06/01/2019. [ PAYAOWN........cvvvrivrrirririniiniieniins | cerieeiseisssinsisenes | eeeiisei 15,959 | .ooocrennee 15,959 | .ooocrennee 15,959 | oo 15,959 [ ..o | e 0 | v | ervrerrrneeene 18,959 | i | e | o0 [ e 328 |12/25/2033. | 1FM...........
C-BASS Tr RMBS Ser 2003-CB6 CI M1
12489W HE 3.45 . [ 06/25/2019. [ PAYAOWN.........cvvrrvvrcrirrireiisrinniis | cevieeirseisssissssenes | veeiisees 11,044 | oo 11,044 | e 11,085 | oo 11,065 | .o (21) (21) [ e | e 11,044 | [ | v [, 145 | 12/25/2033. | 1FM...........
C-BASS Tr RMBS Ser 2005-CB6 Cl A4
12489W NP 4.14 .| 06/01/2019. | Paydown 83,697 83,697 83,923 83,726 | ..o (28) (28) [ .ooverrevrrneren | verrrreerneeenB3,897 [ e | veeeverieeeenn0 [ 1,180 |07/25/2035. | 1FM...........
CDC Mortgage Capital Trust RMBS Ser
12506Y BE 2003 .. | 06/25/2019. | PaYAOWN. ..o [ everierereeseeinnines | werereseens 40,321 | oo 40,321 | oo 27,012 | 27,012 | s | e 13,308 | e | 13,308 [ .o | vererrrieeendB0,327 [ [ | 0 [, 562 | 10/25/2033.
125194  AA CED California Sr Sec Nt 4.070% 06/301.. | .. | 06/30/2019. | Redemption ~ 100.0000 525,360 525,360 0 | oereereneernvei | eerrerrneerneD25,380 [ o | e | o0 [ 10,691 | 06/30/2036.
Countrywide Home Loans RMBS Ser
12544A  BM 2006-20 . [ 06/03/2019. [ PAYAOWN.........cvvnvivrerireirerisrineiins | vereeriseessssinennenes | vereneneenn 0,287 | s 31479 | v 31,326 | oo 31,334 | s [ e 0 | v | v 31,334 | | 100.(26,088) | .......(26,088) | ............ 837 |02/25/2037. | 5FM...........
CIT Group Home Eq Loan Tr RMBS Ser
12558M BL 5 |2003- .| 06/01/2019. | Paydown ...1,988 ...1,986 1 1 10/20/2032.
12566Q AA 1 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 06/01/2019. | Paydown 67,226 .87,016 .72,907 .72,339 568 01/25/2037.
12566U AN 4 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 06/01/2019. | Paydown 912 02/25/2037.
12596M AA 4 | Credit Suisse Mortgage Trust RMBS Ser 20 .. | 06/01/2019. | Paydown 51 07/25/2058.
12644*  AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage 7... | 06/15/2019.|Redemption ~ 100.0000...........ccco. | vorrrurmmivemmirnrirerinns | wovvriine 111,638 111,638 0 12/15/2026.
CTL Cap Tr CTL Ser 2002-34 CI A
12644@ BQ Walgreen .| 06/15/2019. | Redemption  100.0000 35341 | v 35,341 | v 35,067 | cooovvrerernnes 35,264 | .ovveoerisciiens | e 78 78 | cooerneennnnnes | 35,381 | s e | v | s 990 |07/15/2022. | 2......covvenee
CTL Cap Tr CTL Walgreens 6.620%
12644@ BS 01/15/ .| 06/15/2019. | Redemption ~ 100.0000..........cccoue | corerererermreenerrnenes [ everireinns 77,034 | oo 77,034 | oo 77,520 | oo TTATA | s (139) (139) | o | e 7,034 | i | e | 0 | s 2,126 | 01/15/2023. | 2......cccvnnv.
CTL Cap Tr CTL Ser 2004-9 Kohls
12644@ BX 53%0% .| 06/15/2019. | Redemption  100.0000 33,640 33,640 33,640 33,640 | ..o | e 0 | v | s 33,640 | s e | o0 [ 747 | 01/15/2025. | 2.......ovcvenee
12644@ CC County .| 06/05/2019. | Redemption ~ 100.0000.........coccee | corererirmrirrriicniicnnis | crvneees 739,788 739,788 | .......... 739,788 | ..o 739,788 | ..o [ e (VN SUURUPOPOURPORPOROOR ISVOORPOPPPOPOOY < o 0 4.1 N IURTRRURSOURPOROORS IVOURPUPPRRORPOORS [SUPPURPPURPORPPONR | B INUOOON 18,196 | 04/05/2025. | 1.......ccvvunc
CTL Cap Tr CTLSer 2006-5 Cl A1 2
12644@ CH Oklahom .| 06/15/2019. | Redemption ~ 100.0000..........ccoeu | corrrerermreremrnrinenes | eeereeens 497,739 497,739 | ..covonn 497,739 | oo 497,739 | oo | e 0 [ ovreereneernenn | eernerneeeendB97,739 | e | e | o0 [ s 12,473 | 10/15/2023. | 1....cvvervrne
CTL Cap Tr CTL Ser 2007-3 Alaska OCS
12644@ CM 6 .1 06/15/2019. | Redemption ~ 100.0000..........ccce | cerrrererreremmneinenns | eeereeens 155,285 155,285 | .......... 155,285 | ...oovovvrenne 155,285 | ..oouvvvevreries | eoverirenieninens 0 | oeveerernerrnnne | e 195,285 [ i | e | o0 | s 3,891 | 03/15/2023. | 1...concvrnnenn
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CVS Caremark CTL Wells Fargo Bk NW
12665 AA 9 |7.8 .| 06/10/2019. | Redemption  100.0000 JRTSTSRRN IS 62,864 | .......... 62,864 | ............ 62,864 | ..cocovvrnnnn 62,864 | ..ovvirirerienns | e 0 [ oo | e 62,864 | ...oovverirneins [ e [ e (1 I 2,063 | 10/10/2031. | 2......cvvrerne
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 ..| 06/10/2019. | Redemption  100.0000 85,823 | oo 85,823 | .....oo..ud 99,395 | .ooivvriirs 83,795 | .ovvvvrrrrriinns | e (9,191) (9191) [ v | e 85,823 | ..o [ e [ e 0| e 1,977 | 12/10/2028. | 2FE............
CVS Health Corp LBASS PTC Nt 6.943%
126650 BQ 2 |01 .| 06/10/2019. | Redemption ~ 100.0000.........ccceve [ worrereremrinnrreries | cevernne 499,359 | .......... 499,359 | .......... 463,844 | ............. AT7,504 | .o | e 21,856 21,856 | .oouverrirririens | cerereenenns 499,359 | ..o | e | s 0. 14,457 | 01/10/2030. | 2FE............
CVS Health Corp LBASS PTC Nt 7.507%
126650 BS 8 |01 ..| 06/10/2019. | Redemption  100.0000 JESTUUIN RO 316,564 | ......... 316,564 | .......... 346,267 | ..coovevrne 339,166 | ...vvvcrrcrirines | v (22,603) (P20 IR ISV 316,564 | ..o | cerrneeenineins | e 0. 10,056 | 01/10/2032. | 2FE............
CVS Health Corp ABS PTC Nt 4.704%
12665U AA 2 |01/1 .. | 06/10/2019. | Redemption  100.0000 .41,588 .41,588 0 . ...41,588 01/10/2036. | 2FE....
CWABS Inc RMBS Ser 2003-5 CI MF1
126671 R4 0 [5.403 .| 06/01/2019. | Paydown 25,075 25,075 25,075 | ...... 25,042 | v | e 33 33 | e | s 25,075 | oo [ e [ e (V1 IO 509 |01/25/2034. | 1FM...........
CWARBS Inc RMBS Ser 2004-9 Cl AF6
126673 GA 4 [4.603 .| 06/01/2019. | Paydown ...1,909 4 1,909 12/25/2034.
12667F 4S 1 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2019. | Paydown 145,745 2,077 . ..140,339 |. . . 04/25/2035.
12667F 5L 5 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2019. | Paydown 121,350 1,259 04/25/2035.
12667F 5L 5 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2019. | Paydown 182,025 2,912 04/25/2035.
12667F MX 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2019. | Paydown ..70,283 2,118 08/25/2034.
12667F PG 4 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2019. | Paydown rereiennn.86,366 (254) 09/25/2034.
12667G D2 6 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2019. | Paydown 96,632 | .......... 106,164 0 08/25/2035.
12667G D3 4 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2019. | Paydown JESTSUPIN RO 181,516 199,421 0 . 08/25/2035.
12667G FD 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2019. | Paydown 290,731 290,731 (199) . ..290,731 05/25/2035.
12667G H7 1 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 05/01/2019. | Paydown 1120 | oo 1,077 0 07/25/2035.
CWABS Inc RMBS Ser 2006-H CI 2A1B
126686 AC 8 [2.54 .| 06/17/2019. | Paydown 92,322 92,322 31,962 | oo 31,962 | oo | e 60,360 60,360 | ..o | e 92,322 | oo [ e [ e 0 | e 1,026 |11/15/2036. | 1FM...........
CWMBS Inc RMBS Ser 2005-85CB CI 2A3
12668B EH 2 |5. .| 06/01/2019. | Paydown 297,810 390,805 | .......... 347,182 | oo 343,278 | ..o | s 3,904 3,904 | .o | e 347,182 | v [ s (49,372) | ........ (49,372) | ....... 10,725 | 02/25/2036. | 1FM...........
CWMBS Inc RMBS Ser 2006-4CB Cl 2A6
12668B QA 4 |55 .| 06/01/2019. | Paydown 36,484 36,497 33,314 | ...... KX TN 72 IR O 143 (LT TN IS 33,314 | i [ s 3170 | oo 3,170 | ......... 1,049 |04/25/2036. | 1FM...........
CWMBS Inc RMBS Ser 2006-6CB Cl 1A4
12668B RZ 8 |55 .| 06/01/2019. | Paydown 91,809 1,500 [ oo | cerienriennen85,275 [ | 100006,534 | 6,534 | 2,781 | 05/25/2036. | 1FM...........
CWHL Inc RMBS Ser 2005-27 Cl 1A3
126694 NS 3 [5.500 .| 06/01/2019. | Paydown 5424 | oo, 5424 | ..o, 5,279 | covveirerienns 5,349 | oo [ s 75 75 5424 | oo | e | e, 0 | e 135 | 12/25/2035. | 3FM...........
Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 .| 06/01/2019. | Paydown 586 | ..ovrrrrenn 2,339 | s 2,302 | oo 2,316 | oo [ s 0 2,316 | oo | e (1,730) | vvvees (ANEI) ] — 63 | 08/25/2035. | 4FM...........
Countrywide Home Loans RMBS Ser
12669G TD 3 |20056C .| 06/01/2019. | Paydown 94,724 94,724 90,963 | ..ovvrcrirns 90,963 | ..ooverrireiiens | e 3,761 3,761 04/25/2035.
12702*  AA 4 |CVS Lease-Bkd PTC Ser 2017 Priv PI Tr... | .. | 06/10/2019. | Redemption  100.0000.........ccovves | voverrrmmmsrmererreriiinns | eeeeerens 179,189 | ..ccooone. 179,189 | ..o 179,189 | oo 179,189 | ... - . 0 10/10/2039.
12714# AC 2 |3 ..| 06/15/2019. | Redemption  100.0000 33,746 33,746 33,746 0 06/15/2035.
13974L AD 0 |Capital Auto Rec Asset Tr LBASS Ser 2015| .. | 04/22/2019. | Paydown [ESTUUIN RS 470,870 | ..oonn 470,870 | .......... 470,355 | .ovvrernens 470,340 | ... N 531 07/20/2020.
13976M AB 0 |Capital Auto Rec Asset LBASS Ser 2018-1 | .. | 06/20/2019. | Paydown revererensresenes | o 2,424,488 | ... 2,424,488 | ... 2,419,658 | ........... 2,419,738 | oo | e 4,750 4,750 10/20/2020.
14041IN  FE 6 | Capital One Multi Asset ExecTr LBASS Ser| .. | 06/15/2019. | Paydown e | e 50,250,000 | ..... 50,250,000 | ....49,772,422 | ......... 49,931,575 | oo | e 318,425 | .o | e 318,425 | .o | v 50,250,000 | ..oovvuriererirens | s | e 0 ... 336,675 | 04/15/2022. | 1FE............
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CarMax Auto Owner Trust LBASS Ser
14315E  AA 8 |2018-4 .. | 06/17/2019. | Paydown e | 14,468,811 | ... 14,468,811 | ....14,468,811 | ......... 14,468,811 | ..ocvivivicnes | e (V1 ORI IR 14,468,811 | ..covevvevcree v [ v 0. 146,350 | 11/15/2019. [ 1FE............
Carrington Mtg Loan Tr RMBS Ser 2005-
144531 CL 2 |OPT .. | 06/25/2019. | Paydown JRSSUTRIUPIN RO 930,412 | .......... 930,412 | .......... 787,361 | coovvirnne 829,558 | ..ovvvrvrerrieres | e 100,855 | oo | i 100,855 | .ooovvvrirerins | v 930,412 | v | e | s 0. 12,197 | 05/25/2035. | 1FM...........
C-BASS Tr RMBS Ser 2006-SL1 Cl A2
14983A AB 5 |6.05 .. | 06/25/2019. | Paydown JESTSURTUIN ERP 141,294 | .......... 141,294 | ............ 26,706 | ..ooovrcrinenn LI (01 TR I 114,589 | oo | e 114,589 | oo | e 141,294 | oo | e | e (V1 IO 808 |09/25/2036. | 1FM...........
151020 AN 4 |Celgene Corp SrNt 2.250% 05/15/19...... .. | 05/15/2019. | Maturity.............cocvevec revereneserenenes | v 3,500,000 | ....... 3,500,000 | ....... 3,503,290 | ..covvuee 3,500,280 | ...oovvirrirnnne (280) (280) 3,500,000 | ..oouvevnriienes | cereerierienin | e 0. 39,375 | 05/15/2019. | 2FE............
Centex Home Equity Loan Tr RMBS Ser
152314 DP 2 |2001 .| 06/01/2019. | Paydown 21,765 21,765 21,764 | oo 20,722 | e | v 43 A3 [ | e 21,765 | oo [ e [ e (V1 IO 597 |07/25/2032. | 4FM...........
Centex Home Equity Loan Tr RMBS Ser
152314 DQ 0 |2001 .| 06/01/2019. | Paydown 6,646 | ..cooovnnen. 6,646 | ...cooovnnen. 6,645 | .ooooircii 6,632 | oo [ s 14 14 8,646 | ..vvurierireins | e | e (11 IO 196 | 07/25/2032. | 2FM...........
Centex Home Equity Loan Tr RMBS Ser
152314 DS 6 |2001 .| 06/01/2019. | Paydown reveneeeessrnenenes | s | s 14,263 | ...ccooeeee 11,369 | v 401 | ........ 10,383 | oo (51 3 R R 10,968 | ...eoovecvreres | e 11,369 | oo | e (11,369) | ........ (11,369) | cvvovvnnee 382 |07/25/2032. | 1FM...........
Centex Home Equity Loan Tr RMBS Ser
152314 EM 8 |2002 .| 06/01/2019. | Paydown 99,851 99,851 ..71,805 0 . ....71,805 28,046 | ......... 2,053 | 01/25/2032. | 3FM...........
Chase Issuance Tr LBASS Ser 2016-A2 Cl
161571 HC 1 |A .. | 06/15/2019. | Paydown [EPTITRTRRRIRRION PPON 11,380,000 | ..... 11,380,000 | .....11,294,890 ...74,076 .11,380,000 06/15/2021. | 1FE....
172967 EV 9 |Citigroup Inc SrNt 8.500% 05/22/19........ .. | 05/22/2019. | Maturity.............cocveneces [EOTURTRTRIN PPN 17,000,000 | ..... 17,000,000 | .....20,938,560 .(224,001) | . v | +erner17,000,000 05/22/2019. | 1FE............
172973  P6 0 |Citicorp Mtg Secs Inc RMBS Ser 2005-1 Cl | .. | 06/01/2019. | Paydown 3,376 2 3,376 02/25/2035. | 1FM...........
172973 W5 4 |Citicorp Mtg Secs Inc RMBS Ser 2005-4 Cl | .. | 06/01/2019. | Paydown 50,891 1,806 07/25/2035. | 1FM...........
17306U CE 6 |Citifinancial Mtg Sec Inc RMBS Ser 2004-.. | .. | 06/01/2019. | Paydown 4,412 5 04/25/2034. | 1FM...........
17307G FN 3 |R .| 06/01/2019. | Paydown 8,791 268 05/25/2034. | 1FM...........
17307G  H3 5 |Citigroup Mtg Loan Trust RMBS Ser 2005-8| .. | 06/01/2019. | Paydown JESTSRTUTIN RO 116,539 1,801 09/25/2035. | 1FM...........
18976G  AQ 9 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 06/01/2019. | Paydown rreee | e 105,544 1,187 06/25/2037. [ 1FM...........
Cointmortgage Home Eq Loan Tr RMBS
21075W  BF Ser 1 .| 06/01/2019. | Paydown 547 547 546 . 204 | .. 1 205 547 08/15/2025.
22357@ AA 9 |Cox Tower Il PTC CTL 5.409% 01/02/40. |.. | 06/02/2019. | Redemption  100.0000 59,588 59,588 59,588 | ovvirerrrn 59,588 [ o | e [V ORI ISP 59,588 01/02/2040.
22410@ AA 4 |Cox Enterprises Inc CTL 5.720% 06/30/2. | .. | 06/30/2019. | Redemption ~ 100.0000.........cccces | covrrerrrerernemmimnernenns | ceereenns 190,436 | .......... 190,436 | ..cooonc 190,436 | ..ovvvverenne 190,436 | .oooeveerereres [ e (0 RO ISV 190,436 06/30/2027. | 2....cooevennes
CS First Boston Mtg Sec Corp RMBS Ser
22541Q 3y 6 |20 .| 06/01/2019. | Paydown 288,587 288,587 | .......... 295440 | .....cccovnee 290,978 | ..ovvvreririiens | e (2,392) (2,392) [ ..o | e 288,587 | v | e | e 0 | e 7,030 | 12/25/2033. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225418 TQ 1|20 .| 06/01/2019. | Paydown 38,565 38,565 39,042 | oo 38,569 | ..ooeverrireiiens | s (4) [ O 38,565 | ..o [ e [ e (VI IO 964 | 08/25/2034. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
22541S ZB 7 |20 .. | 06/01/2019. | Paydown rreeen | e 119,383 | .......... 119,383 | ..ot 122,759 | oo 121,059 | oo | e (1,676) (1,676) [ oovvvvreerveis | v 119,383 | oo | v | e 0 [ 3,428 | 09/25/2034. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 2G 2 |20 .. | 05/01/2019. | Paydown 1,327 | o 1,314 | e 1,276 | o 1,307 | o . 3 3 131 | v | e LA [ 17 | 27 |08/25/2025. | 3FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 5Q 7 |20 .| 06/01/2019. | Paydown 64,888 | ............ 64,888 | ........... 60,100 | .coovrrrrnnc 60,100 | .oocverrerreiinne | e 4,789 4789 | e | s 64,888 | ... [ e [ e 0| e 1,189 |10/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 AX 6 |20 .| 06/01/2019. | Paydown 25,811 25,811 26,046 | ...ooooornnnnee 25,819 | oo | s 9) [(5) ] ST 25,811 | oo [ e [ e (V1 IO 518 |02/25/2035. | 1FM...........

CS First Boston Mtg Sec Corp RMBS Ser
225458 EV 6 |20 .. | 06/01/2019. | Paydown ST I, 76,225 | ..o 76,225 | .coovvvernne 75,025 | s 75,025 | cooovveeveeianee | cvveerinns 1,200 {17200 I T (R 76,225 | coooevevreeenns | cevennerennneins | ooveesereneend (I I 1,543 | 03/25/2035. | 1FM...........
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CS First Boston Mtg Sec Corp RMBS Ser
225458 FD 5 |20 .| 06/01/2019. | Paydown 1298 | oo 1298 | v 1,330 | oo 1,304 | oo | e (5) (5) 1,298 | oo | e | e (V1 I 30 [02/25/2025. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 FG 8 |20 .| 06/01/2019. | Paydown FSOTUSTRTURI N 17,652 | oo 17,652 | oo 18,002 | oo 17,647 |, . 5 [ OO ISR 17,652 | oo | e | v (V10 IO 388 |02/25/2020. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 UA 4 |20 .| 06/01/2019. | Paydown 85,015 | .ovvvrnes 85,015 | ..ooouvvnn 84,842 | ..coovvriis BATTT | o . 238 P21 T U IR 85,015 | oo [ e [ e 0| e 2,037 | 07/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 UL 0 |20 .| 06/01/2019. | Paydown 98,826 | ..ccovneet 98,826 | ............ 97,158 | ovvvvcrinns 97,832 [ v | e 993 993 | oo | s 98,826 | ...ouvvrncereis [ e [ e 0| e 2,149 | 07/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 XJ 2|20 .| 06/01/2019. | Paydown ..49,250 642 642 ....49,250 07/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 XW 3 |20 .| 06/01/2019. | Paydown v | s 118,019 | .ccevenee 118,019 | oo 116,779 | oo 116,779 | oo | v 1,240 1,240 | oo | e 118,019 | covvvverineies oo [ e 0| e 2,433 | 07/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
2254W0 GX 7 (20 .| 06/01/2019. | Paydown FSOTUSTRTRI RN 10,938 | ..ocoveneee 10,938 | ..occvvneee 10,866 | oo 10,883 [ .o | e 55 120 [N ISV 10,938 | oo | e | e (V1 IO 251 | 10/25/2034. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
2254W0 NS 0 (20 .| 06/01/2019. | Paydown FSOTURTRTRI Y 40,347 | oo 40,281 | oo 39,009 | oo 39,978 | .o | e 22 Y272 ISR IR 40,000 [ ..o | e 347 | v 347 |, 884 |12/25/2020. | 3FM...........
22942M  BF 2 | Credit Suisse Mtg Capital RMBS Ser 2006- | .. | 06/01/2019. | Paydown JSVTURIRTORUORPOUR RPN 42,888 | ........... 42,815 | ............ 42,955 | oo 42,893 | ..o | e [V ERPOPPOROPOO ISP 42,893 | .o | e ()] [ (5) | ovvrenee 1,024 |10/25/2026. | 2FM...........
CSOLAR IV South LLC Sr Sec Nt 5.371%
22959 AA 9 |0 .| 06/30/2019. | Redemption  100.0000 et | s 190,911 | v 190,911 | wovvvenee 190,911 | v 188,979 | ovvvvvevvine | v 1,931 1,931 | | v 190,911 | oo [ v | e 0| e 5,515 | 09/30/2038. | 2FE............
22962* AA 8 |CTL Cap Tr Ahold CTL Ser 2014-09 4.490| .. | 06/15/2019. | Redemption ~ 100.0000 [ESTTRTUIN RO 178,961 | ..covovee 178,961 | .......... 178,961 | v 178,961 | oo [ e (0 RO IPT 178,961 | covovvereerners | e | e 0 | e 3,350 | 04/15/2029. | 2.......cconne.
CSOLAR IV West. LLC Sr Sec Nt 3.850%
22964 AC 2 |0 .| 06/30/2019. | Redemption  100.0000 [ESTTRTRUPI RO 174,857 | ..cooonee 174,857 | oo 174,857 | oo 173,884 | ..o . 974 974 | oo | e 174,857 | oo | e [ e 0| e 3,906 | 03/31/2041. | 2FE............
Countrywide Home Equity Ln RMBS Ser
23243N  AH 1 |2006 .| 05/01/2019. | Paydown 6,348 0 P23 1< T RO IO 3,735 | o 3,735 | v 157 | 07/25/2034.
23245L  AB 6 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2019. | Paydown 93,918 1,002 [ | e 149,859 [ s | 100..(55,942) | .......(55,942) | ......... 5,655 | 02/25/2037.
233244  AH 5 |DOT Headquarters Il L-B Fin Tr CTL Mtg S| .. | 06/07/2019. | Redemption  100.0000, JEOTSTUPI RO 605,316 0 | orvveeeereeees | cieereesrenB05,316 [ v | ceveeeeecieeni | eeveveeienieenn0 [ s 14,118 | 12/07/2021.
Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS .| 06/01/2019. | Paydown 2,635 2 2,635 09/25/2033. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-2
251510 DS 9 |C .| 06/01/2019. | Paydown [ESTTURTSUPI RO 110,458 | .......... 110,458 | ..ooonee. 112,271 | e 110,310 | covoeverrvernes | e 148 148 | oo | v 110,458 | ovovveeeners | e [ v 0 | e 1,974 | 03/25/2020. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 EE 9 |C .| 06/01/2019. | Paydown 9,993 | .o 9,993 | .o 9,837 | oo 9,887 | oo | v 106 106 9,993 | s | e | s (VI IO 246 |05/25/2035. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 EH 2 |C .| 06/01/2019. | Paydown 64,739 | oo 64,739 | ... 64,241 | oo 64,337 | oo | s 403 403 [ | e 84,739 | .ooovecrerns [ e [ e 0| e 1,386 |06/25/2035. | 2FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 ER 0 |C .| 06/01/2019. | Paydown 33,590 | oo 33,590 | oo 33,139 | cvre 33,280 | .o . 310 K3 [ S IO 33,590 | coorreererineinns | e | e (VI IO 828 | 06/25/2035. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-4
251510 FX 6 |C .| 06/01/2019. | Paydown 37,420 | oo 37,966 | ............ 35,621 | oo 35,621 | v | e [0 PPN ISP 35,621 | oereriierines | s 1,799 | oo 1,799 | oo 775 |09/25/2035. | 1FM...........
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl| .. | 06/01/2019. | Paydown 3,160 | oo 3,160 | oo 3,159 | oo 3,205 | .o (45) (45) 3160 | v | e | s (U I 76 | 12/25/2033. | 1FM...........
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 C|| .. | 06/01/2019. | Paydown 2,047 | e 2,047 | e 2,046 | oo 2,071 | oo (25) (25) 2,047 | oo | e | e (U1 I 40 |01/25/2034. [ 1FM...........
Deutsche Mtg Sec Inc RMBS Ser 2005-
25157F AK 0 |WF1C .| 06/01/2019. | Paydown [ESTTRTRIN R 668,506 | .......... 668,506 | .......... 664,947 | ....cvevnne 666,616 | .....oovvrrerrenes | e 1,890 1,890 | oo | e 668,506 | .....oorvrrrirnes | cerrrreereniinins | eererienieens 0. 12,567 | 06/26/2035. | 1FM...........
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254683 BK 0 |Discover Card Mstr Tr LBASS Ser 2014-A4 | .. | 06/15/2019. | Paydown [EOTURURRTURRIN PP 56,204,000 | ..... 56,204,000 | .....55,963,522 | ......... 56,044,640 | .....coocovverrerer | evenne 159,360 | ovvvuceririnnns | e 159,360 56,204,000 | ..coouevvnerernnens | verrerinnenenins | e 0. 595,762 | 12/15/2021.
260543 CC 5 |Dow Chemical Co SrNt 4.250% 11/15/20 |.. | 06/19/2019. [Call  102.7677......ccocovuvevrvererinnes | orererrvnririnriierinnns | veens 40,432,932 | ..... 39,344,000 | .....39,505,659 ...39,382,569 ..(9,349) (9,349) .39,373,220 .(29,220) | .... ..2,082,914 | 11/15/2020.
26249K AL 5 |Dryden SrLnFd CLO Ser2014-36A CI BR | .. | 04/15/2019. | Paydown .....15,000,000 | .....15,000,000 | .....15,018,990 5,018,332 .(18,332) | .. 18,332) |. 215,000,000 | .cvooeereerenens [ e | v | s 338,208 | 01/15/2028.
26875P AD 3 |EOG Resources Nt 5.625% 06/01/19....... .| 06/01/2019. | Maturity.............cccooueee v | oo 26,000,000 | ... 26,000,000 | .....27,056,279 ...26,055,254 ) ...(55,254) .26,000,000 | ..oovverinnii [ e [ i | 731,250 | 06/01/2019.
26884L AA 7 |EQT Corp Nt 8.125% 06/01/19 .| 06/01/2019. | MAEUIY.......voreerceerieerierierineens [ e | s 31,500,000 | ..... 31,500,000 | .....31,677,080 )] R DS (10,436) | ..vvvoverrernens .31,500,000 ..1,279,688 | 06/01/2019.
278058 AK 8 |Eaton Corp Deb 8.875% 06/15/19. .| 06/15/2019. | Maturity. 931,340 3,068 ,000,000 | .oooevnreerinns e | v [ i 44,375 |06/15/2019.
28501* AS 4 |Electric Transmission TX LLC Sr Nt SerD. |.. | 06/13/2019. | Maturity . .......9,892,889 8,599 .........10,000,000 L0 125,000 | 06/13/2019.
291011 BA 1 |Emerson Elec Co SrNt 5.000% 04/15/19. | .. | 04/15/2019. | Maturity............ccoccevece. reveeeeennsrenienes | e 4,000,000 | ....... 4,000,000 | ....... 4,023,440 (1K [T 4,000,000 | .oooorerncrrririns [ e [ e 0. 100,000 | 04/15/2019.
Equity One ABS Inc RMBS Ser 2002-1 Cl
294754 AS 5 |M1 .| 06/01/2019. | Paydown 9,459 12 9,459 | ..o | e | 0 [ 110 | 08/25/2032. | 1FM...........
302508 AM 8 |FMR Corp Nt 7.490% 06/15/19................ .. | 06/15/2019. | Maturity.............cocevneces JEOTUTRTRRI OV 5,000,000 | .......5,000,000 | .......6,207,950 | ..........5,098,139 | ..ovovrvmrrnens | wreerr(98,139) [ oo [ e (98,139) 5,000,000 | ..ooerverirnrnns | verrrmrinerrnenis | ervvneeeennenen0 | 187,250 | 06/15/2019. | 1FE............
32051G  TC 9 |First Horizon Alt Mtg Sec Tr RMBS Ser 20. | .. | 06/01/2019. | Paydown 57,526 0 | v | e 47,723 | . | 009,803 | ....9,803 | ..o 1,514 | 09/25/2035. | 4FM...........
First Horizon Mtg PT Tr RMBS Ser 2007-
32052W AC 3 |FA .| 06/01/2019. | Paydown e | s 148,969 | .......... 149,924 ...113,213 305 L3213 [ [ 1000 35,756 | ......35,756 | ... 5,123 | 08/25/2037. | 3FM...........
Ford Credit Auto Owner Tr LBASS Ser
34530M  AA 7 |2014 .. | 05/15/2019. | Paydown SOOI PP 33,386,000 | ..... 33,386,000 | .....33,278,282 | ......... 33,298,591 | ..ovvveireriicis | e 87,409 87,409 | ..ovvereriiens | e 33,386,000 | ..oovvurerrirens | reirerieeiieens | e 0 ... 314,385 | 11/15/2025. | 1FE............
Ford Credit Auto Owner Tr LBASS Ser
34532T AA 0 |2018 .. | 04/15/2019. | Paydown 5,903,129 5,903,129 | ....... 5,903,129 | ..o 5,903,129 | .ooovrvnerierns [ v 0 5,903,129 | ..coouvveerinenns | verrerineereni | e 0| . 48,843 | 11/15/2019. [ 1FE............
GE Cap Mtg Serv Inc RMBS Ser 1999-HE2
36157R  3X 1 [Cl .| 06/01/2019. | Paydown 2,715 | s 2,715 | s 2,715 | v 2,715 | oo [ e 0 2,715 | oo | ceveeeeneeienin | e (U I 86 | 07/25/2029. | 3FM...........
GE Cap Mtg Serv Inc RMBS Ser 1999-HE2
36157R  3X 1 [Cl .| 06/01/2019. | Paydown reveereenessnenienes | e 13,576 | oo 13,576 | oo 15,145 | oo 14,235 | .o, (659) ((151S) OO IS 13,576 | oo | e | v, (VIR IO 429 | 07/25/2029. | 4FM...........
GE Cap Mtg Serv Inc RMBS Ser 1999-HE1
36157R D8 5 [Cl .. | 06/01/2019. | Paydown 19 19 19 w19 e [ 0 19 [ [ [ e (U1 1 |04/25/2029. | 1FM...........
GMAC Mtg Corp Loan Tr RMBS Ser 2006-
361856 ER 4 |HE1 .. | 06/25/2019. | Paydown 99,838 | .ocvvrnees 99,838 | ..coouvnn 46,568 | ...cooocrenes 46,568 | ..oovoreiiriiens | e (1 ORI ISP 46,568 | ..o | s 53,270 | ......... 53,270 | ......... 1,940 |11/25/2036. | 1FM...........
GS Mortgage Securities Trust CMBS Ser
36197X AL 8 |20 .| 06/01/2019. | Paydown JESTSRUTIN RO 753,003 | .......... 753,003 | .......... 775,546 | ..coovvvnnee 759,179 | v | eevireens (6,175) (£ IR ISV 753,003 | ..voovercereees | cervmrirenineins | e 0| e 8,407 | 06/10/2046. | 1FM...........
GRMT Mtg Loan Tr RMBS Ser 2001-1A Cl
36226M AE 3 |A5 .. | 05/01/2019. | Paydown SOOI RN 18,001 | oo 18,001 | covovvrernee 18,002 | oo 17,945 | o | e 56 1C I [T [P 18,001 | v | vereerrrenrenins | cevverieneeeens (VI I 499 | 07/20/2031. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F 3Q 7 |200 .| 06/01/2019. | Paydown JESTURTRTORORRII RN 10,481 | oo 10,481 | oo 10,481 | oo 10,466 | ... | e 15 LT ST I 10,481 | oo | v | oo (VI IO 236 | 04/25/2034. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F 5F 9 [200 .. | 06/01/2019. | Paydown 1,985 | oo 1,985 | v 1,985 | oo 1,982 | i . 3 3 1,985 | oo | v | e (01 I 39 [06/25/2034. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F C5 3 |200 .. | 06/01/2019. | Paydown 32,833 | oo 32,833 32,832 | ... 32,811 | oo | e 22 22 | e [ e 32,833 | e | v | e (01 I 638 | 11/25/2033. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F XK 7 |200 .. | 05/28/2019. | Paydown 6,984 | ..o 6,984 | ..o, 5125 | oo 5125 | oo | e 1,859 1,859 8,984 | ..o | e | s (11 IO 125 | 10/25/2033. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F ZK 5 |200 .. | 06/25/2019. | Paydown 84,857 | .ovvernns 84,857 | ..o 84,857 | ..oovvvrrirns 84,857 | .ooeveeeinriiens | e 0 | v | eeereeeeni 84,857 | ..o [ e [ e 0| e 1,078 | 11/25/2033. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F ZL 3 |200 .. | 06/25/2019. | Paydown 1,961 | oo 1,961 | oo 1,961 | v 1,961 | oo | e 0 1,967 | oo | rveerrerieninees | e (U 42 | 11/25/2033. | 1FM...........
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GSAA Home Equity Tr RMBS Ser 2005-6F
362341 ES 4 |Cl . 1 06/01/2019. | Paydown 3,592 | v 3,592 | v 3,597 | o 3,588 | . 4 4 3,592 | oo | e | e (V1 91 [07/25/2035. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 6Q 1 [200 .| 06/01/2019. | Paydown 257,266 257,266 | .......... 255,337 | coovveriinn 255,947 | oo | s 1,319 1,319 [ e | e 257,266 | oo | cevierieenineins | e 0| e 6,402 | 06/25/2035. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 7B 3 |200 .| 06/01/2019. | Paydown 205,369 205,369 | .......... 198,085 | ...ccoovrenae 201,104 | .o | s 4,265 4,265 | oo | e 205,369 | v | cereerereninnins | e 0| e 5,140 | 06/25/2035. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 7Q 0 [200 . [ 06/01/2019. [ PAYAOWN.......ocvvmrirnrirrireirsriniins | cevieriseessensssinenes | eeereeens 178,317 | v 178,317 | oo 169,919 | oo 173,986 | cooooevcrrcrinns | crvrernna 4,331 4331 | e | i 178,317 | e oo [ v 0 | e 4,177 | 06/25/2035. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D DE 0 (200 . [ 06/01/2019. [ PAYAOWN.......cvvvvivrrirrirrernriniins | cerierireeesneesssinenes | everneeens 168,431 | .......... 168,431 313 313 W168,431 [ e [ | 0 [ s 3,733 | 06/25/2034. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D ND 1 [200 .| 06/01/2019. | Paydown 2,289 | .o 2,289 | .o 2,289 | oo 2,285 | .o 3 3 2,289 | v | e | e (U IR 44 |08/25/2034. [ 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D UX 9 [200 . 106/01/2019. | PaydOWN........cvvurireririrerierniieireins [ v | s 153,232 | ......e.. 153,232 | o 154,693 | .ovvvienine 153,520 | .ovvevveeriinns (288) (288) | ovveerreereires | e 153,232 | oo [ | e 0 [ 3,251 | 02/25/2035. | 1FM...........
GS Mortgage Sec Corp RMBS Ser 2006-
36297N  AC 9 [S3Cl .. | 06/25/2019. | PaYdOWN......ooucvvrcrirrirncinnrinciieens [ everirseinsenneieennns | cernenenneed5,013 | 5,013 | 003,372 | 03,372 [ e | 81,642 [ [ e A1,642 [ e | 85,013 | [ e | 0 i 12 | 05/25/2036. | 1FM...........
38119# AA 2 |Golden Spread Elec Cooperative 1st Mtg B | .. | 05/06/2019. | Redemption  100.0000 0 | evvrvererrveinns | eerererersens45,200 [ oiiviviviinnns | veverernnneeins [ evrerinninnnen0 | s 18,397 | 05/06/2025. | 1FE..
38218D AA 7 |Goodgreen Trust LBASS Ser 2019-1A CI A | .. | 06/15/2019. | Paydown A2 [ e | e 139154 [ [ | ceereeieienn0 [ s 1,197 |10/15/2054. | 1FE..
Greenpoint Mtg Funding Tr RMBS Ser
39539M AA 7 |2007- . | 06/25/2019. | Paydown 328,794 328794 | ......... 306,901 | .ovvverrne 306,901 | ..ovvrrrreririens | v 21,893 21,893 | oo | e 328,794 | oo | | v 0 | e 3,514 | 06/25/2037. | 1FM...........
Harborview Mtg Loan Tr RMBS Ser 2007-4
41164y AB 7 |C . [ 06/19/2019. [ PAYAOWN.......cvvurivrrirrirrernrinnine | cerierireeesneeissinenes | eeereeens 424242 | ... 424,242 | ... 413,504 | .............. 414,265 | ..o | e 9,978 9,978 | oo | e 424,242 | ..o | e | s 0 | e 4,937 | 07/19/2047. | 1FM...........
Indymac Resident ABS Tr RMBS Ser
43709B AE 9 [2006-C . 106/25/2019. | PAydOWN........cvvuvvreririrriersirieirerins | s | cveeenns 937,636 | .......... 937,636 | .......... 869,436 | ......c..... 869,436 | ...covvivrires | e 68,199 | .o | v 68,199 | .o | e 937,636 | ..evvevieirieies | e | e 0 [ 10,565 | 08/25/2036. | 1FM...........
Hyundai Auto Lease Sec Tr LBASS Ser
44891F AD 8 |2017 .. | 06/15/2019. | PaydOwN........ccvveriiriiiiniinnineis [ rvevieniseisniiesninns | v 5,070,589 | ....... 5,070,589 | ....... 5,055,595 | ........... 5,056,494 | ...cccooviiiveinns | e 14,005 | oo | s 14,095 5,070,589 | .oouvvreervrireinns v | e 0. 39,840 | 08/17/2020. | 1FE............
44919  AC 2 |1595 Express LLC SrNt 3.310% 12/31/31 | .. | 06/30/2019. | Redemption  100.0000 297,698 297,698 | ... 297,698 | ....ccoovunee 297,698 | ...vvuerireririens | ceerrerieeinienis (0 OO DT 297,698 | ..o | e | e 0 | e 4,927 | 12/31/2031. | 1PL............
IMPAC CMB Tr RMBS Ser 2005-5 Cl A2
45254N PV 3 |2.8 . [ 06/25/2019. [ PAYAOWN.........cvovvivrrerrirniiirineins | cevererernneississnienes | v 40,430 | ............ 40,430 | ............ 39,578 | oo 39,578 | oo 852 852 | oo | s 40,430 [ ..o [ e | e (VI IO 541 | 08/25/2035. | 1FM...........
IMPAC Secd Assets CMN Owner Tr RMBS
452547 NY 6 |Ser . [ 06/01/2019. [ PAYAOWN......covvnvivrrirciririiiniieniins | eevierisseiinsissiienes | oviiineins 10,585 | .ooovreneee 10,585 | .oooovrenen 10,584 | oo 10,576 | .oveevreeriis 8 8 | e | e 10,585 | oo | ceverienineni | v (V1 IO 240 |03/25/2034. | 1FM...........
IMPAC Secd Assets CMN Owner Tr RMBS
45254T PM 0 |Ser .| 06/01/2019. | Paydown 5384 | oo, 5384 | oo, 5,384 | o 5,378 | oo 7 7 5,384 | oo | e | e (U1 I 87 | 08/25/2034. | 1FM...........
Indymac Home Eq Mtg Ln ABS Tr RMBS
456606 AG 7 |Ser2 .| 06/01/2019. | Paydown 807 543 .20 515 9 524 543 | oo [ e (7)) I (543) | cevorrernnn 21 | 06/25/2031. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L HT 9 |A3 . [ 06/01/2019. [ PAYAOWN.......ovvmrirrrirrireernriniiine | cerierireeisseesnsisenes | eeereeens 111,466 | .......... 111,466 | .......... 111,431 | e 11,247 | oo 219 219 [ | e 11466 | oo | e | v 0| e 2,393 | 04/25/2035. | 4FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L PE 3 |A6C . | 04/30/2019. | Paydown YA [ 2,420 627 827 | oo 627 627 [ v | s ((G7200) ] I [(720) N 20 | 06/25/2035. | 6*...............
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L SS9 |A8C . 1 06/01/2019. | Paydown 69,022 | ............ 70,778 | ..oconvd 68,349 | ...ccoovvinnee 68,094 | ....ccoovvrinn 255 255 | o | e 68,349 | ..o | e 673 | oo 673 | ... 1,892 | 07/25/2035. | 4FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L XA 2 |AR1 .| 06/01/2019. [ PAYAOWN.......cvvnrvvcrirrircirniiniins | cevieriseiseissssisnins | eeereeeens 142,081 | ..ccoonee 160,582 | .......... 129,002 | ..ovvvvienne 127,547 | oo | v 1,455 1,455 | e | e 129,002 | covooevecieerens | e 13,079 | oo 13,079 | ... 2,871 | 10/25/2035. | 1FM...........
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45660N UM 5 |Residential Asset Sec Tr RMBS Ser 2003-A) .. | 05/01/2019. | Paydown s | e 13,533 | oo 13,533 | v 12,744 | .o, 12,964 | .o, . 569 FS1oLC I O ISP 13,533 | oo [ | e (V1 I 310 | 09/25/2033. | 5FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45661K AG 5 |AR1 .| 06/01/2019. | Paydown s | s 150,362 | .......... 150,239 | .......... 105,147 | .ccvvevae 102,966 | .....coovieviicens | e 2,181 2181 [ e | v 105,147 | oo | s 45215 | ... 45215 | ......... 2,859 | 06/25/2036. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662B AD 1 |AR1 .| 06/01/2019. | Paydown 212,745 212,745 | ......... 201,314 | .o 201,314 | oo | e 11431 | e | s 1431 [ e | e 212,745 | e | e | s 0| e 2,781 | 08/25/2036. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662D AA 3 |AR2 .. | 06/25/2019. | Paydown 85,398 | oo 84,411 | ... 65,913 | oo 65,913 [ oo | e (1 ORI ISP 65,913 | .oovvereerirnns | e 19,485 | ......... 19,485 | ......... 1,044 | 11/25/2036. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662) AC 6 |R1 .| 06/01/2019. | Paydown 309,091 296,947 253,793 253,793 . 0 . ..253,793 12/25/2035.
456866 AL 6 |Ingersoll-Rand Co Deb 7.200% 06/01/25. |.. | 06/01/2019. |[Redemption ~ 100.0000..........cccve. | ovrerrevreremrerneeanns | ovvirenes 151,000 | ..ccovoeee 151,000 | .........148,749 | ..............150,325 | ... e 675 675 . ..151,000 06/01/2025.
465685 AF 2 |ITC Holdings Corp Sr Nt 5.500% 01/15/2. |.. | 06/14/2019. | Call ~ 101.7240........ccccouvummrcmirine | orrrvmnrverireninnienns | e 44,916,232 | ... 44,155,000 | .....45,041,650 | ......... 44,272,454 | ..o | s (50,538) (50,538) [ ..vvvveerrrirrins | e 44,221,917 01/15/2020.
JP Morgan Mtg Tr RMBS Ser 2004-S1 CI
466247 EN 9 |1A4 .| 06/01/2019. | Paydown 60,479 | .coovnnee. 60,479 | .oooovvned 58,254 | ..ovvvriiinns 59,489 | ..oovrriririnns . 990 990 | v | e 60,479 | oo | e | e 0 | 1,096 | 09/25/2034. | 1FM...........
JP Morgan Mtg Tr RMBS Ser 2005-S1 Cl
466247 MU 4 |2A3 .| 06/01/2019. | Paydown 32,627 | oo 32,627 32,898 | ...... 32,679 | oo (51) (X)) ST IR 32,627 | oo [ e [ e (110 IO 700 |01/25/2035. | 1FM...........
JP Morgan Mtg Tr RMBS Ser 2005-S2 CI
466247 VP 5 |4A2 .| 06/01/2019. | Paydown 236,430 236,430 | .......... 219,067 | .ovovrrrnee 233,815 | v | s 2,615 2,615 | oo | e 236,430 | v | cereneeeninnins | s 0 | e 4,858 | 09/25/2020. | 4FM...........
JP Morgan Mtg Tr RMBS Ser 2005-A8 CI
466247 YS 6 |2A6 .| 06/01/2019. | Paydown 23,768 23,768 23,375 | ...... 22,900 | oo . 608 (6107 I OO I 23,509 | .oovrecerrenins [ e 260 | oo 260 | ..o 484 | 11/25/2035. | 2FM...........
JPMorgan Chase & Co Sr Nt 6.300%
46625H HL 7 |04/23 .. | 04/23/2019. | Maturity...........c.oeveveces [ESTURTRTORIRRPORRIO PP 21,000,000 | ..... 21,000,000 | .....22,924,020 | ......... 21,080,937 | ..covvverrerirenes | v (80,937) | ooverrerrerne [ e (80,937) [ ..vveveerrrirenes | e 21,000,000 | ..oovvuerererines | v | e 0 ... 661,500 | 04/23/2019. | 1FE............
JP Morgan Alt Loan Tr RMBS Ser 2005-S1
46627TM AA 5 |C .| 06/01/2019. | Paydown 34,669 | .o 34718 | v 31,501 | v 27,803 | ...cooue 3,462 | .. 237 3,699 | .o | s 31,501 | v | s 3,167 | oo 3,167 | 905 | 12/25/2035. | 5FM...........
JP Morgan Alt Loan Tr RMBS Ser 2005-S1
46627TM AP 2 |C .| 06/01/2019. | Paydown 21,166 21141 | 18,588 | oo 18,588 [ ..o | e [0 SOOI ISR 18,588 | ..voevvrerieies | e 2,579 | v 2,579 | v 483 | 12/25/2035. | 1FM...........
JP Morgan Alt Loan Tr RMBS Ser 2006-S1
46627M EH 6 |C .| 06/01/2019. | Paydown 35926 | oo 39,137 | oo 30,797 | v 30,797 | coovreeeineiriens | e 0 | v | eeereeeeni 30,797 | oo | s 5,130 | v 5,130 | oo 910 |03/25/2036. | 1FM...........
JP Morgan Alt Loan Tr RMBS Ser 2006-S1
46627M EH 6 |C .| 06/01/2019. | Paydown ..47,902 ..52,183 ..44,903 ..44,903 0 . o A4,903 | | 002,999 | 2,999 | 1,214 | 03/25/2036. | 4FM...........
JP Morgan Mtg Tr RMBS Ser 2006-A7 CI
46629D AK 1 |2A2 .| 06/01/2019. | Paydown 55,576 | ..oovvrnee 60,110 | .ooovvvnn 42,239 | oo 42,239 | oo | e [V PO ISP 42,239 | .o | s 13,337 | oo 13,337 | s 1,074 |01/25/2037. | 1FM...........
JP Morgan Alt Loan Tr RMBS Ser 2006-A4
46629 AH 6 |C .| 06/01/2019. | Paydown reveerennesenenienes | e 76,161 | cocvvrnees 85,181 | oo 77,316 | o T4A16 | .o | e 2,899 2,899 | .o | e 77,316 | oo [ s (1,154) | ovvevee (1,154) | covveeee 1,638 |09/25/2036. | 1FM...........
JP Morgan Chase Comm Mtg Secs CMBS
466400 AS 6 |Ser2 .| 06/01/2019. | Paydown JRSTUTIUPI RPN 100,072 | ..ccoveeee 100,072 | .cooeeee 103,395 | .ovveerienne 101,172 | o [ i (1,100) (1,100) [ oo | e 100,072 | oo | e | v 0| e 1,584 |01/15/2046. | 1FM...........
485134 BL 3 |Kansas City Power and Light 1st Mtg Bd.... | .. | 04/01/2019. | Maturity...........c.cccnu.. [ESTURTRTNRRIN PPN 18,247,000 | ..... 18,247,000 | .....22,063,305 | ......... 18,374,931 | oo | e (127,931) | oo | s (127,931) | ovverevereervrens | v 18,247,000 [ ...vovveeereens | rvrererrerienns | veererineniend 0. 652,330 | 04/01/2019. | 1FE............
LB-UBS Comm Mtg Tr CMBS Ser 2008-C1
50180L AD 2 |CIA .| 06/11/2019. | Paydown s | s 118,168 | .......... 118,168 | .......... 107,310 | oo 116,324 | oo | v 1,844 1,844 | v | e 18,168 | oo | oo [ e 0| e 3,094 | 04/15/2041. | 1FM...........
513075 BM 2 |Lamar Media Corp SrNt 5.750% 02/01/26].. | 05/07/2019. | Tax Free Exchange oo [ | s 2,192,368 | ....... 2,150,000 | ....... 2,194,438 | oo [ e . (2,069) (2,069) 2,192,368 | ..o | e | e 0. 32,967 | 02/01/2026. | 3FE............
Legg Mason Mtg Cap Corp LBASS Ser
52465# BP 9 |2003-C ..| 06/01/2019. | Redemption  100.0000 [ESTTURTSRUIN IR 371,004 | ......... 371,004 | .......... 350,800 | ..cooevenee 365,851 | ..o | everienns 5,153 5,153 | v | e 371,004 | oo | v | v [V [ 7,474 1 03/01/2023. | 1...cconcvennens
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Legg Mason Mtg Cap Corp CTL 7.400%
52467@ AA 3 [12/ .| 06/15/2019. | Redemption  100.0000 SRR 119,730 | cccevenee 119,730 | ccvveneee 125,336 | .ovovirennne 120,683 | ..oovvvrerinis (953) ((SE:K) [N IO 119,730 | cvvvvevrvrieins [ v | e 0 | e 3,670 | 12/15/2021. [1....cvvvvnrne
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 8 (01/ ..| 06/15/2019. | Redemption  100.0000 55,528 | .oorens 55,528 | oo 58,236 | ..oovvrriirns 55,899 | ..o (372) (K771 [T IS 55,528 | .ooovererinneins [ e [ e 0| e 1,756 |01/15/2021. |4Z..............
Lehman Structured Sec Corp RMBS Ser
52518R  CD 6 |2005 .. | 06/26/2019. | Paydown 8,290 | oo 10,603 | ..ooovrvene 5,186 | oovoervriirns 5,186 | oveeevrcrieeins [ e 0 5,186 | .cveeerereerenes | e 3,104 | oo 3,104 | ..o 117 | 09/26/2045. | 4FM...........
Long Beach Mtg Loan Tr RMBS Ser 2004-
542514 GW 8 |5C .. | 06/25/2019. | Paydown 229,887 229,887 | .......... 214944 | ............ 220,307 | .ovvevrrrerrenns | s 9,580 9,580 | .vvrerereerrnins | e 229,887 | v | e | s 0| e 2,957 | 09/25/2034. | 1FM...........
Master Seasoned Securities Tr RMBS Ser
55265W CA 9 |2 .| 06/01/2019. | Paydown 5,570 5,570 5,754 (147) (147) 5,570 08/25/2032. | 1FM...........
MASTR Alternative Loans Tr RMBS Ser
552758 AC 4 |2007 .| 06/01/2019. | Paydown 227,309 227,309 | .......... 227,897 | oo 227,622 | ..ovovvrvvervens | e 9) () ] ST P 227,614 | oo | s (304) | oo (304) | ......... 4,468 | 10/25/2036. | 2FM...........
Madison Park Funding LTD CLO Ser 2014-
55818P AL 4 |12 .. | 04/23/2019. | Paydown revreneennenenes | o 3,313,328 | ....... 3,313,328 | .......3,313,328 0 3,313,328 | oo | e | e | 64,882 | 07/20/2026.
576434 2D 5 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2019. | Paydown 248,568 287,133 | ..........219,902 0 ..219,902 03/25/2036.
576434 A2 0 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2019. | Paydown 24,835 24,835 (89) ....24,835 01/25/2035.
576434 J5 4 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2019. | Paydown s | s 163,772 | v 153,772 (974) .153,772 03/25/2035.
576434 N2 6 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2019. | Paydown 267,726 267,726 2,914 ..267,726 04/25/2035.
576434 UH 5 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2019. | Paydown s | e 10173 | e 10,173 0 08/25/2034.
576434 WD 2 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2019. | Paydown 158 09/25/2034.
576434 YM 0 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2019. | Paydown 1,050 12/25/2034.
57643M FN 9 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2019. | Paydown 9,561 | ..............9,561 ...9,274 136 07/25/2034.
577778 AT 0 |May Dept Stores Co Amortiz Deb 9.500% | .. | 04/15/2019. | Redemption ~ 100.0000 25,000 25,000 30,822 (719) 04/15/2021.
58528# CX 3 |Meijer Inc Sr Secd Nt Ser C 7.710% 101... | .. | 04/01/2019. | Redemption  100.0000 321,960 321,960 | .......... 321,960 0 10/01/2020.
589929 PJ 1 |Merrill Lynch Mtg Investors RMBS Ser 199 | .. | 06/01/2019. | Paydown 9,050 | covvrrrnes 9,050 | coovverrnens 9,136 5 08/25/2027.
589929 XZ 6 |Merrill Lynch Mtg Investors RMBS Ser 200 | .. | 06/01/2019. | Paydown e | 40,864 | ........... 40,864 | ............ 40,848 (24) (24) 09/25/2032.
59073@ AA 4 |Mesquite Power Priv Pl 4.640% 12/31/39. | .. | 06/30/2019. | Redemption  100.0000 30,056 30,056 30,056 | ... . . 0 12/31/2039.
59166E AA 3 |Metiife Securitization Trust RMBS Ser 20... | .. | 06/01/2019. | Paydown JSOTURTRTRI N 75,077 | oo 75,077 | oo 76,146 | oo [ rveiseriesninenns | cevieninn (1,069) (1,069) 04/25/2058.
59549W AB 9 |Mid State Tr LBASS Ser 11 CIM1 5.598%| .. | 06/15/2019. | Paydown 35,608 35,608 35,608 | ... 35,608 | .ovovrieriieins [ s 0 07/15/2038.
Morgan Stanley Cap | RMBS Ser 2004-
61744C HP 4 [NC8C .. | 06/25/2019. | Paydown JESTUSTUPIN RO 314,389 | ......... 314,389 | .......... 294,740 | ..o 299,828 | ..o | e 14,561 | oo | s 14,5671 [ v | e 314,389 | ..o | e | e 0| e 4,408 | 09/25/2034. | 1FM...........
Morgan Stanley Cap | Tr CMBS Ser 2006-
617451 CT 4 |T2 .. | 04/12/2019. | Paydown JESTSTUI RO 585,688 | ......... 585,688 | ......... 573,336 | .cooovrrrnn 585,688 | ...ccvvrvirririees | e (0 OO ISV 585,688 | ..o | cereerirenineins | e 0. 10,281 | 10/12/2052. | 1FM...........
Morgan Stanley Cap | CMBS Ser 2011-C1
617458 AG 9 |Cl .| 06/01/2019. | Paydown JESTURTUIN R 505,899 | .......... 505,899 | .......... 530,495 | ..coovirrnn 508,694 | ...ccovvrrerinns . (2,795) (2,795) [ v | e 505,899 | ..vvurererines | et | e 0. 10,616 | 09/15/2047. | 1FM...........
Morgan Stanley Cap | CMBS Ser 2005-T19
61745M 5K 5 |C .. | 05/13/2019. | Paydown JESTUTTRRI PP 1,738,629 .1,738,629 1,733,395 2,758 06/12/2047.
61745M WN 9 |Morgan Stanley Cap | RMBS Ser 2004-1 Cl| .. | 06/01/2019. | Paydown 4673 | oo 4873 | e 4,452 | e 48 VIR I 109 | 11/25/2033.
61756U AH 4 [IQ16 .| 06/01/2019. | Paydown reverenessrenenes | e 2,058,296 | ....... 3,232,984 | ....... 2,348,352 | ..........2,446,176 | ...... 412,661 | oo [ 510,485 |........... (97,824) 2,348,352 ..(290,056) | ...... (290,056) | ....... 85,005 | 12/12/2049.
Morgan Stanley BAML Tr CMBS Ser 2013-
61761Q AC 7 |C8 .| 06/01/2019. | Paydown JRSSUTTRIUPIN RO 620,150 | .......... 620,150 | .......... 641,129 | oo 625,577 | .ovvvverreiraens | e (5,427) (5,427) | v | e 620,150 | ..o | cereerieeninein | e 0| e 6,977 | 12/15/2048. | 1FM...........
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Morgan Stanley BAML Tr CMBS Ser 2013-
61762T AC 0 |C11 . [ 06/01/2019. [ PaYdOWN.......ovvurierirrirriiniicnnins | cerierierissiiesnineies | v 967,369 | .......... 967,369 | .......... 996,360 | ...vvvuunne 975,811 | v | e (8,441) (8,441) [ oo | e 967,369 | ..o | cerierieeninnin | e 0. 17,562 | 08/15/2046. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61763B AS 3 [C13 .. | 06/01/2019. | PAYAOWN.......covvvvrrirrirriisiieeiiiens [ e | cereia 412,674 | .......... 412,674 | .......... 425,051 | oo 416,564 | ..oooveeeieeis | i (3,890) (3,890) [ .ooeveevrieins | e 12,674 | oo | e | e 0| e 6,225 | 11/15/2046. | 1FM...........
62877V 9 |NBM US Holding Inc. Sr Nt 7.000% 05/14 | .. | 05/16/2019. | Direct 200,000 200,000 | .......... 197,292 | oo | e 5 L [T ISV 197,297 | oo | v 2,703 | o 2,703 | ..o 233 | 05/14/2026. | 3FE............
NARA Caves Lease Tr CTL 5.300%
63080# AA 5 |09/15/2 .| 06/15/2019. | Call 86,457 86,457 86,457 [V ORPOPOOSPORPIO ISP 86,457 | ..oocvvvveverinns [ e [ v [ i 1,910 |09/15/2028.
635405 AM 5 |National City Corp Sub Nt 6.875% 05/15.. | .. | 05/15/2019. | MAUFItY.......cooueverrereererenirrerirenins | eoreriererseesseissines | oveeens 2,000,000 | ....... 2,000,000 | ...... 2,340,600 | ..oo0erii2,031,631 | v | e (B31,631) e [ (31,631) 2,000,000 | ..oouevenerennenn | e | o0 | s 68,750 | 05/15/2019.
New Century Home Equity Ln Tr RMBS
64352V EF 4 |Ser2 .| 06/01/2019. | Paydown 223 223 223 | i .77 RIS ISR 0 223 | oo [ [ e (11 I 5 | 11/25/2033. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64828Y AQ 4 |2014- .| 06/01/2019. | Paydown 65,119 | coovrrnee. 65,119 | .o 66,767 | ..ccovverernn 66,654 | ...ooveveriinns | e (1,535) (UK L) O ISR 65,119 | oo | cervrernnrieiienes | e 0| e 1,056 |05/25/2054. [ 1FE............
New Residential Mtg Ln Tr RMBS Ser
64829 AA 1 |2017- . [ 06/01/2019. [ PaYdOWN.......cvouvierieririniicnnins | cevierienissiisninnies | v 120,073 | .......... 120,073 | .coooeeee 124167 | oo | e | e (4,095) (4,095) [ ..o | e 120,073 | oo [ v | e (VI IO 400 | 02/25/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64829K BV 1 |2017- .| 06/01/2019. | Paydown 60,700 | ... 60,700 63,002 [ ..o | e (2,302) (2,302) [ .oovereeneieien | e 60,700 | cveorerrerneis [ e [ e (V10 IO 202 |03/25/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830C AA 3 [2019- . [ 06/01/2019. [ PAYAOWN.......cvvnrivrirrircirnrinnins | cevierieeisseesssinnnes | eeereeens 465,912 | ....c..n 465,912 | ....c... 487,593 | oo [ e | s (1,680) (1,680) [ .oovevnereeireins | cerreineenns 465,912 | oo | e | e 0 | e 8,077 | 09/25/2057. | 1FE............
65341K AK 2 |Nextgear Floorplan Mast Ow Tr LBASS Ser|.. | 04/15/2019. | PaydOWN.............ccuereerrrenirnerinerns | veverseesssessersenienes | ceve 3,708,000 | ....... 3,708,000 | ....... 3,703,510 | .ovvvrnee 3,704,135 | oo | e 3,865 3,865 3,708,000 | ...oouvvrrerenes | cerrrerrierrenins | eereerienieens 0. 33,866 |04/15/2021. | 1FE............
Nomura Asset Sec Corp RMBS Ser 2003-
65535V BZ 0 |A3C . [ 06/01/2019. [ PAYAOWN.......cvvrrirrrircerriinrireiins | veverererseesssissrienes | veeineinns 17,020 | oo 17,020 | oo 17,036 | oovvrvernns 17,019 |, 1 LI ST I 17,020 | oo | e | e (VI IO 522 | 08/25/2033. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .| 06/01/2019. | Paydown 2,763 | oo 2,763 | oo 2,763 | oo 2,761 | oo 2 2 2,763 | v | e | s 0 | s 54 | 03/25/2034. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V DC 9 |AP2 .| 06/01/2019. | Paydown 6,360 | ..covvvnne. 6,360 | ..coovvnee. 6,310 | oo 6,321 | oo [ e, 39 39 6,360 [ ..vvvrrreiinns | e | e 0 | 143 | 07/25/2034. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V GH 5 |AP3 .| 06/01/2019. | Paydown 1,770 | oo 1,770 | oo 1,872 | o 1,853 | oo (83) (83) 1770 [ o [ oreeneiiesinens | v (U1 I 42 [10/25/2034. [ 1FM...........
Nomura Asset Sec Corp RMBS Ser 2005-
65535V HH 4 |AP1 .| 06/01/2019. | Paydown 1,827 8 1,827 02/25/2035. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2006-
65535V US 5 |AR2 .. | 06/25/2019. | Paydown 7,910 4,075 7,910 04/25/2036.
67773# AE 0 |Ohio Valley Electric Corp SrNt 5.900%.... | .. | 06/15/2019. | Redemption ~ 100.0000 293,702 (926) | covvueeneireries | v 293,702 | ..o | e 02/15/2026.
67773# AF 7 |Ohio Valley Electric Corp SrNt 5.900%.... | .. | 06/15/2019. | Redemption ~ 100.0000...........cccce | vorerrvrmremmrverrenes | coveiveinne 73,966 0 | e | e 73,966 | ..oovvrcrirerins [ e 02/15/2026.
67773# AG 5 |Ohio Valley Electric Corp SrNt 5.900%.... | .. | 06/15/2019. | Redemption ~ 100.0000...........ccee | corereermremerrnerirenes | covvrveinne 74,555 (1 ORI ISP TA555 | oo [ e 02/15/2026.
PSMC Trust RMBS Ser 2018-1A CI A3
69371V AC 1 |3.50 .| 06/01/2019. | Paydown 274,462 352 02/25/2048.
70069F AY 3 |Park Place Securities Inc RMBS Ser 2004- | .. | 06/25/2019. | Paydown 550,080 6,435 . 10/25/2034.
70069F HV 2 |Park Place Securities Inc RMBS Ser 2005- | .. | 06/25/2019. | Paydown .1,203,307 oorrr.1,037,852 4,692 119,393 | [ 083914 | 83,914 05/25/2035.
718009 A@ 2 |Philadelphia Suburban Corp Sr Nt 4.870.. | .. | 05/20/2019. | Redemption ~ 104.9758 5,773,667 .....5,500,000 273,667 5,773,667 .0 07/31/2023.
7T4041E  AC 9 |Preferred Term Sec Ltd VI LBASS Mezz Nt | .. | 06/24/2019. | Paydown ..43,252 2,402 0,818 ...43,252 03/23/2035.
7T4041E  AC 9 |Preferred Term Sec Ltd VI LBASS Mezz Nt | .. | 05/31/2019. | Paydown 3,775 03/23/2035.
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74042C AA 6 |Preferred Term Sec Ltd LBASS Sr Nt CI A- | .. | 06/24/2019. | Paydown [ESTUUIN R 157,136 | .coovenee 157,136 | oovvvnee 134,700 | covvvvrenne 138,519 | coovereververnes | cerreens 18,617 | v | e 18,617 | .o 157,136 03/22/2038.
74042E  AC 8 |Preferred Term Sec Ltd LBASS Mezz Nt Cl | .. | 06/24/2019. | Paydown 7,764 | oo 7,764 2,004 06/23/2035.
74042E  AD 6 |Preferred Term Sec Ltd LBASS Mezz Nt Cl | .. | 06/24/2019. | Paydown 27,586 27,586 27,586 . 06/23/2035.
74042H AA 5 |Preferred Term Sec Ltd LBASS XIX Flt Rt.. | .. | 06/24/2019. | Paydown [ETRI I 129,087 | .......... 129,087 | ooovoeern 77,452 | o 79,510 | s | 049,578 | i | s 49,578 | ..o . 12/22/2035.
74042M  AA 4 |Preferred Term Sec Ltd LBASS XXII Nt Cl. | .. | 06/24/2019. | Paydown 300,861 300,861 0 09/22/2036.
74042T AC 5 |Preferred Term Sec Ltd LBASS Nt Cl A-2 P| .. | 06/24/2019. | Paydown 33,191 | ............33,191 ..29,759 3,433 12/22/2037.
74042W AB 0 |Preferred Term Sec Ltd LBASS Nt CI A-2 P| .. | 06/24/2019. | Paydown 30,371 30,371 27,025 3,346 09/23/2035.
Preferred Term Sec Ltd LBASS Nt CI B
74042W  AC 8 |PTP .. | 06/24/2019. | Paydown 52,305 | .oorernn 52,305 52,541 | ...... 52,313 | oo [ e (8) [6C) ) S 52,305 | .oooerenrineins [ e [ e (10 IO 913 |09/23/2035. | 3FE............
Preferred Term Sec Ltd LBASS Nt CI C
74042W AD 6 |PTP .. | 06/24/2019. | Paydown 25,890 25,890 20,083 09/23/2035.
74043A AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt Cl | .. | 06/24/2019. | Paydown s | e 11,254 | e 11,254 436 12/22/2036.
Prestige Auto Rec Tr LBASS Ser 2016-2A
74113 AC 4(C_ |.|0515/2019.|Paydown JEOTSIRTRRRII OV 1,139,732 | ....... 1,139,732 | ....... 1,137,906 | ....cco..e. 137,973 | e | s 1,758 1,758 | e | v 1,139,732 [ e [ v | e 0| e 6,880 | 01/15/2021. | 1FE............
741382 AA 3 |P .. | 06/26/2019. | Paydown 210,448 210,448 | .......... 120,512 | coovvevire 120,512 | oo 89,936 89,936 | ..o | e 210,448 | ..o | e | e 0| e 3,409 | 09/26/2034. | 3FE............
Prime Mortgage Tr RMBS Ser 2003-2 Cl
74160M BP 6 |1A1 .| 06/01/2019. | Paydown 4,103 | v 4,103 | oo 3,821 | oo 3,934 | s | i 169 169 4,103 | oo [ e | e (U I 85 | 10/25/2033. | 1FM...........
Provident Funding Mtg Loan Tr RMBS Ser
743873 AY T |2 .. | 06/25/2019. | Paydown JRSSUTTRIRPIN RO 143,095 | .......... 143,095 | .......... 142,916 | oo 142,980 | .oovvverirneiinns | e 115 115 | o | v 143,095 | oo | e [ s 0| e 1,814 | 05/25/2035. | 1FM...........
RB Investment Associates CTL 7.220%
74927 AA 9 |12 ..| 06/15/2019. | Redemption  100.0000 FSOTURTRTRI Y 44974 | ............ 44974 | ........... 44974 | oo B49T4 | oo | e (0 USRI ISP A4.974 | oo [ | e 0 | e 1,354 |09/15/2028. | 2..........c.....
RBSGC Mtg RMBS PTC Ser 2005-A Cl
749270 AW 8 [2A1 5 .| 06/01/2019. | Paydown 521,820 520,405 | .......... 522,031 | oo 520,169 | ..coovvrrrerinns (13) (L) ) [N ISV 520,156 | ..voorercrrrnes | e 1,663 | oo 1,663 | ... 12,284 | 04/25/2035. | 3FM...........
RCO Mortgage LLC RMBS Ser 18-VFS1 Cl
74936N  AA 1 |A1 .| 06/01/2019. | Paydown [ESTTRRSUIN RO 908,816 | .......... 908,816 | .......... 908,804 | ....cocvvnee 908,798 | ...veurvrrerienes | cevrrerieriens 19 LT TR I 908,816 12/26/2053. | 1FE............
749581 AJ 3 |Residential Funding Mtg Sec | RMBS Ser 2|.. | 06/01/2019. | Paydown 31,753 | e 40,854 | ........... 40,956 . (1) ....40,886 01/25/2037. | 4FM...........
75114R  AD 7 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/25/2019. | Paydown 93,353 93,212 68,078 | ... ..68,078 | ... e 0 . ....68,078 04/25/2036. | 1FM...........
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/25/2019. | Paydown JEOTSTUPIN RPN 563,758 | .......... 563,758 | .......... 483,162 | ...oovvvnees 483,162 | ..o | e 80,596 80,596 | ..o | v 563,758 08/25/2037. | 1FM...........
Renaissance Home Equity Ln Tr RMBS
759700 AB 2 |Ser2 .. | 05/28/2019. | Paydown 4402 | .o 4,402 | oo 3,037 | oo 1,145 | e 1,891 | o 1,365 3,256 A402 | oo [ e | e 0 | v 44 | 04/25/2037. [ 1FM...........
Renaissance Acceptance Mtg Crp RMBS
759950 AD 0 |Ser .. | 06/25/2019. | Paydown [ESTTSI ER 186,399 | ..ccoonee 186,399 | .......... 186,399 | ..ovvvvvrnnne 186,399 | .oooucvvvrreries [ e (0 ORI DT 186,399 | oo | e [ e 0| e 3,268 | 06/25/2032. | 1FM...........
Renaissance Home Equity Ln Tr RMBS
759950 DP 0 |Ser2 .| 06/01/2019. | Paydown 687 687 687 1 11/25/2034. [ 1FM...........
Renaissance Home Equity Ln Tr RMBS
759950 FE 3 |Ser2 .| 06/01/2019. | Paydown 23,814 23,814 20,896 . 1,630 . 05/25/2035. | 1FM...........
760985 2G 5 |Residential Asset Mtg Prod Inc RMBS Ser. | .. | 06/25/2019. | Paydown 98,144 98,144 98,144 | ... 98,144 | ... e 0 . ..98,144 VIR I 10/25/2031. [ 1FM...........
76110H 3B 3 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/01/2019. | Paydown 219,930 228,108 | .......... 207,220 | .o 207,220 | ..ovveerrierirnees | e (0 OO ISV 207,220 | oo | s 12,710 | oo 12,710 | ......... 5,922 | 04/25/2035. | 1FM...........
76110H X9 5 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/01/2019. | Paydown reveereenessnenienes | e 79,054 | .ocovonees 85,846 | ........... 87,000 | ..coovverires 86,232 | ..o | s (5) [65) OO RN 86,227 | ..ovvvrcrierin [ e (UALE)] s (TA73) | v 1,960 |03/25/2035. | 4FM...........
Residential Asset Secs Corp RMBS Ser
76110W MC 7 [200 .| 06/01/2019. | Paydown 1314 | o 1314 | o 1314 | i 1,311 | . 3 3 1,314 [ e [ | e (U IR 33 | 09/25/2031. | 1FM...........
Residential Asset Secs Corp RMBS Ser
76110W MF 0 [200 ..| 06/01/2019. | Paydown revrneeneeiesenenenes | s | s 34,775 | oo 18,487 | oo 16,210 | ...ccoen 2,276 | oo 2,276 | oo | i 18,487 | oo | v (18,487) | ........ (18,487) | .....c...c 904 |09/25/2031. | 6FM...........
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Residential Asset Secs Corp RMBS Ser
76110W RQ 1 |200 .. | 06/01/2019. | Paydown 8,971 | v 8,971 | v 8,966 16 8,971 05/25/2033. [ 1FM...........
76112B SN 1 |Residential Asset Mtg Products RMBS Ser | .. | 04/01/2019. | Paydown 57,497 57,497 54,784 A [ R 57,497 09/25/2034. | 1FM...........
76112F AG 6 |Residential Asset Sec Tr RMBS Ser 2006-A| .. | 06/01/2019. | Paydown 29,532 35,363 24847 | oo 28,847 | e | e 0 | e | e 24847 | ..o | v 4,685 | 4,685 | ... 853 | 06/25/2036. | 3FM...........
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A .. | 06/01/2019. | Paydown 51,670 105,701 | wocvvrnee 65,417 | ovrrieerere 85,417 | s [, 0 | e | e 65,417 | oo [ (13,747 | (13,747) | ......... 3,505 | 09/25/2037. | 1FM...........
76114H AK 1 |Residential Asset Sec Tr RMBS Ser 2007-A| .. | 06/01/2019. | Paydown 52,791 | oo 75,285 | ............ 68,577 | overeereeeeB8,577 | e [ e 0 [eoerereeeenies | cereerririennnd 68,577 | .evevvevrrren | e (15,786) | ... (15,786) | ......... 1,874 | 05/25/2037. | 4FM...........
761713 BS 4 |Reynolds American Inc SrNt 8.125% 06/. | .. | 06/23/2019. | MALUFItY...........overureemnrrenerirerirerineens [ e | e 32,000,000 32,000,000 | .....33,413,592 | .......32,211,399 | ..ccoovvivvvmnns | ceeed(@11,399) | oo | v (211,399) 32,000,000 06/23/2019. | 2FE...
762009 BJ 6 |Residential Funding Mtg Sec | RMBS Ser 2|.. | 06/01/2019. | Paydown 97,083 105,592 | .ocvvrnces 72,821 (1 OOPUSTIN ISTPO 72,821 06/25/2037. | 1FM...........
762009 BJ 6 |Residential Funding Mtg Sec | RMBS Ser 2| .. | 06/01/2019. | PaydOwN..........cccoveverieemrinmineriens [ eoerenreinnsineiineninns | v 129,443 140,789 140,453 (U PRI PV 140,387 06/25/2037. | 4FM...........
76761R AA 7 |Riserva CLO Ltd CLO Ser 2016-3A CI A 4| .. | 06/24/2019. | Redemption ~ 100.0000..........cccee | corrrerermrermmemernenes | wonne 30,000,000 30,000,000 | .....30,000,000 0 30,000,000 20 849,260 | 10/18/2028. | 1FE..
76761R AC 3 |Riserva CLO Ltd CLO Ser 2016-3A CIB1.. | .. | 06/24/2019. | Redemption ~ 100.0000.........cccccee | corvrerirmrermmuicmniinens | woeee 10,000,000 10,000,000 | .....10,000,000 0 10,000,000 | ...oovveurienns | rvrirrirriiinnns | cereerienneenn0 [ e 313,520 | 10/18/2028. | 1FE..
SC Commercial Mtg Pass Through CTL
78402C AA 1 [Ser2 .| 06/01/2019. | Redemption ~ 100.0000 228,471 228,471 239,733 | oiieeeeeen231,962 | oo [ i (3,491) (3,491) [ v | v 228471 | oo | ceveerineninein | e 0| e 6,559 | 11/01/2026. | 2................
Salomon Bros Mtg Sec VIl Inc RMBS Ser
79548K ZJ 0 |19 .| 06/01/2019. | Paydown 195 195 197 0 196 06/25/2028. | 1FM...........
80286A AA 2 |Santander Retail Auto Lease Tr LBASS Ser|.. | 04/15/2019. | PAYAOWN........cccvvviereriviririnnireiinis | eevveererinsieseensinninns | ceerns 1,024,584 1,024,584 (VI TR ISR 1,024,584 11/15/2019. | 1FE..
805564 NM 9 |Saxon Asset Securities Tr RMBS Ser 2003-| .. | 06/01/2019. | Paydown 69,474 ..69,474 108 ...69,474 06/25/2032.
81441P CF 6 |Security Natl Mtg Loan Tr RMBS Ser 2005- | .. | 06/01/2019. | Paydown 216,221 216,221 709 ..216,221 02/25/2035.
Sequoia Mortgage Tr RMBS Ser 2007-1 Cl
81744H AD 5 |2 .| 06/01/2019. [ PAYAOWN. ..o | vevsrerensssrisssssieninns | cvrvernns 181,654 181,702 171,275 | e AT1275 | i [ 0 [ | v 171,275 | v | 10,379 | 10,379 | ......... 2,670 | 02/20/2047. | 1FM...........
83416W AA 1 |Solar Star Funding LLC SrNt 5.375% 06. |.. | 06/30/2019. | Redemption  100.0000 216,359 216,359 216,359 | .oiierre216,359 | oo [ s (0 RO PSR 216,359 | ..o | e | e 0 | e 5,815 | 06/30/2035. | 2FE............
Soundview Home Eq Loan Tr RMBS Ser
83611P AP 6 |2001- .| 06/01/2019. | Paydown 35,130 35,130 35,557 | cioverernnn35,259 | i (129) ((2) 1 TN IS 35,130 | oo [ e [ e (VI IO 947 |03/25/2030. [ 1FM...........
84751P LP 2 |Specialty Underw & Residen Fin RMBS Ser| .. | 06/01/2019. [ PaydowN.............cccrvremvenrinervenns | vereneernseinnnneninenes | v 41,001 | oo 41,001 | oo 27,207 | oovierererenn2T,207 | s | e 13,795 | e | s 13,795 | e | e 41,007 [ oo e | e (VI IO 273 | 02/25/2037.
85915# AE 1 |Stericycle Inc SrNt Ser B 4.470% 10/1.... | .. | 06/14/2019. |Redemption ~ 102.6025..........cccce. | covereervrrververirenes | vevene 5,130,124 5,000,000 5,000,000 | .........5,000,000 | ...coovrrmrrirens | 00 130,124 | i | e 130,124 5,130,124 | ..o | v | 0 | 128,313 | 10/15/2020.
85915# AH 4 |Stericycle Inc SrNt Ser A 3.220% 07/0.... | .. | 06/14/2019. |[Redemption  101.1415.......covvvv | covvvvvrvcrreniinicnns | e 15,171,222 15,000,000 | .....15,000,000 | .........15,101,398 | ...ccoevvvrvrirere | 0ereen09,825 | i | v 69,825 15,171,222 | .o v | 0 [ e 241,500 | 07/01/2022.
85915# AK 7 |Stericycle Inc Sr Nt Ser A 2.890% 10/0.... | .. | 06/14/2019. | Redemption  101.1580...........ocooe | corrrrrvvrrvvecrriissnnes | e 25,289,502 25,000,000 | .....25,000,000 289,502 25,289,502 20 361,250 | 10/01/2021.
863576 AC 8 L .| 06/01/2019. | Paydown 86,610 | .oovvvnees 86,619 | .ooouvenn 87,258 [ O 86,761 | ..oeverecerrerins [ cerveernann(151) [ i (151) | ceoneene 1,960 |04/25/2035.
863579 CD 8 L .| 06/01/2019. | Paydown (79) 10/25/2034.
863579 VS 4 o .| 06/01/2019. | Paydown 0 08/25/2035.
86359B 5U 1 o .. | 05/01/2019. | Paydown 209,754 228,483 0 03/25/2035.
86359B 5U 1 o .. | 05/01/2019. | Paydown 209,754 228,483 0 03/25/2035.
86359B G3 9 o .1 05/01/2019. | PAYAOWN.......vvnivreririeireiieiieeis [ eeerieeiseisesinssines | eoeeereens 40,319 | oo 40,319 80 10/25/2034.
86359B JU 6 o .| 06/01/2019. | Paydown 802 802 1 802 [ .o [ e | e 0 | i 17 | 03/25/2034.
86359B WR 8 .| 06/01/2019. | Paydown 63,972 | oo 63,972 [ RN ISP 63,972 | oo | e | e 0 | e 1,154 | 07/25/2034.
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86359B XL 0 .| 06/01/2019. | Paydown VTR RN 10,162 | cooovereneee 10,162 | oovoererne 9,932 | oo 9,952 | ovvoririreenne . 210 210 08/25/2034.
86359B ZG 9 .| 06/01/2019. | Paydown 93,903 165 09/25/2034.
86359D FQ 5 .| 06/01/2019. | Paydown 50,579 (122) 06/25/2035.
863590 GQ 4 .| 06/01/2019. | Paydown 4,095 0 4 12/25/2034.
86361Q AG 9 |Structured Adj Mtg Rt Ln RMBS Ser 2006-1| .. | 06/01/2019. | Paydown reveeerensrenenes | e 1,282,832 0 476,577 . 11/25/2036.
86363A AA 5 |2006- .. | 06/25/2019. | Paydown 56,595 | ..oeeiern56,595 | i 11,218 | i 11,218 | | eeeeBB.37T | [ 45,377 [ o | e D8,595 [ [ | vereeriinnnnen0 [, 258 |01/25/2037.
TIAA Real Estate CDO Ltd CMBS Ser
87246A AE 8 |2007-C .| 06/10/2019. | Paydown 96,414 | oo 96,414 | .......... 99,673 | .ovvverirnns 96,370 | oo | cerereerenian 43 A3 [ | e 96,414 | oo [ e [ e 0 | e 2,204 | 08/15/2039. | 1FM...........
88031R AA 6 |Tenaska Alabama Il Partners LP Sr Sec Nt | .. | 06/30/2019. | Redemption ~ 100.0000 239,483 239,483 | .......... 239,483 | ..ooovene 239,483 | oo | e (01 TR DT 239,483 | oo | s | e (0[N I 7,334 | 03/30/2023. | 2FE............
Thatcher Park CLO CLO Ser 2014-1A CI
883220 AL 3 AR .. | 04/22/2019. | Paydown JEOTTRII PV 1,420,900 | ....... 1,420,900 | ....... 1,420,900 (1 RN IS 1,420,900 | ..o | v RO | I (PP 27,106 | 10/20/2026.
887315 BM 0 |Time Warner Companies Inc Sec Nt 6.950| .. | 06/05/2019. | Tax Free Exchange o e | s 3,476,357 | ....... 3,500,000 | ....... 3,453,800 848 3476,357 | oo | cevvnriieniisens | evveriinniinnnn0 | 216,222 | 01/15/2028.
887315 BN 8 |Time Warner Companies Inc Co Gtd Nt 6.].. | 06/05/2019. | Tax Free Exchange o e | s 17,213,391 | ..... 15,000,000 | .....18,033,300 | .........17,287,207 | ..coecrvvermerrnne | wereeenn(73,816) | covricrverns [ e (73,816) [ ..ovevnerrevrenns | v 17,213,391 [ i [ v | cvveveriennnnen0 [ e 552,083 | 05/15/2029.
887317 AH 8 |Time Warner Inc Co Gtd Nt 6.100% 07/15] .. | 06/05/2019. | Tax Free Exchange o e | s 5,492,452 | ....... 5,000,000 | ....... 5,535,350 (5,396) 5,492,452 | ...oovvvniieni | cerenrieriinenns | 0 | 271,111 | 07/15/2040.
887317 AL 9 |Time Warner Inc Co Gtd Nt 6.250% 03/29] .. | 06/05/2019. | Tax Free Exchange e e | s 8,828,000 | ....... 8,000,000 | ...... 8,910,240 (8,439) 8,828,000 | ...ovvvrcrerrer [ e [ v | s 341,667 | 03/29/2041.
887317 AS 4 |Time Warner Inc SrNt 5.350% 12/15/43.. | .. | 06/05/2019. | Tax Free Exchange o e | s 4,664,137 | ....... 4,500,000 | ....... 4,679,595 | .......... . (1,430) [ oo | e 864,137 | s [ | v [ 113,688 | 12/15/2043.
887317 AW 5 |Time Warner Inc SrNt 3.600% 07/15/25.. | .. | 06/05/2019. | Tax Free Exchange o e | s 4,992,380 | ....... 5,000,000 | ...... 4,988,000 | ...........4,991, . AT4 | v | 992,380 [ e s | evrerienenn0 [ 160,000 | 07/15/2025.
887317 AX 3 |Time Warner Inc SrNt 4.850% 07/15/45.. | .. | 06/05/2019. | Tax Free Exchange U [T I 14,991,160 | ..... 15,000,000 | .....14,989,350 14,991,088 Y 7 IR I 14,991,160 [ .oovvrveecirens | rerereirrerienns | veererieeinend 0. 646,667 | 07/15/2045.
889184 AA 5 |Toledo Hospital/The SrNt 4.982% 11/15. |.. | 06/26/2019. | Citigroup. ATT52 | ... 8,580,000 ...9,5622,285 (9,299) 9,512,985 .(1,095,233) | ...(1,095,233) | ..... 264,785 | 11/15/2045.
Towd Point Mortgage Tr RMBS Ser 2019-1
89177B AA 3 |C .| 06/01/2019. | Paydown [EOTSRTUPIN RO 454,159 | .......... 454,159 | ......... 451,393 | oo [ s | e 2,766 2,766 | oo | e 454,159 | ..o | e | s 0| e 5,688 | 03/25/2058.
UBS-Barclays Comm Mort Tr CMBS Ser
90270R BF 0 [2012- .| 06/01/2019. | Paydown 258,450 258,450 3,346 2258450 [ ..o e | veenernnnnenn0 [ 2,630 | 12/10/2045.
90933 AA 9 |United Airlines LBASS Ser 2016-2 B PTT... | .. | 04/07/2019. | Redemption ~ 100.0000, v | v 642,361 | .......... 642,361 | ..........642,361 0 842,361 [ i [ | e [ s 11,723 | 10/07/2025.
911312 AK 2 |United Parcel Service SrNt 5.125% 04/... | .. | 04/01/2019. | Maturity............coccenece. [ESTUTRRTRRRRIRRRION PP 28,500,000 | ..... 28,500,000 | .....33,363,240 | ........28,717,884 | ...cccccovvrvees | ceeen(217,884) | oo | v (217,884) 28,500,000 | ..oovouererereres | everirnrrenninens | verererrieenenen0 [ e 730,313 | 04/01/2019.
91740# AA 8 |United States of America BIA-2 CTL Alber. |.. | 06/15/2019. | Redemption ~ 100.0000 528,093 528,093 0 10/15/2025.
91741@ AA 9 |US Govt Ft Collins Tr GSA CTL APHIS Ls. | .. | 06/15/2019. | Redemption  100.0000 v | e 191,889 | ..cccoouee 191,889 . 0 12/15/2026.
91821*  AA 4 |Veteran Affairs Crown Point CTL Ls Fin T.. | .. | 06/15/2019. | Redemption ~ 100.0000..........cccco. | ovrerrermerrereseernnns | orvereees 150,308 | .......... 150,308 | .....cc.s150,308 | cooireeren 150,308 | oo | e 0 07/15/2031.
VA Wash Diener Bldg US Gov CTL Nt
91849@ AB 8 [4.17 .. | 06/15/2019. | Redemption ~ 100.0000 54,553 | .ovvvens 54,553 (1 PRI ISP 54,553 | .ooeveerencenns [ v | e [, 957 | 04/15/2032.
927804 FH 2 |Virginia Elec & Pwr Co SrNt 5.000% 06.. |.. | 06/30/2019. | Maturity...........c.ccceveree revnrennssens | e 6,000,000 | ....... 6,000,000 201 6,000,000 | ...ovvevineins [ e [0 | 150,000 | 06/30/2019.
927847 AA 1 |Virginia Mason Med Cntr Sec Nt 5.136%. | .. | 06/26/2019. | Merrill Lynch..........c.cooceevvenererninens [ESTURTPTORIRRPORRION PP 20,620,000 | ... 20,000,000 | .. 0 20,000,000 |....cccoccrvrvrnee | ....620,000 | .......620,000 | ..... 893,093 | 08/15/2044.
92837B  AB 7 |Visio RMBS Ser2019-1 CIA1 3.572% 06/|.. | 06/01/2019. | Paydown 37,265 | . ...37,265 37,584 (319) 06/25/2054.
92851@ AA 3 |Vivendi SPC TrCTL 6.630% 04/15/22..... ..| 06/15/2019. | Redemption  100.0000 56,521 56,521 56,521 0 04/15/2022.
928668 AB 8 |Volkswagen Group America SrNt 2.125% .. | 05/23/2019. | Maturity.............coceeneee. JEOTURTTRRI OV 2,000,000 | ....... 2,000,000 | ...... 1,999,060 77 05/23/2019.
Washington Mutual Mtg RMBS Ser 2003-
92922F EB 0 |AR10 .| 06/01/2019. | Paydown vt | e 186,528 | .......... 186,528 | .......... 183,774 | oo 184,909 | ..oovvecvrcriinns | e 1,619 1,619 [ e | e 186,528 | oo | oo [ e 0| e 3,507 | 10/25/2033. | 1FM...........
Washington Mutual Mtg RMBS Ser 2004-
92922F RF 7 |CB1 .| 06/01/2019. | Paydown 38,072 38,072 36,359 | .o 37,408 | oo | e 664 864 | ..o | s 38,072 | oo [ e [ e (VIR IO 838 | 06/25/2034. | 1FM...........
Washington Mutual Mtg RMBS Ser 2007-
92926U AD 3 |[HY2 .| 06/01/2019. | Paydown 383,362 | .......... 479,352 | .......... 453,089 | .....co...c.. 453,089 | ..o | e (V1 ST ISR 453,089 | ..o | e (69,726) | ........ (69,726) | ......... 8,246 | 11/25/2036. | 1FM...........
Washington Mtg PTC RMBS Ser 2007-HY3
933634 AJ 6 |Cl ..| 06/01/2019. | Paydown s | s 332,836 | .......... 392,684 | ... 326,699 | ..o 326,699 | ...coooviiiriins | e (V1 TR ISR 326,699 | ..o | e 6,137 | oo 6,137 | ..o 6,608 | 03/25/2037. | 1FM...........
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Washington Mutual Mtg RMBS Ser 2006-
93363P AA 8 |AR14 . [ 06/01/2019. [ PaydOWN........cvvvvivrirriniisiineiins | cevireriinniisnisniiienes | v 45335 | ............ 46,965 | ............ 43,095 | oo 43,005 | .o | e (V1 TR ISR 43,095 [ .o | e 2,241 | v 2241 | 686 | 11/25/2036. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
939336 2H 5 |Ser20 . [ 06/01/2019. [ PAYAOWN........cvvnrirniirrirciisiiniins | cevieiieeisseessssinnies | eeereneens 145,188 | .......... 145,188 | .......... 146,209 | oo 145,066 | ..ooovvovveerines | e 122 122 | o | v 145,188 | oo | e [ e 0| e 3,316 | 03/25/2035. | 3FM...........
Washington Mutual MSC Mtg PT RMBS
939336 2U 6 |Ser20 . [ 06/01/2019. [ PAYAOWN.......ocvvrrvvrcrireireiiiseinniins | cerireeirseesssissssienes | veeviseins 15,256 | .oooovreneee 21,699 | oo 21,889 | oo 20,773 | o (16) (K1) TSI IO 21,757 | o [ s (6,501) | cvvvees (6,501) | .oocernenn 514 |03/25/2035. | 4FM...........
Washington Mutual MSC Mtg PT RMBS
939336 3H 4 |Ser20 .| 06/01/2019. | Paydown 388,277 | ... 429,522 | .......... 429,198 | ...oovvonnes 429,198 | ..o | e (0 RO PV 429,198 | ..o | e (40,921) | ........ (40,921) | ....... 10,400 | 04/25/2035. | 4FM...........
Washington Mutual MSC Mtg PT RMBS
939336 4Y 6 |Ser20 . [ 06/01/2019. [ PAYAOWN.......cvvvvivrrirrirrernriniins | cerierireeesneesssinenes | everneeens 196,378 | .......... 242,270 ....240,351 ....240,351 0 240,351 | .o | 20 (43,972) | .......(43,972) | ......... 5,772 | 05/25/2035. | 3FM...........
Washington Mutual MSC Mtg PT RMBS
939336 6F 5 |Ser20 . [ 06/01/2019. [ PAYAOWN.......cvvrrierirrirriinrinnins | cerierirererseeinsinenes | everneens 187,315 | ..ccovone 215,880 | .......... 216,620 | .....coovenee 212,042 | oo | s 4,242 4,242 | oo | i 216,284 | ..o | e (28,969) | ........ (28,969) | ......... 5,858 | 06/25/2035. | 3FM...........
Washington Mutual MSC Mtg PT RMBS
939336 6U 2 |Ser20 .| 06/01/2019. | Paydown 32,095 | ..o 38,345 | ........... 38,447 | oo 37,809 | ..o 512 L2/ TN B 38,321 | s | e (6,226) | .......... (6,226) | ......... 1,054 |06/25/2035. | 3FM...........
Washington Mutual Alt Ln Tr RMBS Ser
939344 AR 8 |200 . [ 06/01/2019. [ PAYAOWN.......c.cvvvvivnrirririniisiieniins | cerieeirseisssissisenes | evirisei 14,268 | ............ 21,830 | oo 17,181 | oo 16,975 | .o 207 01 R B 17181 | e | e (2,913) | coevenees (PR AK) ) — 551 | 05/25/2036. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
93934F BQ 4 |Ser20 . [ 06/01/2019. [ PAYAOWN.......ovvmrirrrirerireirsrinninns | cevieriseisseesssinenes | eeereeens 157,632 | .cvvvenee 193,564 | .......... 172,257 | o 171435 | oo | s 822 172725 [T I 172,257 | oo | o (14,625) | ........ (14,625) | ......... 5,446 | 08/25/2035. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
93934F CM 2 |Ser20 .| 06/01/2019. | Paydown 1,681 2,748 2,770 78 2,760 10/25/2035. | 3FM...........
Washington Mutual MSC Mtg PT RMBS
93934F HW 5 |Ser20 .| 06/01/2019. | Paydown 765 755 | oo 739 [ v | e 18 18 YA (T RN (757) | veveeverns (757) | cevorevirenn 22 | 01/25/2036. | 4FM...........
Washington Mutual MSC Mtg PT RMBS
93934F KZ 4 |Ser20 . [ 06/01/2019. [ PAYAOWN.......cvouvierrirerirrinrinnine | cerierireresseeinsinnies | evereeens 150,714 | .......... 196,017 | covveneee 164,115 | oo 160,199 | oo | e 3,916 3,916 | oo | e 164,115 | oo | o (13,401) | ........ (13,401) | ......... 5,720 | 02/25/2036. | 1FM...........
Washington Mutual Alt Ln Tr RMBS Ser
939356 AG 4 |200 . [ 06/01/2019. [ PAYAOWN........cvonvvreiirrirciiniiniies | cevierieeisseesnsienies | evereneens 119,992 | ..coooeee 128,331 | cooeeee 123,840 | oo 120,275 | oo | v 2,517 2517 | oo | s 123,792 | oo | s (3,800) | .......... (3,800) | ......... 4,841 | 11/25/2034. | 1FM...........
Washington Mutual Alt Ln Tr RMBS Ser
93935H AJ 6 [200 .| 06/01/2019. | Paydown 98,071 | ovvvs 98,071 | oo 55,978 | .ovvvrciirnns 55,978 | .oovvvrerirnriiens | e 42,093 [ oo [ e 42,003 [ .o | e 98,071 | oo [ e [ e (10 IO 927 |09/25/2036. | 1FM...........
WellesStreetLP USPostalCtf GSA CTL
949483 AB 7 |Parti .| 05/15/2019. | Redemption ~ 100.0000..........ccoee | corrrerermreremrneinnnns | ceereeens 701,822 | .......... 701,822 | .......... 701,822 | oo (O LR: 7.7 RN DO (0 RO PV 701,822 | oo | cevvneeneninnins | ceveeeieeieeens 0. 25,195 | 11/15/2019. [ 1.cvvonvrnneens
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .| 06/01/2019. | Redemption ~ 100.0000..........cceu | cerererermerrrrrerirenes | v 17,728 | oo 17,728 | o 17,728 | oo 17,728 [ oo | e (1 USRI ISP 17,728 | e | e | e (VI I 492 | 08/01/2027. | 2....ccovvvnne
Wells Fargo Bank Northwest NA CTL
94978%# AU 1 |[MWRAL .| 06/15/2019. | Redemption ~ 100.0000..........cccccee | corererermrernrnirrinnnes | crereeens 114,850 | .......... 114,850 | .......... 120,247 | oo 17,873 | oo [ v (3,024) (3,024) [ oo | e 114,850 | oo | e [ e 0| e 3,544 | 05/15/2032. | 1...covvrrnen
Wells Fargo Bank Northwest NA CTL CVS
949784 AX 5 |Co ..| 06/10/2019. | Redemption  100.0000 27,064 27,064 27,064 | coovvriinnes 27,064 | oo | e 0 | o | eeerreieiin 27,064 | .o [ e [ e 0 | v 764 |10/10/2024. | 2................
94978# BC 0 |Wells Fargo Bank Northwest NA CTL 6.59|.. | 06/01/2019. | Redemption  100.0000 203,453 203,453 | .......... 203,453 | ....covovene 203,453 | ..o | e (0 PRI DT 203,453 | ..o | e | s 0 | e 5,598 | 11/01/2022. | 2................
Wells Fargo Home Equity Tr RMBS Ser
94980G AK 7 |2004 . [ 06/01/2019. [ PAYAOWN.........cvvrrirrrirrerriinrireris | veverererneeississnienes | vveiseinne 16,430 | coovvrennee 16,430 | .oooovrennee 16,046 | oo 16,150 | ..ovoerrrrrinns 280 280 | oo | s 16,430 | oo | v | e (VI I 342 | 04/25/2034. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94981Q AJ 7 |2 .| 06/01/2019. | Paydown 298,517 298,517 | ... 257,004 | oo 272,802 | .ovreriririnnns 25,715 25,715 | oo | e 298,517 | oo | s | e 0| e 5,643 | 10/25/2035. | 1FM...........
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Wells Fargo Mtg Backed Sec Tr RMBS Ser
94982B AC 4 |2 .| 06/01/2019. | Paydown 94,344 | ........... 94,344 | ... 97,204 | ..coovvrnn 96,939 | oo (2,595) (2,595) [ ovvvevrnirirennn | e 94,344 | oo | e | e [ 1,916 | 06/25/2035. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94982F AE 2 .| 06/01/2019. | Paydown 90,340 | .ocvvunee 90,340 | ............ 90,199 | oo 90,091 | .o 249 249 | i | e 90,340 | oo [ erreirenenieen | e [ 2,074 | 04/25/2035. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94982G  AC 2 .| 06/01/2019. | Paydown 68,449 | .......... 68,449 | ......... 69,476 | ..coovverrnnc 68,864 | ....coovvrrrrnns (416) (416) | cevveeerierins [ e 68,449 | ...ovvvvinernns [ v [ e [ 1,580 |05/25/2035. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
949838 AM 1 |2 .| 06/01/2019. | Paydown 53,933 | oo 53,933 | oo 51,270 | v 51,868 | ..oocverrereiniens | cerreinna 2,065 2,085 | oo | e 53,933 04/25/2036. | 1FM...........
96928# AC 7 | William Blair CTL CTL PTC Ser 2004-1 7. .. | 06/25/2019. | Redemption ~ 100.0000 702,312 702,312 790,989 | .o 14170 | s | s [QRE5E5) ) O I (11,858) [ .oovoveerrireins | e 702,312 01/25/2020. | 2......ovvvnnv
96928* EA 1 | William Blair CTL CTL PTC Ser 2011-G 6 |.. | 06/15/2019. | Redemption  100.0000 37,857 37,857 37,857 0 ....37,857 01/15/2032.
67077M AA 6 |Nutrien Ltd Sr Nt 6.500% 05/15/19........... A | 05/15/2019. | Maturity..........ccccevrvenee 4,500,000 4,500,000 4,625,904 | ..........4,543,036 | .cooovvvvrrrcne | crerrne(43,036) | v | e (43,036) | ..vvverereerenns ,500,000 05/15/2019.
000000 00 O |Capex SASrNt 6.875% 05/15/24............ D 05/07/2019. | DIFECL........coouveeeriererirerirreieriririsnes | verienereeesssinnines | corererenes 43,335 | ... 54,000 | ..coovoneer 50,760 158 | oo [ e 51,195 05/15/2024.
000000 00 O |Puma International Finance SrNt 5.125... | D| 05/10/2019. | Direct 833,656 925,000 925,000 0 925,000 10/06/2024.
05279%# AE 9 |Autoliv ASP Inc Gtd Sr Nt Ser A 2.840%.. | D| 04/23/2019. | Maturity..........cccccvvvuee 17,000,000 17,000,000 | .....16,947,053 3,482 .17,000,000 04/23/2019.
055451 AH 1 | BHP Billiton Fin USA Ltd Co Gtd Nt 6.5....| C| 04/01/2019. | Maturity.............cccc..u... 58,000,000 .....59,306,645 | .........58,041,882 | ...ccoevvrirers | wrrers(41,882) [ oo [ e (41,882) | ..cvvvrererens .58,000,000 04/01/2019.
11042T AA 1 |British Airways Plc PTC 3.800% 09/20/3.. | C | 06/20/2019. | Redemption  100.0000.. .45,484 0 06/20/2031.
139612 AE 5 |Capex SASrNt 6.875% 05/15/24............ D| 05/07/2019. | Direct 96,300 0 05/15/2024.
Deutsche Bank AG London Sr Unsecured
25152E DT Nt D| 06/25/2019. | Redemption  100.0000 314,286 314,286 314,286 | .....ccoo..ce. 314,286 | ..o | e (U SRR ISR 314,286 07/27/2020. | 2PL............
Grupo Kuo SAB De CV Sr Nt 5.750%
40052C AC 07/07 D| 05/13/2019. | Direct 67,725 | ...........70,000 | ..cocccconns 70,000 0 ....70,000 07/07/2027. | 3FE...
482637 AB KOKS OAO Sr Nt 7.500% 05/04/22.......... D| 04/11/2019. | Direct 1,206,406 .1,175,000 .1,175,000 0 ,175,000 05/04/2022. | 4FE...
000000 00 Landsbanki Islands HF Convertible Note.... | B | 06/17/2019. | Call  100.0000............. 242 | 282 | e [ s | e | s 0 11/30/2035. | 6*...............
MARB BondCo PLC Sr Nt 6.875%
566007 AB 01/19/25 D| 06/19/2019. | Direct 394,275 385,000 | .......... 379,779 | oo 380,348 | ...coovrrrerirns . 293 293 | s | s 380,640 24,257 | 01/19/2025. | 3FE............
71647N  AS Petrobras Global Finance Sr Nt 7.375%... | D| 05/07/2019. | DIreCt..........ccoovvurivinrinniiciieriieins | v | e 870,519 775,000 | .......... 809,839 | ...cccovuue 805,353 | ...covvcierinnis | e (1,055) (1,055) [ .oovenevcererincis | v 804,299 46,360 |01/17/2027. | 3FE............
Rohm & Haas Co Amortzg Deb 9.800%
775371 AG 04/1 C| 04/15/2019. | Redemption  100.0000 328,750 328,750 | .......... 334,183 | oo 329,145 | oo, (395) (395) | covveverreerines | v 328,750 16,109 | 04/15/2020. | 2FE............
83363R AA Sociedad Concesionaria Auto Sr Nt 6.22..| C| 06/15/2019. | Redemption ~ 100.0000..........ccocee | covrrererrmmrnrimerrerinns | crrvernns 375,000 375,000 | .......... 375,000 | ....coouee. 375,000 | .ooovveeieieiens | e 0 [eoerereeieies | cereieins 375,000 11,668 | 12/15/2026. | 2FE............
872456  AA Telecom IT CAP Co Gtd Nt 7.175% 06/18/| C | 06/18/2019. | Maturity....................... 10,000,000 10,000,000 | .....10,000,000 | ......... 10,000,000 | ...oouvvvriinnis | e 0 10,000,000 358,750 | 06/18/2019. | 3FE............
YPF Sociedad Anonima Sr Nt  7.000%
984245 AR 1211 D | 06/14/2019. | DIFECL........covueeererrrerereereniseinersens [ eoeeireeiississssenies | ceneenn 402,945 481,000 | .......... 481,000 (0 RO DV 481,000 16,843 | 12/15/2047. | 4FE............
D2736# AL Fritz Draximaier GMBH & Co KG Sr Nt Ser | D| 04/02/2019. | Maturity.............ccc....... 12,000,000 12,000,000 | .....11,909,137 5,010 .12,000,000 228,000 | 04/02/2019. | 2FE...
G0566* AB Argiva PP Fin Plc Sr Nt Ser 2 GBP 4.10... | B | 06/30/2019. | Redemption ~ 100.0000 1,199,772 1,199,772 1,441,976 | ..o 1,205,253 | oo [ e [ e | e 0 ... 236,723 ..1,199,772 24,601 | 06/30/2025. | 2FE...
MARB BondCo PLC Sr Nt 6.875%
G5825A AB 01/19/25 D| 06/19/2019. | Direct 348,175 340,000 315,598 1,482 ..317,323 21,404 | 01/19/2025.
H4777*  AA SBM Deep Panuke SA Prvt PI Sr Nt 3.500( C | 06/15/2019. | Redemption  100.0000 2,417,778 2,417,778 2,429,487 (5,431) 2,417,778 42,311 | 12/15/2021.
L8038* AA SBM Baleia Priv PINt  5.500% 09/15/27... | C | 06/17/2019. | Redemption ~ 100.0000 248,000 248,000 | .......... 248,000 0 | oo | e 248,000 | ...ooovvrreririnns | e | o0 [ 6,820 | 09/15/2027. | 3.......cconuv.
Tonon Luxembourg SA 1st Lien Nt
L9116P AE 12.500% D| 05/15/2019. | Taxable Exchange............ 67,589 2,368,828 82,909 | ...... 82,909 | ..iviiiiriins [ e (V1 TR ISP 82,909 | .cooveverivnines | 0enn(15,320) | erveens(15,320) | oo 05/14/2024. | 6*...............
N6777# AG Overseas Assistance Fin BV SrNt 5.000. | D| 04/30/2019. | Redemption ~ 100.0000 2,934,167 2,934,167 3,001,943 | ........c.. 2,962,946 | ...oovvovrrnirines | e (28,779) (28,779) 2,934,167 | oo | cerverrinerneenns | 0 | s 6,024 | 03/30/2024. | 3FE............
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N6777# AG 4 |Overseas Assistance Fin BV SrNt 5.000. | D | 04/30/2019. | Redemption ~ 100.0000..........cccoue | corererereermmrnennenes | cevens (2,934,115) | ...... (2,934,115) | ...... (3,001,891) | ...cvvnee (2,934,115) [ coocvreririiens | e (0 SRR ISP (2,934,115) [ oocvvrrereirens [ rvrereierieees | e 0 ... (36,676) | 03/30/2024.
N9146# AB 3 [Van Oord Fin BV Gtd SrNt Ser F 5.410% |D | 04/01/2019. | Call  105.3167.......ccrvvrerivrrvrnns | wrvrrvvirenverisinerens | overns 5,265,833 | ....... 5,000,000 .5,000,000 .5,000,000 0 5,000,000 386,807 | 04/20/2021.
P0606P AC 9 |Axtel SABde CV SrNt 6.375% 11/14/24. | D | 05/03/2019. | Direct 327,275 325,000 312,000 312,057 651 312,707 11/14/2024.
R8047# AA 3 |Solveig Gas Norway AS Priv Pl 4.000% 1 | D | 06/30/2019. | Redemption  100.0000.........ccccc. | covvrrnniiinniriniiniies | s 1,402,200 | ....... 1,402,200 | .......1,402,200 | ...........1,402,200 | ... N [ 0 ceeen 1,402,200 12/30/2027.
3899999. Total - Bonds - Industrial and MiSCEllANEOUS..........ouvuueiiiiiiiriinis v ....959,084,563 |....957,069,550 |...975,591,742 | ... 939,429,054 | ...... 437,832 |..... 1,485,792 |..... 510,485 | ....... 1,413,139 | ... 236,723 | ....... 956,119,170 XXX
Bonds - Hybrid Securities
787048 AD 9 |Saguaro Issuer Tr ABS Principal Units....... .. | 05/31/2019. | Taxable EXChange........ccocvererrneens | vrvveererinniivinsineninns | e 3,051,262 | ....... 3,927,000 | ....... 1,102,309 | ..o 1,102,309 | o [ e (V1 OORRRORTIOTE IO 1,102,309 | coovevvecieine 1,948,953 | ... 1,948,953 | ..o 05/31/2019. | 2FE............
787048 AF 4 |Saguaro Issuer Tr ABS Principal Units....... .| 06/27/2019. | Taxable Exchange.... 6,648,600 | ....... 7,140,000 | ....... 1,172,745 1,172,745 0 1,172,745 .| ..5,475,855 |..... 5,475,855 .... | 06/27/2019. | 2FE...
787048 AG 2 |Saguaro Issuer Tr ABS Principal Units....... .. | 05/31/2019. | Taxable Exchange.... 6,759,480 | ....... 7,140,000 | ...... 1,186,240 | ...........1,186,240 0 ...1,186,240 .|.5,573,240 |..... 5,573,240 .1 05/31/2019. | 2FE..
787048 AH 0 |Saguaro Issuer Tr ABS Principal Units....... .. | 06/28/2019. | Taxable EXchange........ccoueviivei [ overvnrinninsieniionns | v 4,448,808 | ... 5,194,350 | ....... 1,625,832 | ..oooveeee 1,625,832 | ..vvviiiiinni | e 0 [ | s ,625,832 | i .2,822,976 |..... 2,822,976 | ..o 06/28/2019. | 2FE............
4899999. Total - BONAS = HYDFIA SECUMHES. ... vvuuerrereeeissesiseis it seri s aerssessssens s sees bbbt | erie 20,908,150 | ..... 23,401,350 | ....... 5,087,126 | ... 5,087,126 | ..o [ I (V)] 0 0 0 5,087,126 0 [ 15,821,024 |..15,821,024 |.....ccconennn. 0 XXX XXX
Bonds - Bank Loans
000000 00 O |Kellermeyer Building Svcs 1st Lien Term... | .. | 06/28/2019. | Redemption ~ 100.0000. 1,247 19 1,247 10/29/2021. [4Z..............
000000 00 0 |Service Logic Term Ln Nt6 6.500% 07/3. | .. | 06/28/2019. | Redemption ~ 100.0000.........cccovre | corrrervrrreerervnircires | wovererinns 15,888 201 | oot | e 15,888 | .oovvecveceienns | e ....| 07/31/2023. | 3FE...
000000 00 O |SpecialtyCare Initial Term Ln Nt4 6.0...... .. | 04/02/2019. | Redemption  100.0000 4,920 . . 19 4,920 .| 09/01/2023. | 4FE...
000000 00 O |Command Alkon Inc 1st Lien Term Ln Nt 7 | .. | 06/28/2019. | Redemption ~ 100.0000..........coce. [ wrrrrrererneernerenneirnns | woerercens 15,000 | .oooocreneee 15,000 | .cooovveneee 14,844 | oo | e | e 156 156 | coveeerieries | e 15,000 | .eoueerrireens | cerveeiienineens 09/01/2023. | 3FE............
000000 00 O |Frontline Technologies Gr LL Delayed Dra. | .. | 06/28/2019. | Redemption ~ 100.0000. 448 0 448 09/18/2023. | 3FE..
000000 00 0 |MB2 Dental Solutions LLC Incremental Ter | .. | 06/28/2019. | Tax Free Exchange 385,279 99 [ | e 385,279 | oo | e 09/29/2023. | 3FE...
000000 00 0 |TU Bidco Inc (TaskUS) TermLn Nt 1 6.3. | .. | 06/28/2019. | Redemption  100.0000. 3,660 70 3,660 10/01/2023. | 3FE............
000000 00 O |Foundation Risk Partners Corp Delayed Dr | .. | 05/01/2019. | Tax Free Exchange. 295,225 (V1 R ISR 295,225 | .o | e 11/10/12023. | 2FE............
SecurAmerica LLC Term Ln Nt 3 9.000%
000000 00 O |1 .| 06/28/2019. | Redemption ~ 100.0000 2,404 | ..o 2,404 | ..o 2,334 | oo [ s | e 70 70 2,404 12/19/2023. | 2FE...........
SecurAmerica LLC Delayed Draw Term Ln
000000 00 O |Nt . | 06/20/2019. | Tax Free Exchange 63,920 | ...ccoceu 64,625 63,898 | ... | e | e 22 22 | e [ e 63,920 | ..o | e 12/19/2023. | 2FE............
SecurAmerica LLC Delayed Draw Term Ln
000000 00 O |Nt .. | 06/28/2019. | Redemption  100.0000 200 2 200 12/19/2023.
000000 00 O |Berry Plastics Corp TermLn RNt6 4.4....| .. | 06/28/2019. | Redemption ~ 100.0000 2,545 30 2,545 .6 | 01/19/2024.
000000 00 O |Ultimus Group Midco LLC 1st Lien Term Ln| .. | 06/28/2019. | Redemption ~ 100.0000. 1,443 0 1,443 .| 02/01/2024.
Ultimus Group Midco LLC Delayed Draw
000000 00 O |Ter . | 06/28/2019. | Redemption  100.0000 1,450 | oo 1,450 | oo 1450 [ oo | e [ s 0 1,450 02/01/2024. | 4FE............
Ultimus Group Midco LLC Delayed Draw
000000 00 O |Ter .. | 06/28/2019. | Tax Free Exchange 1,450 0 1,450 02/01/2024. | 4FE............
000000 00 O |Ferraro Fine Foods Corp Incremental Term | .. | 06/28/2019. | Redemption  100.0000 300 4 300 05/09/2024. | 2FE...
000000 00 O |Ferraro Fine Foods Corp Term Ln #2 Nt 1. |.. | 06/28/2019. | Redemption ~ 100.0000. 1,226 18 1,226 05/09/2024. | 2FE...
NSM Insurance Group LLC Incremental
000000 00 O |Term . | 04/10/2019. | Tax Free EXchange.........ccovvvvrines [ v | s 119,809 | .......... 122,245 | ... 119,800 | v | e 9 9 [ | s 119,809 | oo | e | e (01 I 916 | 05/11/2024. | 2FE............
Sunshine Sub LLC Delayed Draw Term Ln
000000 00 O |Nt .| 06/28/2019. | Redemption  100.0000 3,344 44 3,344 05/27/2024. | 2FE...
000000 00 0 |Ankura Consulting Group LLC 1st Lien Ter |.. | 06/28/2019. | Redemption ~ 100.0000.........ccccer. | corrrerrrreverersnrnneres | wovererines 14,621 260 | oo | e 14,621 | oo v 08/24/2024. | 4FE...
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .| 06/28/2019. | Tax Free Exchange. ..49,886 1 ....49,886 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 o e | e 16,629 | ..cccvveene 16,729 | oo 16,628 | ...oooieiierieniienes | e . 1 L [N [ 16,629 | oo [ v | e (1 I 45 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 06/28/2019. | Tax Free Exchange | 55,429 | .coovrines 55,762 55,428 | ..o | e . 2 2 | s | e 55,429 | oo | e | e (VI I 150 [10/10/2024.|3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 05/31/2019. | Tax Free Exchange | 33,269 | oo 33,467 33,266 | ..o [ e . 3 3 | s | e 33,269 | oo e | e (V1 I 227 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 06/28/2019. | Redemption  100.0000 3,054 | oo 3,054 | .o 3,038 | oo [ e | e 16 16 3,054 [ .o | e | e (V1 IO 23 [10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 0 |Ter .. | 06/28/2019. | Tax Free Exchange o] 38,801 39,033 38,799 2 2 . ....38,801 10/10/2024. | 3FE....
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 06/28/2019. | Tax Free Exchange e | 12,010 | .ooeeee. 12,082 | oo 12,009 | oo | s | e [V PR ISP 12,010 | oo s | e (U I 39 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 05/31/2019. | Tax Free Exchange o 20,325 20,446 20,323 | oo [ s . 1 LI ST I 20,325 | oo e | e (V1 I 95 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .| 05/31/2019. | Tax Free Exchange o 20,324 20,446 20,323 | oo [ s . 1 L [N RO 20,324 | oo e | e (U1 I 83 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
000000 00 O |TermL .. | 04/30/2019. | Tax Free Exchange | 232,216 233,252 | .......... 232,203 | oo | e | e 14 14 | e | e 232,216 | oo [ e | e (V1 I 1,451 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 05/31/2019. | Tax Free Exchange e 232,229 233,252 | .........232,216 13 032,229 | e [ s | 0 | 1,448 | 10/10/2024. | 3FE....
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 05/31/2019. | Tax Free Exchange e [ 101,625 | ......... 102,230 | .......... 101,617 | oo [ e . 8 8 | e | e 101,625 | oo [ | e 0 | 634 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 06/28/2019. | Tax Free Exchange e 144,456 | ......... 145318 | ......... 144,446 | ..o [ | e 10 LV OO IO 144,456 | ..o [ | e (U I 784 |10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 06/28/2019. | Tax Free Exchange | 212,487 213,755 | ..cooue. 212472 | oo | e | e 15 LS ORI IO 212,487 | oo | v | e (V1 I 1,154 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 06/28/2019. | Tax Free Exchange | 64,670 | ............ 65,056 64,665 | ...oovrireririeieins | e . 5 5 | s | e 84,670 | oo | e | e (1 I 351 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 0 |Ter .. | 06/28/2019. | Tax Free Exchange [P STOTRROTOTE IR 78,528 | ..o 78,996 | .oovvenee 78,522 | oo [ e . 5 5 | e | e 78,528 | oo | e | e (1 I 426 |10/10/2024.|3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 05/31/2019. | Tax Free Exchange 2 | e | e 23,281 | o s 10/10/2024.
000000 00 O |Amynta Agency Inc Term Ln Nt 1 6.383% | .. | 06/28/2019. | Redemption ~ 100.0000 70 1,762 02/08/2025.
000000 00 O |1 o |+06/28/2019. | Redemption  100.0000 47 1,174 02/28/2025.
000000 00 0 |1 .. | 04/30/2019. | Tax Free Exchange 4 2,254 02/28/2025.
000000 00 O |Alcami Holdings LLC 1st Lien Term Ln Nt.. | .. | 06/28/2019. | Redemption ~ 100.0000, 92 3,750 07/12/2025.
000000 00 0 |Information Resources Inc 1st Lien Term... | .. | 05/31/2019. | Tax Free Exchange 3 6,834 11/07/2025.
000000 00 O |Information Resources Inc 1st Lien Term... | .. | 06/28/2019. | Redemption  100.0000. 65 6,899 11/07/2025.
01370# AA 4 |Alcami Holdings LLC 1st Lien Term Ln Nt.. | .. | 06/24/2019. | Tax Free Exchange 6 3,658 07/12/2025.
03539% AA 8 |Ankura Consulting Group LLC 1st Lien Ter |.. | 06/26/2019. | Tax Free Exchange LI ST IS, 14,361 | oo | e 08/24/2024.
04685Y AK 5 |Athenahealth Inc Term LnBNt2 6.912% |.. | 06/28/2019. | Redemption ~ 100.0000 51 2,589 02/11/2026.
04685Y AK 5 |Athenahealth Inc Term Ln BNt 1 6.951% |.. | 05/10/2019. | Tax Free Exchange 1 2,539 02/11/2026.
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08579J AY 8 |Berry Plastics Corp Term Ln RNt 1 4.4....|.. | 06/10/2019. | Tax Free Exchange. - 2,515 2 2,515 01/19/2024.
10483* 3 | Bragg Live Food Products LLC Term Ln Nt | .. | 06/28/2019. | Redemption ~ 100.0000 5,530 133 5,530 03/11/2024.
10483* AA 3 |Bragg Live Food Products LLC Term Ln Nt |.. | 06/11/2019. | Tax Free Exchange, | 5,397 6 5,397 03/11/2024.
127024 0 | Bakemark Holdings LLC Term Ln Nt 1 7.6].. | 06/28/2019. | Redemption ~ 100.0000 6,535 159 6,535 08/14/2023.
12702# AC 6 |Bakemark Holdings LLC New Term Ln Nt 1|.. | 06/28/2019. | Redemption  100.0000 3,542 48 3,542 08/14/2023.
20049# 5 | Command Alkon Inc 1st Lien Term Ln Nt 1 | .. | 06/03/2019. | Tax Free Exchange 13 ....14,844 09/01/2023.
DRB Holdings LLC TermLn Nt 1 8.152%
23361 AA 3 |1 .. | 06/28/2019. | Redemption  100.0000 207 10/06/2023.
24360@ AA 0 [DecoPacInc TermLn Nt2 6.500% 09/29/|.. | 05/01/2019. | Redemption  100.0000 1,632 09/29/2022.
25374L  A* 9 |Centric Brands Inc 1st Lien Term Ln Nt 3... | .. | 06/28/2019. | Redemption ~ 100.0000 184 10/29/2023.
25374L  A* 9 | Centric Brands Inc 1st Lien Term Ln Nt 1... | .. | 04/30/2019. | Tax Free Exchange 11 10/29/2023.
30282# AA 0 |First Watch Restaurants Term Ln Nt 1 8.. | .. | 06/28/2019. | Redemption  100.0000 103 08/21/2023.
30282# AB 8 |First Watch Restaurants Delayed Draw Ter | .. | 06/28/2019. | Redemption ~ 100.0000 0 08/21/2023.
31528# AA 2 |Ferraro Fine Foods Corp Term Ln Nt 1 6..].. | 06/28/2019. | Redemption ~ 100.0000 68 05/09/2024.
31528# AA 2 |Ferraro Fine Foods Corp Term Ln Nt 1 6..].. | 05/13/2019. | Tax Free Exchange | 3,883 3,879 . 4 4 05/09/2024.
32007U BW 8 |First Data Corp TermLn DNt 1 4.633%...|.. | 06/17/2019. | Redemption ~ 100.0000..........ccoose | corrrerererermemrnmeirnenns | ceerneeens 195,038 | ..........195,038 | .........196,626 | ............. 196,180 | ..covvorerrrrririens | verrrcens (1,142) (1,142) [ v | e 195,038 | .ooooverireri | o 07/10/2022.
33748# AF 1 |First Watch Restaurants Delayed Draw Ter | .. | 06/28/2019. | Redemption  100.0000 1,043 0 1,043 08/21/2023.
35041@ AA 3 |Foundation Risk Partners Corp Incrementa | .. | 06/28/2019. | Redemption ~ 100.0000 1,725 32 1,725 11/10/2023.
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... | .. | 06/28/2019. | Redemption  100.0000. s | e 10,272 312 [ | e 10,272 | o | e 09/18/2023.
36254# AA 1 |Ultimus Group Midco LLC 1st Lien Term Ln|.. | 06/28/2019. | Tax Free Exchange | 0 1,443 02/01/2024.
36850@ AB 9 |Gehl Foods Inc LLC Term Ln Nt4 7.940%| .. | 05/01/2019. | Redemption ~ 100.0000..........cccoes | covrevrmerrerirerereenns K4 R B 15,000 | .vouverrireins | cevveeereenineens 01/25/2024.
40406# AD 4 |ProService Corp Term LnNt1 9.250% 11 .. | 06/28/2019. | Redemption ~ 100.0000 6,937 11/01/2024.
41781@ AA 5 |Harvey Tool Co LLC 1st Lien Term Ln Nt 1| .. | 06/28/2019. | Redemption ~ 100.0000. 232 10/12/2024.
Harvey Tool Co LLC Delayed Draw Term
41781@ AB 3 |Ln .. | 06/28/2019. | Redemption  100.0000 2,949 29 2,949 10/12/2024.
41902@ AA 9 |Sigma Electric Manufact Corp Term Ln A-2 | .. | 06/28/2019. | Redemption ~ 100.0000 9,539 161 9,539 10/31/2023.
44903 AC 0 [Hygiena LLC TermLn Nt 1 6.601% 08/26/| .. | 06/28/2019. | Redemption  100.0000 4,388 53 4,388 08/26/2022.
44989 AA 1 |IQNavigator Inc 1st Lien TLNt 1 8.020.....|.. | 06/28/2019. | Redemption  100.0000........ccccres | covrrermmrrermererseens | sevrneriens 15,672 P27 T R B LIS 772 IS IO 08/20/2024.
45320  AA 6 |Revint Solutions Term Ln Nt 1 6.601% 1..|.. | 06/28/2019. | Redemption ~ 100.0000 2,360 89 2,360 12/13/2023.
45320 AB 4 |Revint Solutions Delayed Draw Term Ln Nt | .. | 06/28/2019. | Redemption  100.0000 4,630 52 4,630 12/13/2023.
45763F AN 8 |Inmar Inc Initial Term Ln Nt 1 6.330%...... .| 06/28/2019. | Redemption  100.0000 4,069 203 4,069 05/01/2024.
55340# AD 1 |MB2 Dental Solutions LLC Incremental Ter | .. | 06/28/2019. | Tax Free Exchange o] 524,140 405 | | e 524,140 | ..o | e 09/29/2023.
55368 AD 2 |Service Logic TermLn Nt 1 6.833% 07/3. |.. | 06/28/2019. | Tax Free Exchange i e | s 15,597 29 | e | s 15,597 | oo | cerveeiieeieeens 07/31/2023.
Mac Lean-Fogg Company Term Ln Nt 1
55418%# AA 4|70 .. | 06/28/2019. | Redemption  100.0000 8,958 | ..ovvrrrnenn 8,958 | ..oovvrnnen 8,863 | oo 8,863 | oo [ s 96 96 8,958 | ..o | cerrereienienins | e (VIR I 329 [12/17/2025. | 3FE............
60367 AA 9 | Community Brands Delayed Draw TL Nt 1. | .. | 06/28/2019. | Redemption  100.0000 6,072 | oo 6,072 | oo 6,072 | oo 6,072 | coveeeieeireines [ e 0 8,072 | vvoevieeiieens | ceveeeieniinnei | v 0 | e 165 | 12/02/2022. | 3FE............
62931* AA 2 |Topix Pharma Term Ln Nt 1 7.189% 10/31| .. | 06/28/2019. | Redemption ~ 100.0000 2,250 | coreeiens 2,250 | covriiens 2,198 | oo 2,199 | oo [ s 51 51 2,250 10/31/2024. | 2FE...........
62931* AC 8 |Topix Pharma Delayed Draw Term Ln Nt 1 | .. | 06/28/2019. | Redemption ~ 100.0000 156 156 154 2 2 156 10/31/2024. | 2FE....
62974@ AA 8 _l\l_gt_igr]gl_§_ga}qu§Mgtr)ili_tyjng;_Tg_rrp_ LnNt. |..|06/28/2019. | Redemption  100.0000 3,041 | oo 3,041 | i 3,008 | .o 3,011 |.. . 29 3,041 10/03/2022. | 3FE............
62976# AA 4 |7 .| 06/28/2019. | Redemption  100.0000 5,762 | oo 5,762 | oo 5,647 | oo 5,657 | ovvereeiinins | v 106 106 5,762 | v | ceveerieeiiinnin | e (V1 IO 206 |05/11/2024. | 2FE............
NSM Insurance Group LLC Delayed Draw
629764 AB 2 |Ter .| 06/28/2019. | Redemption  100.0000 2,954 | i, 2,954 | i, 2,924 | i 2,926 | oo | s 27 27 2,954 | oo | e | e (1 I 106 | 05/11/2024. | 2FE............
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2 4 5 6 7 8 10 Change in Book/Adjusted Carrying Value 16 18 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 Stock Stated strative
i Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Realized Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at Gain (Loss) Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date on Disposal During Year Date Indicator (a)
NSM Insurance Group LLC Incremental
62976# AC 0 |Term .| 06/28/2019. | Redemption ~ 100.0000 1,022 20 1,022 .37 | 05/11/2024.
69406* AA 3 |Planview Incremental Term Ln Nt 1 7.65.. |.. | 06/28/2019. | Redemption ~ 100.0000 3,091 26 3,091 01/27/2023.
Pathway Partners Vet Mgmt LLC New
70324# AC 2 |TermlL .. | 06/28/2019. | Redemption ~ 100.0000.........cccever | vorrrvrererrrermnrnnires | overerines 18,494 241 | e | e, 18,494 10/10/2024.
71639 AA 4 |PetlQInc Term Ln Nt 1 7.690% 01/17/23. |.. | 04/01/2019. | Redemption ~ 100.0000 5,221 88 5,221 01/17/2023.
74966U AP 5 |RPIFinance Trust TermLn6 Nt1 4.474.. .. | 06/28/2019. | Redemption ~ 100.0000 80,040 (51272 ORI ISR 80,040 04/17/2023.
78411E AC 2 |SpecialtyCare Initial Term Ln Nt 1 6.8...... .. | 04/02/2019. | Tax Free Exchange 4,901 1 4,901 09/01/2023.
Harmony Fds/Santa Cruz Hids Term Ln Nt
78431@ 111 . | 04/01/2019. | Redemption ~ 100.0000 4,326 | ..o 4,326 | oo 271 | s | e | s 54 54 4,326 12/13/2023. | 4FE............
SecurAmerica LLC Term Ln Nt 1 9.133%
81389# 5|1 . | 06/24/2019. | Tax Free Exchange, 2,334 | 2,404 | .iiin2,328 | 2,328 | .o 6 6 2,334 12/19/2023. | 2FE............
81726 AE 1 |Sensata Technologies New 1st Lien Term L| .. | 06/28/2019. | Redemption ~ 100.0000, 1,489 | oo 1,489 | oo 1497 | (8) 1,489 10/14/2021. | 2FE............
81760H AE 2 |ServiceMaster Co Term Ln C Nt 1 4.912%| .. | 04/30/2019. | Redemption  100.0000 69,091 | oo 69,091 68,965 126 | oo | e 69,091 11/07/2023.
84611@ AB 9 |Sovos Compliance LLC Additional Term Ln | .. | 04/29/2019. | Redemption ~ 100.0000..........ccccee | vorrvrermrirervrniirens | eeverns 8,287,132 126471 | [ 126,471 8,287,132 03/01/2022.
Sovos Compliance LLC New Additional
84611@ AC 7 |Term .. | 04/29/2019. | Redemption  100.0000 .1,560,860 7,777 1,560,860 03/01/2022.
84611@ AC 7 [Sovos LLC New #2 Additional Term Ln Nt 1 .. | 04/29/2019. | Redemption ~ 100.0000..........ccceee | vorvrrvrrerrrervnserens | v 718,277 0 718,277 03/01/2022.
84756# AA 4 |Spectra Finance LLC Term LnNt1 7.100 |.. | 06/28/2019. | Redemption ~ 100.0000 7,276 131 7,276 04/02/2024.
86738 AA 6 |Sigma Electric Manufact Corp Term Ln A-1.. | 06/28/2019. | Redemption  100.0000. 5,424 92 5,424 10/31/2023.
Sunshine Sub LLC Term Ln Nt 1 7.154%
86803@ AA 4 |0 .. | 06/28/2019. | Redemption  100.0000 5,694 105 5,694 05/27/2024.
88870T AG 3 |Tivity Health Inc Term Ln BNt 1 7.772.....|.. | 05/31/2019. | Redemption  100.0000..........ccccre | corrvererrmrrrrerernninnns | vorvvrrnnens 74,371 1,859 | v | v 74,371 03/08/2026.
89158 AC 7 |Touchstone Acquisition Inc Term Ln Nt 1... | .. | 06/28/2019. | Redemption ~ 100.0000. 4,898 121 4,898 11/15/2025. | 3FE............
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt| .. | 06/28/2019. | Redemption ~ 100.0000 3,591 (16) 3,591 06/01/2024.
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 3.. | .. | 06/28/2019. | Redemption ~ 100.0000..........ceuv. [ worerrrerermeernmmerernes | worerercens 10,833 LVC I N IS 10,833 08/31/2022.
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 2.. | .. | 05/31/2019. | Tax Free EXChange.........cccueeveees [ womevrererneerneninneiines | woererncens 10,654 P T IS I 10,654 08/31/2022. | 3FE............
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw | .. | 05/31/2019. | Tax Free Exchange. 512 0 512 08/31/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw | .. | 06/28/2019. | Redemption ~ 100.0000 516 4 516 08/31/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw | .. | 06/28/2019. | Redemption ~ 100.0000. 9,306 0 9,306 08/31/2022. | 3FE............
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw |.. | 06/13/2019. | Tax Free Exchange. . 9,306 0 9,306 08/31/2022.
98158# AB 6 |Worldwide Facilities LLC Term Ln Nt 1....... .| 06/28/2019. | Redemption ~ 100.0000..........cevw. [ wrerrrererneereriinninns | eerererneens 11,345 103 | oo | e 11,345 04/26/2024.
98158# AC 4 |Worldwide Facilities LLC Delayed Draw Te | .. | 06/28/2019. | Redemption  100.0000 3,730 0 3,730 04/26/2024. | 3FE............
Wrench Group LLC Term Ln Nt 1 6.902%
982154 AA 9 |1 .| 04/30/2019. | Redemption ~ 100.0000...........coev. [ worrrererrneieniirerines | correins 729,514 729,514 | . T12,647 | oo AT 1K T RIS I 14,951 | oo | s 14,951 [ v | e 729,514 | oo | e | eeviverisenenn0 [ s 17,159 | 12/31/2024. | 2FE............
Wrench Group LLC Delayed Draw Term Ln
982154 AB 7 |Nt .| 04/30/2019. | Redemption ~ 100.0000.........ccccev. [ vorrererrmeirnerireries | corveianes 316,018 316,018 | ..........316,018 | ....ccc....ce 316,018 | oo | e (0 OO ISV 316,018 | ..o | e | eevrneirneiiennn0 [ 9,025 | 12/31/2024. | 2FE..........
000000 00 0 |Array Canada Inc Term Ln Nt 1 7.545% 0| A | 06/28/2019. | Redemption ~ 100.0000, 6,536 | ..oovvrreen 6,536 | ..oorirerne8,307 | v [ s 229 229 8,536 | ..oveerierirenns | cerrerrnnnnen | 0 | e, 92 | 02/09/2023. | 4FE............
68371Y AJ 2 |Open Text Corp Term Ln Nt 1 4.178% 05/| A | 06/28/2019. | Redemption ~ 100.0000...........ccc | corereereremerrnerirenes | covevseinne 14,776 | oo 14,776 | o 14,791 | i | e (15) (R1) ) ST [N 14,776 | oo | e | 0 | s 225 | 05/30/2025. | 2FE............
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
8299999. Total - BONAS = BANK LOBNS. ... vvureesiseiteses sttt eis sttt | eree 15,654,845 | ..... 15,693,421 | ....15,441,364 | ......... 12,399,037 [ oo 0] . 165,693 | ..o 0 | 165,693 | .o [ I 15,654,845 | ..o 0 [ (V] [ 0. 388,421 XXX XXX
8399997. Total - Bonds - Part 4 .1,056,823,305 |.1,057,500,209 |.1,058,376,839 | ....1,016,955,815 | ...... 437,832 | ....... 556,851 |..... 510,485 484198 | ...... 236,723 | ....1,037,945,381 | ....(242,204) | 16,761,936 |...16,519,732 | 27,989,627 XXX XXX
8399999. Total - Bonds .1,056,823,305 |.1,057,500,209 |.1,058,376,839 | ....1,016,955,815 | ...... 437,832 | ... 556,851 |..... 510,485 | .........484,198 | ... 236,723 | ....1,037,945,381 | ....(242,204) | 16,761,936 |...16,519,732 | 27,989,627 XXX XXX
Preferred Stocks - Industrial and Miscellaneous
05971P_ AB__ 4 |Banco Mercantil De Norte Jr Sub Nt 7.5... | D‘ 06/21/2019. | DIrECL........cvvereeiieerinreserisinissiinnns | v 200,000.000 200,900 ..900 XXX P3FE..........
8499999, Total - Preferred Stocks - Industrial and Miscellaneous.. 200,900 XXX XXX XXX
8999997. Total - Preferred Stocks - Part 4 200,900 XXX XXX XXX
8999999. Total - Preferred SIOCKS. ... seissnsssss s 200,900 XXX ] 200,000 | 0 |0 |0 [0 0 [0 ] 00.200,000 [ 0 XXX XXX
Common Stocks - Industrial and Miscellaneous
88642R 13 3 | Tidewater Inc Warrants (Exp 7/31/42)........ | . ‘ 05/28/2019. | Tax Free Exchange..........ccocennnea. | ........ 12,923.000 | .......... 381,356 XXX ] 381,356 | ..ccoorrinne 247217 | ... 134,139 | i o | e 134,139 | | v 381,356 | ..o i | o {0 XXX [V
9099999. Total - Common Stocks - Industrial and MiSCEIANEOUS. ........cciie  wriiriuiriinrisieesissis s ssssssnssssssnsas | sssssesans 381,356 XXX ] 381,356 | ..ooovrrnnne 247217 | ... 134,139 | s (V)] 0 | 134,139 | . [ I 381,356 | .coonrrnnens 0 [ (V] [ () I 0 XXX XXX
Common Stocks - Mutual Funds
63868) 87 5 | Nationwide Var Ins Tr Govt Money Market. | .. | 05/07/2019. | Direct [......14,800.000 | .......... 14,800 XK | e 14,800 | o P P P P T P 14,800 XK Lo
9299999, Total - CommMON StOCKS = MULUAI FUNGS..........c..ciiieeiieieiciiiiiies ettt essnsensessessnsensenens | ersessseenee 14,800 XXX . 14,800 | ................. 0 ....14,800 XXX XXX
9799997. Total - Common Stocks - Part 4 396,156 XXX 262,017 | ... 134,139 . O 0. ..396,156 XXX XXX
9799999. TOtal = COMMON SOCKS. ...ttt ettt sttt eeb bbbttt nes | sritannens 396,156 XXX 396,156 | e 262,017 | ..... 134,139 | o0 o 0 | 134,139 | .o [ 396,156 XXX XXX
9899999, Total - Preferred and Common Stocks 597,056 XXX ] 596,156 | .o 262,017 | ...... 134,139 | o0 | i 0 LA34139 |0 | s 596,156 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks............cccoouvvvvvvnnnn. .1,057,420,361 XXX .1,058,972,995 | ...1,017,217,832 | ...... 571,971 | .......556,851 |..... 510,485 .618,337 | ...... 236,723 | ....1,038,541,537 | ....(242,204) | 16,762,836 |...16,520,632 | 27,989,731 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 1.
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) B.J/AC.V. | )/Accretion Items Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
Equity /
S&P 500 Index Call Spread Options..................... VAGLB Hedge - Equity Indexed Annuity.............. NA... Index | Societe Generale. O2RNE8IBXP4R0OTD8PUA41.... |01/17/2019|12/31/2019 | ....34,150 | ....85,608,852 | 2506.85.......... | ccocvvvcrcrcreicicrciess 11,887,639 | s 2,466,321 | | 2,466,321 | ...... 578,682 003
Equity /
S&P 500 Index Call Spread Options..................... VAGLB Hedge - Equity Indexed Annuity.............. N/A......... Index | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... | 10/19/2018|09/30/2019 | ....26,387 | ....76,892,152 | 2913.98.......... | ... 1,128,718 | oo | ovevesinisininnns 1420121 || 1,420,121 |...1,104,338 003
Equity /
S&P 500 Index Call Spread Options..................... VAGLB Hedge - Equity Indexed Annuity.............. N/A........ Index | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... |04/26/2019|03/31/2020 | ....25,606 | ....72,577,590 | 2834.4.......ccco. | covcveverevcrercrcrenens e 1,8551T1 | s 21,630,694 | ... | .......1,630,694 | ........(24,477) 003
Equity /
S&P 500 Index Call Spread Options...........cc..ceene. VAGLB Hedge - Equity Indexed Annuity.............. N/A......... Index | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... [04/26/2019|03/31/2020 | .....vvvovevvees | cevevrrmreerernnneenns 2930.03.......... (0) 003
Equity /
S&P 500 Index Call Spread Options..........cc......... VAGLB Hedge - Equity Indexed Annuity.............. NA......... Index | Societe Generale. O2RNES8IBXP4ROTD8PU41.... [01/17/2019[12/31/2019 | ..oovvvvvvvens | covverrmrrrnrrrerirs 258847.......... (0) 003
Equity /
S&P 500 Index Call Spread Options... . | VAGLB Hedge - Equity Indexed Annuity. Index | Societe Generale. O2RNES8IBXP4R0TD8PU41.... [10/19/2018 [09/30/2019 3007.52 (0) 003
0089999999. Total-Purchased Options-Hedging Other-Call OPHONS NG WAITANES. ... .cvuuuuirriessirsressseersessssreressssessssssesssits_ ersssseessssaseessssseesss1444E8s 4441888444888 8044££ 11004 £ 14 EEE 818 EEE 14 £E8 1804 4EE 1L E £ EE LR E st nnns e | nees 1,128,718 | .....3,542,810 | .o 0 ]....5517,136 |XX| ........ 5,517,136 | ....1,658,543 0 0 0 0 XXX XXX
0149999999. Total-Purchased OPHONS-HEAGING OtNET......... ... 0e_ ootiimaesosimmassmemoeoemems e mes e em e s | s 1,128,718 | .....3,542,810 | oo 0]....5517,136 [XX] ........ 5,517,136 | ...1,658,543 0 0 0 0 XXX XXX
0369999999. Total-Purchased Options-Call Options and Warrant ... 1,128,718 | .....3,542,810 | ..ccooocceccceecnd 0]....5517,136 [XX]........5,517,136 |....1,658,543 0 0 0 0 XXX XXX
0429999999, TOtal-PUICNASE OPHONS..........uuuiieiieieie e s | cneee 1,128,718 | ....3,542,810 | oo 0]....5517,136 [XX]........ 5,517,136 | ...1,658,543 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Foreign Exch
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 5.955 USD
Swap AFS Bond -- D8563#ABO0...........c.cccovvrvererrreierenniens D1 y Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 03/31/2011|05/06/2023 | ................. | ....12,053,850 [T =LV 120 R OO crerenn84,530 | .......2,386,800 | ... | ... 1,869,468 | .....ocoovvvuvvvrrnnns [ v 79,900 [ oo | v | v 118,288 | ...ocovvvvvvene 100/QL.......
Foreign
Pay Fixed CAD Receive Fixed USD Currency Currenc 4,04 USD
Swap AFS Bond -- C7051*AAS8. -y . E570DZWZT7FF32TWEFAT6... | 11/20/2015| 12/15/2025 | ... ....26,305,900 (3.86 CAD) 26,206 | . (421,859) | ... .(456,971) ..(1,062,290) ..334,451 .[100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 4.032 USD
Swap AFS Bond -- G7304*AA9.........coocvcmmercrenriercrsasrere [ (R y BNP Paribas......... ROMUWSFPUSMPROBK5P83 | 10/04/2017 | 10/31/2027 | ................. | -...13,280,000 (2.96 GBP) 85,107 584,000 | ... | oo 774,166 58,000 [ ..eouueeevuuumermannns | corrsserersrssesenn | eviiinns 191,785 | .oovevvvvverenns 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 4.032USD
Swap AFS Bond -- G7304*AA0.........ccooocmmercrcnerercriscrene D1 y BNP Paribas......... ROMUWSFPUSMPROBK5P83 | 10/04/2017 | 10/31/2027 | ................. | -...29,216,000 (2.96 GBP)| .ccvvveverererererirens [ covvivvievivisniiiinnnns ceen 187,235 | 101,284,800 | ... | 1,703,166 | ..oooovevevevvivinnnns [ o 127,600 | covvveevvvevvrnrerenns [ covvvievivisinenines [ e 421,928 | ..o 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 4.032 USD
Swap AFS Bond -- G7304*AA9.........ccocoovcvercrmnciererisesen D1 y BNP Paribas......... ROMUWSFPUSMPROBKS5P83 | 10/04/2017 | 10/31/2027 | ................. | -.....5,640,000 [P C=1S) R OO coonenn 42,554 292,000 | ... 387,083 | ..o | i 29,000 95,893 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Royal Bank of 4.172USD
Swap AFS Bond -- G1746#AB2.........cccvvvvvevererrierrerrenins D1 y Canada ROMUWSFPUBMPROB8K5P83 |02/15/2019|03/19/2031| ................. | ....19,227,000 (2.79 GBP)| cevvvvveverrrerereereees [ crvvevveenenmennennnnens ceverre 16,733 | 10000 183,000 | oo | s 957,996 | .oovvvevevrererrrrrnes | e 183,000 329,198 100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc 4.277 USD
Swap AFS Bond -- Q5664#ADS.............ccocovcceerirccereinceens D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 06/27/2018 | 10/01/2028 ................. | ....20,638,800 (4.42 AUD) 3174 |........982,800 | .| ..o 608,975 | .coovvevvvrrrcerrrines | v 81,200 [ ..oooueeeeuemiunninnns | v | eviiinas 314,073 | .o 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 4.2685 USD
Swap AFS Bond -- G7996#AD2...........coovvvvveerrrrrrcrrriinnens D1 y Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. |07/12/2018|10/12/2028 ................. | ....16,342,000 (1.82 EUR) 205942 | ........419,800 | .| ... 683,132 | oo | e 131,600 | covvvvvvvvvvvrnvnneens | covvevsvesensnnnines | e 249,090 | ..o 100/QL.......
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Statement as of June 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
Foreign
Pay Fixed SEK Receive Fixed USD Currency Currenc 3.34 USD
Swap AFS Bond -- W2710@AAS..........ococvcrevcrercrcrcren. D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 09/08/2016 | 10/26/2026 | ................. | ....25,000,000 [PV 4] N O ...138,360 | ......2,247,025 |... | ... 1,067,563 | ...ooooovvrvrvrrrnnnns 21,108,184 | s [ s | s 338,396 | ..o 100/QL.......
Foreign
Pay Fixed SEK Receive Fixed USD Currency Currenc 3.34USD
Swap AFS Bond -- W2710@AAB............ccormmmmerrrereeerernns D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... |09/08/2016 | 10/26/2026 | ................. | ....25,000,000 (2.52 SEK) | vovevvverererrvevinins | crevsmmrnereeereriinnns ...138,360 | .......2,247,025 | ... | ........ 1,067,563 | ..ooovverererenennnnns ...1,108,184 338,396 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 444 USD
Swap AFS Bond -- G1745*AGS..........coocceervecrcrcricrrrrscrs [ (R y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 03/13/2013|04/17/2023 ................. | ....14,920,000 (4.05 GBP)| covvveverenererernnens [ covieivievivissiiiinnnns 87485 | .......2,224,000 |... | ........ 2,159,915 58,000 [ ..oooueeeeuumeenminnns | s | ceviiinns 145422 | ...ooovvvevenes 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Barclays Bank 4.2575 USD
Swap AFS Bond -- GBB55@AAY..........cooourvrrnans D1 y C G5GSEF7VJP5I70UK5573..... | 10/11/2018|01/10/2029 | ................. | ....18,508,000 [V =S R OO ..134513 | ... 733,600 |...|..... 1,544,133 | ..o [ v 81,200 [ ..o | o | i 285,823 | ..o 100/QL.......
Foreign 43225 USD
Pay Floating EUR Receive Fixed USD Currency Currenc (EURIBOR 6
Swap AFS Bond -- LO175#ADA4.........ooveererereverreeneennns D1 y BNP Paribas......... ROMUWSFPUBMPROB8K5P83 | 11/18/2016 | 12/31/2028 | ................. | ....17,991,100 MONNS) [ ..ooorrverieirns [ rrerecreririiiin ..284573 | ... (1,343,000) | ... | cvrrrreree(949,285) | covovvvvvvverrrrrrrens [ e 159,800 | cvvvvvvrvrevrrerernens [ crvvemerenensnenenes [ eeveenen 277441 | oo 100/QL.......
Foreign 43225 USD
Pay Floating EUR Receive Fixed USD Currency Currenc (EURIBOR 6
Swap AFS Bond -- LOT75#ADA..........coovvevevveeveivereiiinninens [ (O y BNP Paribas......... ROMUWSFPUSMPROBK5P83 | 11/18/2016 | 12/31/2028 ................. | ....31,219,850 MONENS) [ ovvvvvevevevevevevenens | ovvesssssrssssss ...493,819 | ......(2,330,500) | ... | ..cc...(1,647,289) | ccccoccvrrrrcrcrrraccs | woveens 277,300 [ .oooeeerermmmmmnmnnnns | covrsserererssesene | ceveienns 481,442 | oo 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 6.669 USD
Swap AFS Bond -- 70645JAN2 Ly Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 03/03/2005 | 02/24/2025 | ... ......5,248,000 (5.5EUR) 52,821 508,833 62,428 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 6.669 USD
Swap AFS Bond -- 70645JAN2...........cccoocovcvvvncvvicisiccis D1 y Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 03/03/2005 | 02/24/2025 | ................. | ......7,872,000 [CRJ =1V L2} R OSSO, 19,232 | ... 1,048,200 | ... | oo 763,250 56,400 93,643 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 3.545 USD
Swap AFS Bond -- Q1297#AES.........cccoovvvvvivcvrncrncrrinens D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... |09/17/2014|11/12/2022 ............cv... | -...24,624,000 (1,65 EUR) | cevevvverernrerererreees [ covvevveeninssnninnnnnns ...257,633 | .......3,015300 |...| ........ 2,803,763 | ... | e 178,600 226,106 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc 4.3USD (0.64
Swap AFS Bond -- K7802#AWO...........cocooemmurevresrcriesscras [} (R y Citibank NA.......... E570DZWZ7FF32TWEFATS6... | 10/11/2018|11/19/2026 | ................. | -.....9,095,281 12010 N ORI ...165,738 | .........(375,280) | ... | weocvvve 232,013 | oo | e (158,864) | ...oovvvvvvvverrrreens [ covvvverivevininines [ ceneeeens 123,663 | ...ooovvvverenes 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc 4.3USD (0.64
Swap AFS Bond -- K7802#AWO...........cccoeouuiccresvcvicricrs D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 10/11/2018 | 11/19/2026 | ................. | ......8,904,720 12010 T O ...162,266 | .........(367,418) | .. | coccove 227,152 | oo | e (155,536) | .ovvvvvvvvvvvrrrvvvens [ covvevsvivsninenenns [ ceveeeens 121,072 | oo 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 3.929 USD
Swap AFS Bond -- N9061@AJ9... -y . E57ODZWZ7FF32TWEFATS... | 11/02/2017 | 12/15/2024 ... ......5,827,500 (1.6 EUR) 69,683 134,762 68,120 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 3.929 USD
Swap AFS Bond -- N9OB1@AJI........coccvmercrrrevicirriaenes D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 11/02/2017 | 12/15/2024 | ................. | ...13,986,000 (1.6 EUR)| covoovverrcrricviinns | v .. 167,238 | .........338/400 | ... | .oovvo 323,428 | oo | e 112,800 | covvvvvrervverereneens [ crvvevsrevenenenenes [ ceveenens 163489 | ..ooovvvvrerenene 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 3.43USD
Swap AFS Bond -- F1840#AAD...........covvvemmrevenrrererinninnens [ y BNP Paribas......... ROMUWSFPUSMPROBK5P83 |01/15/2016|03/30/2026 | ................. | ....49,230,000 | (1.839 EUR) 382,088 |...... (1,948,500) | ... | .ccc.. (4,767,137) | cooovvvrevvvinirrinnns [ o 423,000 639,679 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 484 USD
Swap AFS Bond -- G1745*AJ0........ccvccccccciccccsicccciscis D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 03/13/2013|04/17/2028 | ................. | ....29,840,000 (4.48 GBP)| ...ovvvevevvverercrnnens | covvivvievivisisininnnns ...138,646 | ......4,448,000 |... | .......: 4,092,656 | .....ocovvvevvvrrriens | o 116,000 | covvvvvvvvvvvvrvvveens | cvvvvvsvevennnnnines | e 442736 | ..o 100/QL.......
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Statement as of June 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.143 USD
Swap AFS Bond -- 92927KB@0... Ay . E570DZWZTFF32TWEFATS... [ 09/27/2016 11/15/2026) ... ...16,218,250 (1.2EUR) (272,600) | ... .(724,795) ...136,300 220,347 100/QL.......
4.105 USD)
Foreign (British Pound|
Pay Floating GBP Receive Fixed USD Currency Currenc| HSBC Bank USA 6 Month,
Swap AFS Bond -- GO566*ADT.........coouvvevevvveviviveeeinininnns D1 y NA 1IE8VN30JCEQV1H4R804...... 11/01/2016] 12/31/2029] .................| ...18,634,517 [1=10723) VPP [T ..13413 ...(684,757) | ... [ e (784,848) 88,258 302,091 100/QL.......
4.105 USD
Foreign (British Pound
Pay Floating GBP Receive Fixed USD Currency Currenc| HSBC Bank USA 6 Month!
Swap AFS Bond -- GO5B6*AD1..........cooovvvevvvveevinnevninnnnnnns D1 y NA 1IE8VN30JCEQV1H4RS804...... 11/01/2016] 12/31/2029] .................| ...18,634,517 [121073) VUSRI OSSO ..13413 ...(684,757) | ... [ o (784,848) | ..cvvvvvvvevevrrrrens | v 88,258 302,091 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc| 3.356 USD
Swap AFS Bond -- L2289#AAD.........coocvevrvrrererrrerersrsreres D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 05/02/2017[ 05/11/2027] ......covvovevers | -..0.4,991,087 [(LJSJN12079] [ IR ....76,074 1:(201,309) | oo [ cevvereee (SKEET:1) ] I ceed87,00) [ e | e 270,002 | oo 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc| 3.356 USD
Swap AFS Bond -- L2289#AAD.........coocoorvvercrcrercrcrincrere D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 05/02/2017[ 05/11/2027] .........ocovner. | -.....4,991,087 (L1 2N12079] [ IO ....76,074 1(201,309) | oo [ coveveeed (53,589) [ e ceed(87,100) [ o | e 270,002 | oo 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc| 3.356 USD
Swap AFS Bond -- L2289#AAI..........cccoovcccveveccicreviicrns D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 05/02/2017[ 05/11/2027] ..........cocner. | -.....4,991,087 (0.3UPY) s | e ....76,074 1(201,309) | oo [ ceveved ((SCRCT: ) Y IR (A TV[0) 1 O I 270,002 | v 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc| 3.356 USD
Swap AFS Bond -- L228#AAD.........cooerevrrerererrrerersrsseres [ R y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 05/02/2017[ 05/11/2027] ......cvvveverers | -....4,991,087 [(LJSJN]2079] [ IR ....76,074 1:(201,309) | oo [ cevvereeeed (53,589) | vvverrrererrrrreree ceed(87,100) [ e | e 70,002 | oo 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.5USD (1.69
Swap AFS Bond -- GI006@AJ5.. Ay . E57TODZWZ7FF32TWEFATS... | 04/13/2016| 05/04/2026 ... ...11,413,000 EUR) (104,307) | ... 95,193 .[100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.5USD (1.69
Swap AFS Bond -- GIO0B@AUS..........coucevererereriririririrnns D1 y Citibank NA.......... E570DZWZ7FF32TWEFAT6... | 04/13/2016| 05/04/2026] .................| ....10,000,000 [V [ IS 91,263 | ... (91,393) | oo [ e (CYETY.A) ) [ ECTT0 A [URITY I I 130,856 | ...ooovvvverenee 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Royal Bank of 3.34USD
Swap AFS Bond -- GA273*AKT........cooveveicrcrerescieicrcsese D1 y Scotland PLC RR3QWICWWIPCS8A4S074.. [ 10/13/2016(01/11/2024] .................| ....19,839,600 (1.32 EUR)| cevevevererererererenees | o ....195,756 ....(631,800) | .. | ...... (1,023,346) | ....oocovvvvevevrnrnns | v 169,200 | covvvvvvvvvvvrrvvreens [ covvensvevinnsininns | v 211294 | o 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 4.176 USD
Swap AFS Bond -- N9OB1 @AKB........cveveverererererererererenens D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 11/02/2017[12/15/2027] ........cvcvvver. | -.....5,827,500 (2.03 EUR)| cevvvvvererrrererrrreees | eovvivrvevivinnnininnnns ......54,840 141,000 || v VTV I I Y[V TN IV e BATT8 | v 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 4.176 USD
Swap AFS Bond -- N9OB1@AKB..........cooovrerevrrrrerernrerenens [} (R y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 11/02/2017[ 12/15/2027] .................| ....18,648,000 (2.03 EUR)| ccvvvvvcrerercrerecreces | o ....207 488 451,200 || v 234,232 | oo | e 150,400 | .ooovvvvvveerrnrrrenns [ cvvvvvenevivenininns | eeveene 271,291 | e 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| 4.226 USD
Swap AFS Bond -- G1737@ABS..........cocvvvevvvevevrenrerinniens D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 01/25/2018| 03/14/2032] .................| ......7,140,000 (2.83 GBP) 56,746 792,000 | oo 1,245,510 [ .ooooveeeevvivivvrnnns | v WAV LV[VIN Y NSRRI 127,300 | oo 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| 4.226 USD
Swap AFS Bond - G1737@ABS.........ccourerevmrmrmrmrerrnnnns [ R y Citibank NA......... E570DZWZ7FF32TWEFATS... | 01/25/2018| 03/14/2032] .................| -.....7,140,000 (2.83 GBP) 56,746 792,000 | f oo 1,245,510 | .ooovoveverervcerennns | v 29,000 | coovvvvrererrrerereees | e | v 127,300 | covvevvrerererene 100/QL.......
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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 of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 3.955 USD
Swap AFS Bond -- 249030C@4...........ccccoocveeeesvcvccrscrics D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 11/24/2015|12/11/2025 | ................. | ....15,954,000 [P0 =LV 20 T OO e 141729 | (1,105,500) | ... | ...... (1,780,461) | ...oovvvvvvvvvervnrnns [ o 141,000 202,666 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| JPMorgan Chase 4.615USD
Swap AFS Bond -- L8367#ABY..........coovoeeerererrreveeerinnns D1 y & Co TH6GLXDRUGQFUS7RNES7. |06/25/2014 |07/24/2024 | ................. | ...14,993,000 (BT EUR)| covvvvrereerrerererneees [ cevvenevenensnnsennnnens crrereenn21,593 | ....2,482,700 | ... | .. 2,061,367 | coverevrverereerrnrens [ ceree 103,400 | covvvvvrvrvvrrerereens [ crvvemenenensnenenes [ eeveenens LT A 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 4.886 USD
Swap AFS Bond -- G1745*AM3..........ocoovvvnreieverninieinnenens [ (R y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 04/10/2014 | 06/15/2029 | ................. | ....15,093,000 (4.51 GBP) | cevvvvvcrerercrererneens [ coviiivieiivissiiiinnnns weee 113,333 | .......3,666,600 | ... | ... 3,912,758 52,200 238,249 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 3.762 USD
Swap AFS Bond -- GB177H#ADS..........coovvvevveerrrereceririnnes D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 11/01/2016 | 05/18/2027 | ................. | ....21,996,000 (3.02 GBP)| covvvererererererenens [ covvvvvvivivssssinnnnnns cier88,283 | ..........(856,800) | ... | ....... (1,361,124) | .oooovevevvvvviriinnns [ e 104,400 | coovvevvvvvvvrnrereens [ covvvnsvensmsnnnines [ e 308,879 | ..o 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Morgan Stanley 457 USD
Swap AFS Bond -- GB596#AAG.........rvvvvevercrrenins [ R y Capital Sves 4PQUHN3JPFGFNF3BB653... |10/08/2014 | 12/20/2029 | ................. | ....19,284,000 (4.07 GBP) | cevvvvvevevererereereees [ wovvemvvenesmsssennnnens 132,082 | .......4,048,800 | ... | ........ 4,226,313 | covevervvererrrererens | v 69,600 | coovevrrererrrerereens | cervrreerrerseeeeees | cvrerens 312471 [ 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 3.72USD
Swap AFS Bond -- G1745*AS0.........coocvevererererercrcrsrrrenes [ (O y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 10/19/2016 | 11/10/2031] ................. | -...14,760,000 (2.91 GBP)| cevevvvererenererernnens [ covvivvvevivnsssininnnns corereeenn 87598 | i (875,200) | .. [ coeeeccrc(928,766) | e | e 69,600 259,589 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 3.224 USD
Swap AFS Bond -- D8286#AB6 Ly . E570DZWZ7FF32TWEFATS... | 10/05/2016 | 10/27/2027 | ... ....25,166,250 (1.31 EUR) (423,000) | ... | .......(1,195,516) ...211,500 363,204 100/QL.......
Foreign
Pay Fixed CHF Receive Fixed USD Currency Currenc 3.98 USD
Swap AFS Bond -- 249030C"6..........ooocvvvvverrerrrrcrcrrreereees D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 11/24/2015|12/11/2025 | ................. | ....24,591,777 (0.86 CHF)| w.oooovevvevucmmmmmnnnns | o cee379,181 | (1,015,106 | ... | vvvrrrrrre(638,130) [ covoovvveevevvcriirnns [ e (179,707) | covvveevevvvvrrrvevens [ cvvvemssesesnsssenes [ ceveeee 312,393 | .o 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 5.85USD
Swap AFS Bond -- D8563#AAL...........ccomeercrrreviiircrinenens D1 y Deutsche Bank AG 7LTWFZYICNSX8D621K86..... |03/31/2011 {05/06/2021 | ...........cocee. | ...47,506,350 | (5.736 EUR)| ..oocvcvrvevcrvrrannns [ v 316,439 | ......9,406,800 | ... | ... 8,358,505 | ..ovvvvvvvrerrrrrrrens [ e 314,900 323,257 100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc 4.355USD
Swap AFS Bond -- Q5664#AEA............coccovevevcvcrcrccerers [} (R y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 06/27/2018 | 10/01/2030 | ..........cccvcn. | -..... 7,371,000 (4.58 AUD)| ccvvvevercrmacscecsnes [ o | ceveeeeeeend (1,657) | .........351,000 | oo | overveees 183,152 | covvvevvvevevnnrvnnens [ v 29,000 | oooceevereenserereens | cenveeeneeensceeeees | e 123,687 | ..ooovvvvverenes 100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc 4.355USD
Swap AFS Bond -- Q5664#AEA...........ccoccovcvevcvcvcricirens D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 06/27/2018 | 10/01/2030 | ................. | ....11,056,500 (4.58 AUD) (2,485) 526,500 |... VAL Y N I 43,500 | coooovercrcenscncneens | e | e 185,530 | ..ovovvvevevinns 100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc 4.355 USD
Swap AFS Bond -- Q5664#AE4 Ly . E570DZWZ7FF32TWEFATS... | 06/27/2018 | 10/01/2030| ... ......5,159,700 (4.58 AUD) (1,160) | . 128,206 .1100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 3.401USD
Swap AFS Bond -- N8502#ABS...........ccocommrerrreviiieriannens D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 03/29/2017 | 04/18/2024| ................. | ....11,819,000 (1,09 EUR)| covevvverevnrereneeneens [ covvevvvenissnnnennnnens coreee 133,491 | (691,300) | .. [ e o(788,930) | i | v 103,400 | covvvvvvvrvvvrerereens [ cvvvenenevenenenenes [ eeveenens 129,545 | ..ooovvvvvererene 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Royal Bank of 6.5025 USD
Swap AFS Bond -- 70645JAN2...........cccoocceevevucrresssiccseae [ y Scotland PLC RR3QWICWWIPCS8A4S074.. |02/16/2005 | 02/24/2025 | ................. | -.....5,500,000 [CR LU LY T OSSN cereennnn56,145 | ...813,500 | ... | 504,484 | ..o | LY LUV TS VPPN cerreneeenl 1,322 | i 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Royal Bank of 6.5025 USD

Swap AFS Bond -- 70645JAN2...............coovmsessirirereees (D PR y Scotland PLC RR3QWICWWIPCS8A4S074.. |02/16/2005 | 02/24/2025 ................. | ......6,500,000 (5.5EUR) 56,145 | .........813,500 | ... | .o 504,484 | ..o | 47,000 | oo | e PRI < 77 SRR 100/QL.......
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.269 USD
Swap AFS Bond -- 879360C#0 Ay . E570DZWZ7FF32TWEFATS... [ 03/29/2017 | 04/18/2023] ... ...10,745,000 (0.92 EUR) (628,000) | ... (687,154) ...104,767 .[100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.9525 USD
Swap AFS Bond -- 48021PA*9...........ccomrevennrervrinnrerinnnens D1 y PLC G5GSEF7VJP5I70UK5573..... | 06/07/2017(06/27/2027] .................| -...13,515,600 [IRELCSLULY| U IS i 135,626 | ..........(132,000) | ... [ oo (CYLR0ZE) ) Y 112,800 | coovvvvvvvevvrnrnrnens [ evvvvnevesissninenns | v 191,107 | covvevvvvverenn 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.9525 USD
Swap AFS Bond -- 48021PA*9...........cooomrevervrrrcrcrnrerinnnens D1 y PLC G5GSEF7VJP5I70UK5573..... |06/07/2017(06/27/2027] .................| ....13,515,600 [IRELC =1L}/ R IS 000135626 | ..........(132,000) | ... [ ..o ((VLCHVZE) R [ 112,800 | covvvvvvvveverrvereens [ covvnmsvssnnnnisinns | v 191,107 | oo 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| JPMorgan Chase 3.89 USD
Swap AFS Bond -~ G2956@APS..........cccrererererermrererannnens D1 y &Co 7TH6GLXDRUGQFU57RNEY7. | 06/25/2015(09/23/2025] ...........ccv...| -...15,750,000 (3.43GBP) 80,345 3,054,000 |...| ........ 3,043,607 GECH0A [0 (RN IS S 196,692 | ..ovvvvrevererene 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.66 USD
Swap AFS Bond -- G1696#BHS.............ccoovvccrrrincccrirceces D1 y BNP Paribas......... ROMUWSFPUSMPROBK5P83 |09/16/2015( 11/19/2022] ................. | ....39,536,000 (IR Z21SLULY| TN ISR 2000 370,870 | .........(269,500) | ... | ....... (1,085,646) 329,000 | .oooeeeveveemnerinnnns [ v | i 364,063 | ....coccooereens 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.6717 USD
Swap AFS Bond -- 372460D*3...........ccccccooevvvevcvccrcsscracs D1 y PLC G5GSEF7VJP5I70UK5573..... | 10/18/2017] 10/30/2024] .................| ....17,664,000 [ROC=LVL:Y/| SR IS w0000 207,166 | ..........0604,500 | .| ... LSYACT: T [ I 141,000 | covvvvvvvvvvvrnverenns [ eovrvnerevennneninns | e 204,089 | ..o 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.6717 USD
Swap AFS Bond -- 372460D*3.........oovvvvvvrrerrerrreeererneenenns [ R y PLC G5GSEF7VJP5I70UK5573..... | 10/18/2017[ 10/30/2024] .................| ....17,664,000 [QRC=SLULCY! ST IS, c0reen207,166 | ..........0604,500 [ .| .ooovee GLYACT T R I 141,000 | covvvvrrererrrerernens [ ervvemenenenenenenes | eeveenen 204,089 | .cooovrrererene 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Barclays Bank 46605 USD
Swap AFS Bond -- G6750*AF9 -y PLC G5GSEF7VJP5I70UK5573..... | 10/11/2018(01/10/2034] ... ....10,568,000 (3.21 GBP) .[100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Barclays Bank 4.601USD
Swap AFS Bond -- GO566*ABS............cooocvereresercreriserers D1 y PLC G5GSEF7VJP5I70UK5573..... | 05/30/2013| 06/30/2025] ................. | ......9,661,136 |  (4.101 GBP) 56,454 | ......1,575054 | ... [ ...... 1,585,103 KICHEZTO R (OROOITY IR N 118,378 | oo 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Barclays Bank 4.601 USD
Swap AFS Bond -- GO566*ABS............cocoovcierrscieiereserere D1 y PLC G5GSEF7VJP5I70UK5573..... | 05/30/2013| 06/30/2025] ................. | ....10,539,421 [CRTOCET=12)] R IO cirrrnn81,586 | ... 1,718,240 | | 1,729,203 | oo | v LT0JvIT T Y ISR IR 129,140 | coovvvvvvvcrene 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Barclays Bank 4.601 USD
Swap AFS Bond -- GO566*ABS..........cccoeverererersrerersrereres D1 y PLC G5GSEF7VJP5I70UK5573..... | 05/30/2013| 06/30/2025] ................. | -.....9,661,136 |  (4.101 GBP) 56,454 | .......1,575,054 | .| .......1,585,103 | cooovorrrrrrrrrrrrrnns | crrvee RICHETTO R (RROITY IR SN ARERTETN IO— 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Barclays Bank 4.601USD
Swap AFS Bond -- GO566*ABS............cocooverererercreriscreres [} (R y PLC G5GSEF7VJP5I70UK5573..... | 05/30/2013[06/30/2025] ......covvvvvvees | 229,661,136 | (4.101 GBP) oo | o coeeeennn56,454 | ... 1,575,054 | .| 1,585,103 [ ..ooovvvveevrvevriinns | ervveren 36,940 | ..o [ e | i 118,378 | .oovevvveverene 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc| 3.68 USD
Swap AFS Bond -- L2289#ABT..........ccocovcccvcvcccicvcviccrns D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 05/02/2017[05/11/2032] .................| ......9,982,175 (0.65 JPY) oo | e w0 150,400 | ..........(402,619) | ... [ e (155,784) | ...ovvvvvvvevvvvvvnens [ o (174,200) | covvvvvvevvvverrrrrens | cvvvevevevisisisenns | e 179,082 | ..ovvvvvvverene 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc| 3.68 USD

Swap AFS Bond -- L228#ABT .........ooooevorercrescrcrcrcreree D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 05/02/2017] 05/11/2032] .................| .....9,982,175 (0.85 JPY) o | w0 150,400 | ..........(402,619) | . | ..o (155,784) | ..ovvvvvvvevrvvvvrees | v (174,200) | covvvvvvevveverrerrees | oo | v 179,082 | ..covvvvvvcvenee 100/QL.......
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 3.7USD (2.12
Swap AFS Bond -- GT059#AAL..........ccccvcccvcvcvcvcrcricirns D1 y Citibank NA.......... E570DZWZ7FF32TWEFAT6... | 03/01/2017 | 08/05/2024 ................. | ....22,131,000 (1212 [ IS cee167,751 | (721,800) | o | e (71,902) | oo | e 104,400 | coovvvvvvvvvvrnrereens [ covvvnsvesensninines [ e 249,995 | ... 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 3.895 USD
Swap AFS Bond -- G2686@AC2...........covervrvvevernrrraennns D1 y BNP Paribas......... ROMUWSFPUBMPROB8K5P83 | 10/27/2017 | 11/15/2032 ................. | ....47,131,200 (2.69 GBP) 293,738 | .......1,425600 |...| ... 2,567,694 | ..oovvvvreverrerrerens [ e 208,800 [ .oovevererevmnmrarenns | v | eeveenens 862,290 | ...ooovrvrerenene 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Royal Bank of 4.2375 USD
Swap AFS Bond -- G4133@AES.........cccooveccverevcvcrericins [ (R y Scotland PLC RR3QWICWWIPCS8A4S074.. |08/08/2018 | 11/07/2028 | ................. | -.....7,720,200 (VAL =S) O O cireeennn55,665 | ... 102,600 | ... | oo 452,512 | oo | v 34,800 [ ..oooueoeeuemieininins | e | i 118,124 | ..o 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Royal Bank of 4.2375 USD
Swap AFS Bond -- G4133@AES.........cccccooovevevevcvcrericins D1 y Scotland PLC RR3QWICWWIPCS8A4S074.. |08/08/2018 | 11/07/2028 | ................. | -.....5,146,800 (2.75 GBP) 37,110 68,400 | ... IR TCYZ/ N I YTV (VI T IS PR £ 1< I ISR 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Royal Bank of 4.2375 USD
Swap AFS Bond -- G4133@AES.........oovvvveveeerrrererrrnnens D1 y Scotland PLC RR3QWICWWIPCS8A4S074.. |08/08/2018 | 11/07/2028 | ................. | ....25,734,000 (2.75 GBP) | cevvvvvererererererreees [ cevvevevenenssnnennnnens v 185,550 | .........342,000 | .| .o 1,508,372 | .ooovvvvvermneevnnnnns | crvrene 116,000 393,747 100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc| JPMorgan Chase 4.545USD
Swap AFS Bond -- Q7794#AF0...........ooovevrrrrererrrerenninnens [ (O y &Co 7H6GLXDRUGQFU57RNEY7. |06/11/2014|08/14/2029 | ................. | ....20,636,000 (6.28 AUD)| evcvcvererecrrnscecsnss | covvernrnverennnnennenns | cevereeed (19,299) | ........5,192,000 | ... | 003,766,489 | oo | e 63,800 328,422 100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc 4.541USD
Swap AFS Bond -- 87124VC@6... Ly . E570DZWZ7FF32TWEFATS... | 10/02/2018 | 02/05/2039 | ... ......1,196,000 (4.76 AUD) (2,994) | . ....159,357 .1100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc 4.541 USD
Swap AFS Bond -- 87124VC@B...........cccvcccvcvcvcccvcrcrens D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 10/02/2018 | 02/05/2039 | ................. | -.....7,196,000 (4.76 AUD) (2,994) | .........1176,000 | ... | .cccceccc.. YA T0ICH I [ I 29,000 | cooooveieieeeieieienes | cevveeeeeeeneeeeeees | e 159,357 | ..oovvvvvverenee 100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc 4.541USD
Swap AFS Bond -- 87124VC@B........ccoeererevmrmrermeerermnennns D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 10/02/2018 | 02/05/2039 | ................. | -.....7,196,000 (4.76 AUD) (2,994) | ... 176,000 | oo | e A0 [ I 29,000 | coovvvvreveeriereieens | cevvrrerenerseeeenes | cveereen 159,357 | .ovvevvvvverenene 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Royal Bank of 418 USD
Swap AFS Bond -- N8505#AAL...........coocevcveverereirreinienens [} (R y Scotland PLC RR3QWICWWIPCS8A4S074.. | 10/24/2018|01/24/2029 | ................. | ....17,106,000 (1,61 EUR)| coveevrcrerercrccerneees [ covviieiiiivinsiiiinnnns e 192,052 | 46,500 | | 476,638 | ...ooocvvvvvvcerrrices | e 141,000 | covveervvveeerereeenns [ eovveienenisininines [ ceveeee 264,702 | oo 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Royal Bank of 4.18 USD
Swap AFS Bond -- N8505#AAL...........cooveeerrvevererrriieneiens D1 y Scotland PLC RR3QWICWWIPCS8A4S074.. | 10/24/2018|01/24/2029 | .................  ......5,702,000 (I =LV 20 O O crreenen84,017 | 15,500 | | 158,879 | .ovovvvvvvvevcrrvinens [ v 47,000 88,234 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.8929 USD
Swap AFS Bond -- 372460D@1... -y PLC G5GSEF7VJP5I70UK5573..... | 10/18/2017 | 10/30/2027 | ... ....29,440,000 (1.81 EUR) 320,672 | .......1,007,500 605,937 ....235,000 ...425,093 .1100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 3.03USD
Swap AFS Bond -- G1591#AUB............ccooemmmrrrerriicricns D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 11/01/2016 | 02/20/2025 | ................. | .....7,330,200 (2.31 GBP) 20,825 (287,400) | ... | corrrrrrr-(394,358) | oo [ v KT 1 IO B PR .7 4 s < T OSSR 100/QL.......
Foreign
Pay Fixed DKK Receive Fixed USD Currency Currenc| JPMorgan Chase 3.935USD
Swap AFS Bond -- K3752#AH.........coovvvvvvveenivrenninienenens [ y &Co 7TH6GLXDRUGQFU57RNEY7. |06/09/2015|08/27/2025 | ................. | ....24,858,757 (2.35 DKK)| weoovvveevemeeeiennnenns | covsesrsesssscssssssis w0 196,639 | ..........(284,483) | .. | ....... (1,835,978) | ..ooovvvevvvvvivinnnns [ o 196,932 | .oovvvvvvvvvvrnrnvenns [ covvesevisisininines [ ceveeee 308,599 | ..o 100/QL.......
5.59 USD
Foreign (British Pound
Pay Floating GBP Receive Fixed USD Currency Currenc| Bank of America 3 Month

Swap AFS Bond -- GBI70*AES.........ccocccvvvrrrsrsirrrirere (D PR y Corp B4TYDEB6GKMZO031MB27.. |11/21/2013|01/02/2025] ................. | ....16,000,000 (121073 SRR P 231,440 | .......3,397,335 | ... | ........ 4913514 | oovvvvevevevevvverees | v CYCY L [ IR LR VAT p— 100/QL.......
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
5.59 USD
Foreign (British Pound
Pay Floating GBP Receive Fixed USD Currency Currenc| Bank of America 3 Month
Swap AFS Bond -- G6970*AES.... Ay Corp B4TYDEB6GKMZO031MB27... | 11/21/2013]01/02/2025] ... ......9,000,000 LIBOR), ...1,911,001 2,763,852 32,385 ...105,679 .[100/QL.......
5.59 USD
Foreign (British Pound|
Pay Floating GBP Receive Fixed USD Currency Currenc| Bank of America 3 Month,
Swap AFS Bond -- GBI70*AES..........cocoovorerercrcrcrcrircrers D1 y Corp B4TYDEB6GKMZO031MB27.. | 11/21/2013]01/02/2025] .................| ....40,000,000 [1=10723) VPP [T ...578,600 | .......8,493,339 | ... | ..... 12,283,786 | ..o | e 143,934 | ...ooovvvvvvvrrverenns [ v | e 469,684 | ................ 100/QL.......
5.59 USD
Foreign (British Pound
Pay Floating GBP Receive Fixed USD Currency Currenc| Bank of America 3 Month!
Swap AFS Bond -- GBI70*AES............coooovererrrciererireree D1 y Corp B4TYDEB6GKMZO031MB27.. | 11/21/2013]01/02/2025] .................| -.....9,000,000 [121073) VUSRI OSSO ..130,185 | .....1,911,001 | .| ........ 2,763,852 KPZARCI: R [N IR S 105,679 | .oovvvvvvvcrene 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Barclays Bank 43945 USD
Swap AFS Bond -- GB750*AE2.........coocvevrrereressierersrereres D1 y PLC G5GSEF7VJP5I70UK5573..... | 10/11/2018(01/10/2029] .........ccvcrer. | -...15,852,000 (2.96 GBP)| .vvvvveveverererrrreees | covvivvvevivinnneninnnns ...116,686 | .........616,800 |...| ........ 1,331,727 | oo | v (G JTI[VIN RN IVOTRRROTORY IS 244806 | ..coovoverereeee 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| JPMorgan Chase 4.165 USD
Swap AFS Bond -- L836T#AAT........coovevervcrcrcrcscrcriscsene D1 y &Co 7H6GLXDRUGQFU57RNE7. | 06/25/2014|07/24/2021] .................| ....19,082,000 (2.67 EUR) 26,175 | .......3,159,800 | ...[ ....... 2,793,482 | ..oovvvvvvrerrrrrriens | e 131,600 | covvvvvvvvevvrnrernens [ evvveieresisineninns | v 137,221 | oo 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| 4.025USD
Swap AFS Bond -- G247T9@AAT........cocvvrvvevvvvrevrrererirniens D1 y Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 09/16/2014 12/16/2024] .................| ...48,642,000 (3.63 GBP) 293,695 | .....10,554,000 | ... ...... 10,635,312 [ oo | e 174,000 | covvvvvvvvvvvrrvernens [ evvrvnvrivimnneninns | v 568,742 | ...cccooooerens 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 6.48 USD (5.5
Swap AFS Bond -- 70645JAN2..........ccveverevssscrsessssicsene [ R y Deutsche Bank AG 7LTWFZYICNSX8D621K86..... [ 02/15/2005]| 02/24/2025( .................] ......2,602,000 EUR) 23218 327,400 ZIUVRLT A R LCKTI/U) RN P— crrrernn30,983 [ 100/QL......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 6.48 USD (5.5
Swap AFS Bond -- 70645JAN2 Ay Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 02/15/2005 02/24/2025] ... ......2,602,000 EUR) 23218 327,400 200,367 .[100/QL.......
5.08 USD
Foreign (British Pound|
Pay Floating GBP Receive Fixed USD Currency Currenc| Barclays Bank 6 Month,
Swap AFS Bond -- GO566*ACS...........couwwvvmvvevivvveeernnnnnnns D1 y PLC G5GSEF7VJP5I70UK5573..... | 06/27/2014(06/29/2029] .................| ....23,828,000 LIBOR), 325,286 | .......6,0563,600 |...[ ... 8,497,732 | oo | 81,200 [ ..o [ v [ i 376,857 | ..o 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.224 USD
Swap AFS Bond -- 24906PC*8...........cccoocceremmmvivrcssiriirrs D1 y Citibank NA.......... E570DZWZ7FF32TWEFAT6... [ 10/05/2016 10/27/2027| .................] -.....8,388,750 (1.31 EUR) 80,705 | .........(141,000) | ... | ......... (398,505) | .ovevvvvvvvevrrrrrvens | v 70,500 [ oo [ o | i 121,088 | ..oovvvvvvevenee 100/QL.......
0879999999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0..11,867,426 | ......86,373,491 [XX] ......88,053,009 0[..7,783,615 0 0 |..19,800,984 XXX XXX
0909999999. Total-Swaps-Hedging Effective 0 0..11,867.426 | ......86,373,491 [XX] ......88,053,009 0]..7,783615 0 0 |...19,800,984 XXX XXX
Swaps - Hedging Other - Interest Rate
Interest 3 Month Libor
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio HEdge...........cccouerueseerersssecrecsesreries D1 Rate | Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | 09/21/2006(03/01/2022] .................| ......6,750,000 | USD (5.3135) (89,523) (621,113) | cee [ v (621,113) | ...ccon (69,016) 55,161 004
0919999999. Total-Swaps-Hedging Other-Interest Rate. 0 0 f. (89,523) (621,113) [XX] .......... (621,113)] ........ (69,016) 0 0 0]......55161 XXX XXX
0969999999. Total-Swaps-Hedging Other. 0 0. (89,523)] ..........(621,113) [XX] .......... (621,113)] ........ (69,016) 0 0 0f....55161 XXX XXX
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Statement as of June 30, 2019 of the

NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
1159999999. Total-Swaps-Interest Rate 0 0 ... (89,523) (621,113) [XX] .......... (621,113)] ....... (69,016) 0 0 0].....55161 XXX XXX
1179999999. Total-Swaps-Foreign Exchange. 0 0]..11,867,426 | ...... 86,373491 [XX] .....88,053,009 0]..7,783615 0 0]..19,800,984 | XXX XXX
1209999999. Total-Swap 0 0]..11,777,902 | ...... 85,752,378 |XX] .....87,431,896 | ........ (69,016)] ....7,783,615 0 0]..19,856,144 | XXX XXX
1399999999. Total-Hedging Effective 0 0]..11,867,426 | ...... 86,373491 [XX] ......88,053,009 0]..7,783615 0 0]..19,800,984 | XXX XXX
1409999999, TOtaI-HEAGING Ol et L e | s 1,128,718 | .....3542,810 .(89,523) .......4,896,023 |XX| ....... 4,896,023 | ...1,589,527 0 0 0]......55161 XXX XXX
1449999999. TOTAL. 11,777,902 | ...... 91,269,514 [XX 2,949,032 | ...1,589,527 |...7,783,615 0]...19,856,144 XXX XXX

128,718

3542810 | ...

Code Description of Hedged Risk(s)

001 REBALANCES PORTFOLIO DURATION

002 MANAGES CASH FLOW RISK

003 HEDGES THE EQUITY RISK OF A LIABILITY

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

007 REPLICATION OF AN INDEX

008 HEDGES THE CURRENCY RISK OF AN ASSET

009 HEDGES THE CURRENCY RISK OF A LIABILITY

Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
QL Qualitative Approach for Assessing Hedge Effectiveness
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Statement as of June 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 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) Hedged, | Schedule | Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / 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 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
Other
VAGLB Market Risk Capital Equity / SNZ20JLFK8MNNCLQOF3
FAU9..... [ oo 3| 581,700 |S & P 400 E-Mini Futures........ Hedge NA........ Index |09/15/2019| CME................ 9 06/15/2019] ..1,994.6712 |..1,950.0000 | ...........(6,972) | ..... (13,401) | oo (13,401) | 1o 17,081 | i 1] 100
1319999999, TOAI-LONG FUIUIES-ONET. ... oot s ness s € eess oo £EEs 0008001008110+ 4EEEE 4100811080810 0 0 0 0 ].....(13,401) ] ... XXX XXX
1329999999, TOAIFLONG FUIUMES. ...ttt eetesis e ees e E s R R LR eEEEEeEEE L eEEEE£EEEEfEEE 4 eeEEEeEELEeLEEE L L L L eEE L L LRk 0 0 0 [ (13,401) XXX XXX
Short Futures
Hedging Other
VAGLB Hedge - Equity Equity / SNZ20JLFK8MNNCLQOF3
ESU9..... [ o M 1,586,723 | S&P 500 Mini Futures............. Indexed Annuity N/A........ Index [09/15/2019| CME................. 9 06/15/2019| ..2,884.8986 |..2,944.2000 | ........... (7,315) | oo | e [ e [ e | o (32,616) | ........... (32,616) | .......... 62,632 | ..o ] 50
VAGLB Market Risk Capital Equity / SNZ20JLFK8MNNCLQOF3
ESU9..... ...11,085 {1,600,671,963 |S&P 500 Mini Futures............. Hedge N/A........ Index  [09/15/2019| CME................. 9 06/15/2019|..2,887.9451 |..2,944.2000 | ....(7,512,829) | ..... .(31,179,287) | ....(31,179,287) | ....63,115,746 | .................c. ] 50
VAGLB Market Risk Capital Equity / SNZ20JLFK8MNNCLQOF3
FAUO..... |..... 2,512 | ..478,610,850 |S & P 400 E-Mini Futures........ Hedge N/A........ Index |09/15/2019| CME................ 9 06/15/2019| ..1,905.3288 |..1,950.0000 | ....(5,837,632) | ..... .(11,221,403) | ....(11,221,403) | ....14,302,819 | .....ccvvcvrrence LI [ 100
VAGLB Market Risk Capital Equity /
MFSU9...|..... 8,203 | ..771,868,895 | MSCI EAFE Mini Index Futures| Hedge N/A........ Index |09/15/2019| NYF................. 5493004R83R1LVX2IL36.... |06/15/2019] ..1,881.8499 |..1,923.3000 | ....(3,982,644) | ..... ..(17,000,757) | ....(17,000,757) | ....46,706,221 | .......c.ccooemueee 1] s 50
RUSSELL 2000 MINI Index | VAGLB Market Risk Capital Equity / SNZ20JLFK8MNNCLQOF3
RTYUO... |.... 1,838 | ..140,272,580 | Futures Hedge NA........ Index  |09/15/2019| CME................ 9 06/15/2019] ..1,526.2898 |..1,567.1000 | ....(1,627,810) | ..... | (3,750,459) ] ...... (3,750,459 | ....10,465,200 | ........ccc.co..... 1] 50
13429999999, TOtal-SNOrt FUUIES-HEAGING OhET...........oocoreeeeeeeeeeees  eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e 4208050888 ..(18,968,230) 0 0 0 0 | ..(63,184,522) | ....(63,184,522) | ..134,652,619 XXX XXX
1389999999. Total-Short Futures ..| -.(18,968,230) 0 0 0 0 | ..(63,184,522) | ....(63,184,522) | ..134,652,619 XXX XXX
1409999999. Total-Hedging Other. .| ..(18,968,230) 0 0 0 0 | ..(63,184,522) | ....(63,184,522) | ..134,652,619 XXX XXX
1439999999, TOtAI-OtNE . ...t et LEEE L | annieeannd (6,972) 0 0 0 [ (13,401) | ..ooceeeeee (13,401) | covvveeee 17,081 XXX XXX
1449999999, TOTAL..... oottt fhs e s LR LR LR LR LR LR LR LR eEEEEeEEEE £+ eEEEEeEEE L oeEE Lo EE LR ..(18,975,202) 0 0 0 0 | ..(63,197,923) | ....(63,197,923) | ..134,669,700 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Bank of America - Life ..126,811,050 ..134,669,700
TOAI NEE CASH DBPOSIES. ... ...ieeoieiiesieitisssiie etttk 08844k e0k b s o0t oEEE ek oL e LE 0L o4 E b EE L b 080 E 0L EE L8 £0E oL eLE 4L E oL L 0L oL e0E oL E 4L L0 E o0 E b oLE b b e00E € eLE b oL L oL L Ee0E L0k ..126,811,050 ..134,669,700

Code Description of Hedged Risk(s)

1 HEDGES THE EQUITY RISK OF A LIABILITY

2 HEDGES THE INTEREST RATE RISK OF A LIABILITY
3 REBALANCES PORTFOLIO CURRENCY EXPOSURE
4 REBALANCES PORTFOLIO DURATION

5 HEDGES THE EQUITY RISK OF AN ASSET
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Statement as of June 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exct Traded Derivatives
0199999999. Aggregate SUm of EXChANGe Traded. ... ..ot eesnesen s XXX XXX XXX 134,669,700 [ ..o | ................. 134,669,700 ...(18,975,202) ‘ 134,669,700 | ..oovovriennnns 134,669,700
NAIC 1 Desi
Bank of America Corp........ B4ATYDEB6GKMZO031MB27 | Y. | (STOTIIRTON IO 25,223,091 AB,T12,676 | v | e 0 22,725,003 | ....comverrrernnrerenirerienns | cvververisnirenisnsneenineneen0 | 868,915 0
Barclays Bank PLC..........ouuiuiiiiiiiieiseieiesis st G5GSEF7VJP5I70UK5573... | Y. Yo | e 21,036,000 ..16,475,102 (264,000) | ........ 0 20,593,416 | ...ccoovvirins (1,052,151) | cooovevrccrnnivciienenn0 [ e 2,808,747 0
BNP Paribas.........c.cccuevenee ROMUWSFPUSMPROB8K5P8Y Y. Y. 3,586,400 (5,891,500) | ........ 0 5,432,109 | ..o (8,449,356) | ....oovvvrrrerernrireriennd [ e 3,334,521 1,029,421
CHIDANK NA....... s E570DZWZ7FF32TWEFAT76 | Y | (TR I 10,805,000 23,137,549 | .o (9,588,439) 2,744,110 20,228,263 (10,970,768) | ..o | s 7,616,652 | oo 7,616,652
Credit SUISSE IN........verriireiiei s E58DKGMJYYYJLNBC3868. | Y Y (621,113) | ........ L0 O RUNPOROO PO (621,113) 55,161 0
Deutsche Bank AG. TLTWFZYICNSX8D621K86.. | Y. Yoo | e 22,625,000 ..24,749,400 2,124,400 22,536,104 1,228,264 | ...ooovverinn 1,228,264
HSBC Bank USA NA..........cuiiiieiinieeiesisie i 1IE8VN30JCEQV1H4R804... | Y Y (1,369,514) | ........ 0 [ o | s (1,569,696) | ... 604,182 | .... 0
JPMorgan Chase & Co.................. TH6GLXDRUGQFUS57RNE97| Y. | (STTTIRTON I 10,936,000 (284,483) 2,668,017 11,664,924 | ... (1,835,978) | o0 | 1,139,750 | oo 1,139,750
Morgan Stanley Capital SVCS..........ciuieriiiiiieisies s 4PQUHN3JPFGFNF3BB653. | Y Y ..4,280,000 | ...cooovrrererennn 4,048,800 | oo | e 0 B,226,313 | e | e | e 312,171 | ... 80,971
Royal Bank of Canada.............. ROMUWSFPUBMPROB8K5P8Y Y. Y. ..1,060,000 | ...cooverirerreee 183,000 | oo | s (01 957,996 | ...ovveiieeee 329,198 0
Societe Generale... O2RNEB8IBXP4R0OTD8PU41.. | Y. Y ...5,286,000 ..231,136 .5,517,136 0
Wells Fargo & Co... KB1H1DSPRFMYMCUFXTO09] Y. Y ...3,400,000 ..419,800 [RTORRTPIPOTNRIRROTN IPTROTON (U 683,132 | .o 249,090 | .... 0
0299999999 TOtal NAIC 1 DESIGNAtION. ......verteretisieserieiss s sers s sns ettt enbeniss | eeserseneensenes 104,651,091 | .ooovivinnens 107,718,363 | ..o (18,019,049) 7,767,663 114,564,396 | ..o (24,499,061) | ........ 231,136 18,546,651 | ...ovvvivinnnns 11,095,058
NAIC 2 Desif
Royal Bank of Scotland PLC RR3QWICWWIPCS8A4S074 | Y. Y. ...3,590,000 2,202,000 (631,800)] ........ 0 ..3,907,043 ...(1,023,346) | ... L0 s 1,309,494
0399999999. Total NAIC 2 Designation. 2,202,000 (631,800) 0 ..3,907,043 (1,023,346) | ... .0 ..1,309,494 0
0999999999. Gross Totals....... 244,590,063 | ....ccoovriinnnns (18,650,849) 142,437,363 | .o 118,471,439 ..(44,497,609)] ........ 231,136 154,525,844 ..145,764,758

1. Offset per SSAP No. 64

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

244,590,063

(18,650,849)




Statement as of June 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

6030

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)
Collateral Pledged by Reporting Entity
Bank of America Corp - CME...........cocvevvrnrernrinernineienns SNZ20JLFKBMNNCLQOF39.. | CaSh......cuvereriiiirirriernirneierssissienissssssensnssssenssssssissssnnnnnnnnes | L GBS Muiiitiiiisiisissi sttt | ersneenr s 87,963,479 | ..ovvivrerireericnienn | e 87,963,479 | oo | v | IS
Bank of America Corp - NYF... ... 5493004R83R1LVX2IL36........ CaSN...eceeierresnenenenessnssnensnsennnnnnnnnes | | BB8M bt | erbeene et 46,706,221 | ..o | ceverreeineind 46,706,221
BNP Paribas - OTC v ROMUWSFPUBMPROBKSEP83 [ Cash...........cvurririiiiniiieiieriiiinissisesississssnnssiscsinsnnnnnnnns | | GBS Mttt | cebnsianiinsians 1,080,000 1,080,000
Credit Suisse Intl - OTC ES8DKGMUYYYJLNBC3B68... | CaSN........cvererririririerierineissiseireneninessssissisenisnssesnnsnnenens | B8N | e 645,000 645,000
HSBC - OTC. ... 1IE8VN30JCEQV1H4R804..... CaSN. i | LBttt | erbene s 1,230,000 1,230,000
0199999999, TOHAIS. ...ttt etttk h ekt b b E e s 484 o8 1o E oL EeeE e e b e b Lo E Lo h LR L E oL E e f £ EE e E LR E e E SRR h LS E bbbt N I 137,624,700 | ..ovovviiiiiciininend (U 137,624,700
Collateral Pledged to Reporting Entity
Barclays Bank PLC - OTC G5GSEF7VJP5170UK5573..... | Cash.. 21,036,000 XXX
Citibank NA - OTC, E570DZWZ7FF32TWEFAT6.. | Cash.. ..10,805,000 XXX
Deutsche Bank AG - OTC . TLTWFZYICNSX8D621K86.... | Cash.. ..22,625,000 XXX
JPMorgan Chase & Co - OTC. TH6GLXDRUGQFU57RNE97. | Cash.. 0,936,000 XXX
Morgan Stanley Capital Service - OTC, w.. 4PQUHNBJPFGFNF3BBE53... | CaSh........vureviieiereriiirinrirereninsiesssiseeesissssnssensnnesennnseninnieeninens | L8Nttt | enieeieni e 4,280,000 XXX
Merrill Lynch Capital Services - OTC... vve. ROMUWSFPUBMPROBKSEP83 | CaSh.......ovvuverirrirerinieirerieisinnierssinsiesssisesesssssssssssnnneennennnes | L8Rttt | anbessesseieniae 1,060,000 XXX
Royal Bank of Scotland - OTC. .... RR3QWICWWIPCS8A4S074..| Cash.. .....3,590,000 XXX
Societe Generale - OTC.... O2RNEBIBXPAROTDBPUA.... | CaSh....ouciuriiiiericiieeinecineissiiseniesiseisnssississsssssssssnsnnsnnsensinnne | | GBS ittt ittt bbbt | neisesien it 5,286,000 XXX
Wells Fargo - OTC . KBTHIDSPRFMYMCUFXT09. | CaSh.....cciviivrirriernnieierisisirenisensnsssienssssesessssssssssssmnmeemnnoeenes | L8Nttt bbbt | snsessenssesensan 3,400,000 XXX [ .
Bank of America - OTC B4TYDEB6GKMZO031MB27.. | Treasury. 912810 RZ 3 |U S Treasury Nt. 483,274 XXX 11/15/2047.
Bank of America - OTC.... ... BATYDEBB6GKMZO031MB27.. | Treasury 912828 5P 1 |U S Treasury Nt creeenn405,534 XXX 11/30/2023. | ..
Bank of America - OTC.... ... BATYDEBBGKMZO031MB27.. | Treasury. 912828 D7 2 [ U S TIEASUNY NE..ooueeeieeiieiicetcieieiseiies et enssens | cesenissnessesen 2,471,059 XXX 08/31/2021. | ..
Bank of America - OTC.... ... BATYDEBB6GKMZO031MB27.. | Treasury 912828 F9 6 |U S Treasury Nt s | e 725,366 XXX 10/31/2021. | ..
Bank of America - OTC.......c..ccuvrueimrinenierinsiensiieniens B4TYDEB6GKMZO031MB27.. | Treasury. 912828  HB 6 | U S TIEASUNY Nb...o.euuieuiiiiiceicireie ittt enssens | cesenisnessesen 2,683,818 XXX 01/31/2022.
Bank of America - OTC.... ... BATYDEBBGKMZO031MB27.. | Treasury. 912828 M8 0 | U S TIEASUNY NE..o.oieuieeieeriiceieeieeeetseti st esstens | eesenssnsisnnsan 1,458,038 XXX 11/30/2022. | ..
Deutsche Bank AG - OTC ... TLTWFZYICNSX8D621K86.... | Treasury 912828 M8 0 |U S Treasury Nt s | s 465,160 | ... . XXX 11/30/2022. | ..
Bank of AMerica - OTC.......c.vvuuemerinerierierisseserinnins B4TYDEB6GKMZO031MB27.. | Treasury. 912828 N3 0 [ U S TIEASUNY NE..ooooeeieeieiiiceiciieeeeetseiie sttt ens | cerenssssesensans 1,204,196 | ..oovvvrvirrrnnne 1,188,000 XXX 12/31/2022.
Deutsche Bank AG - OTC .. TLTWFZYICNSX8D621K86.... | Treasury 912828 N3 0 | U S TIASUMNY NE...ouioeieiiiiciiei ittt | senbsreisnsssnnsiees 561,553 ...554,000 XXX 12/31/2022. | ..
Bank of America - OTC.... ... BATYDEBBGKMZO031MB27.. | Treasury. 912828 Q2 9 |U S Treasury Nt et | e 8,854,711 | ... 8,929,000 XXX 03/31/2023. | ..
Deutsche Bank AG = OTC......c.ovvumerrererneernenineiseisenienes 7LTWFZYICNSX8D621K86.... | Treasury 912828 T3 4 | U S TIASUNY NE..oouioeieiiiiciieiceieesti st | eebsreisnessensses 237,818 | oo 241,000 XXX 09/30/2021.
Bank of America - OTC.... ... B4TYDEB6GKMZO031MB27.. | Treasury. 912828 V8 0 | U S TIEASUNY Nb...ouoouiiuiiiiiceiciiiee bbb enssens | ceresieenessisen 3,512,536 3,438,000 XXX 01/31/2024. | ..
Bank of America - OTC.... ... BATYDEBBGKMZO031MB27.. | Treasury. .| 912828 W4 8 |US Treasury Nt et | et 2,160,029 | ... 2,125,000 XXX 02/29/2024. | .........V.
0299999999, TOAIS. ... .vucvveeveseieseeseesseeessesse s esse bbbt es s s b e et R e £1eEs e e b e R R RS sS4 E LR R R £ s AR R R LR AR e ekb e bRttt | e 108,241,091 | ..oovvcrrnne 25,109,000 XXX XXX XXX




Statement as of June 30, 2019 of the NATlONWIDE LIFE |NSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

1 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Industrial & Mi (Unaffiliated) - ial Mortgage-Backed Securities
04012M AP 4 | Argent Securities INC RMBS Ser 2008-M1 C........oviuririiiiiriiiinrisiesseiesssiesessssssssesessssssesssssssessessssssessessne | sonsssessessnes BFM.cvovicierns | v 460,146 | ..oooveriernnd 632,765 |07/25/2036.......
36829) AA 9 | GE Capital Commercial Mortgage RMBS Ser. 140,165 | oo 216,326 |08/25/2036.......
362334 BQ 6 | GSAA Home Equity Tr RMBS Ser 2006-3 CI A... OO OO OO PO PP PP PO PO 5673 |..... 5,673 |03/25/2036.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUNMHIES. ... ..o i ssissisnines covessnsesessssnssnssseesnssnsensnssens | ceserssessssssansened 605,984 XXX
3899999.  Total - Industrial & Miscellaneous (UN@ffilIBEa). ...t bt ebsensens e sen st ensennns | frenieninns s 605,984 XXX
Totals
6599999.  Total - Residential Mortgage-Backed SECUMHIES. .. ... .. iuuiuriiiiisiisiireisste sttt b sbsensenbensenssenens s enssnssensensns | dnensessnnssssssnsan 605,984 XXX
7099999, SUDIOMAL = BONGS......veveieieeiii et eesentens ettt st | fenieninnsenrennid 605,984 XXX
Cash Equivalents (Schedule E Part 2 Type)
000000 00 0 |Overnight Repos SEC LENDING ONLY.......coiiiiuiimimmiriiisiiiisissnsssessenesssssssnssssssensessssenssssesssssssssssensssssssnsssnsssns | sensnsenssnnes | coes 88,417,603 88,417,603 |07/01/2019.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type)........cccoo..... 88,417,603 88,417,603 XXX
9999999.  Totals..... v, 89,023,587 89,272,367 XXX

General Interrogatories:

1. The activity for the year:  Fair Value §.....(11,243,264)  Book/Adjusted Carrying Value $.....(11,322,382)

2. Average balance for the year:  Fair Value $.....109,350,603  Book/Adjusted Carrying Value $.....109,650,735

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: $....5673NAIC 2: §.......... ONAIC3: §......... 0 NAIC4: §.......... ONAIC5: §.....849,091 NAIC6: §..........
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Statement as of June 30, 2019 of the NATlONWIDE LlFE |NSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

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

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

NONE
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Statement as of June 30, 2019 of the NATIONWIDE LIFE |NSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each
Month During Current Quarter
7 8
AAMOUNI OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date Second Month Third Month
Open Depositories
American Savings Bank.............ccoouvevrninriniinns HONOIUIU, Hl..o.oceeeieien | v [ e | evnerersnesnsseeenes | oeveenseessnseennnees | aenererennnnnn 200,954 | i 152,595 | oo 187,887
Bank of America. Charlotte, NC........covveiereieeeiecrereneneenes [ v | revsrisnneniens | coververnsnsensnenes | cevneeenererienensrennes | conrevenenenee 102,163 [ it 717,964 | ..ooevennn 843,450
Bank of New York Mellon...........cccccvvvevveireinnnns INEW YOTK, NY ..o siesiesieies | eveseiiesensenns [ evssiessssnnens | erssssesesiesssssssesenss | cevessssnsssessessnsnens | seeneennn 18,740,084 | oo 9,012,757 | ......... 30,664,335
JP Morgan Chase.........ccoveeenienereeneeneinernieeneans NEW YOrK, NY ...oioiriecireiereineseeeeeseenennns | evveeereenesenns [ ovnnennennenes | overeenesnesseeseensnnss | seveeseeseesesssssnsennenns | ceeneene(16,401,596) | ... (61,508,769) | ........ (88,156,596)
PNC... Pittsburgh, PA 883,190
WachOVia........ccvueerniieieeeee i Charlotte, NC

0199998. Deposits in.....4 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open DepoSitories. ..o vweerernrerrnisrinerennses XXX XXX RO RURURR) [YSTONRRRURRORRTOR) IPTORRRTORR o1 T TSRO 304,952 | ..o 323,982
0199999. Total Open Depositories XXX XXX [ 0 ... 0 (49,144,267) | ........ (53,759,901)
0399999. Total Cash on Deposit........ XXX XXX [ 0. 0 ..(49,144,267) | ........(53,759,901)
0599999. Total Cash XXX XXX . 0 .. 0 (49,144,267) | ........ (53,759,901)
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

Exempt Money Market Mutual Funds as Identified by the SVO

825252 40 6 | S/T INVESIMENt CO TFEASUNY TIUSE (AIM).... ... ivuiiiiriiiiiceseeisei it s bbb e S84 ieeseb b e bR b e bR s bbbttt | denieeseniaees 06/25/2019....... 2.228 5,524,381 8763 ..9,354
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..............ccccoommirriiiiiiniiiiiinns 5,524,381 8763 ..9,354
8899999. Total- Cash Equivalents e ———————————— s et 5,524,381 8763 ..9,354
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