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

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1 BONAS. ottt | seresseenni 9,861,149,409 | ...oovevveeeeeerereeerenee | v 9,861,149,400 | ........... 10,442,874,189
2. Stocks:
2.1 PrEferred SIOCKS. ...ttt et sssessntes | srestenenessessenens 6,083,970 [ ..o | e 6,083,970 | .o 2,673,773
2.2 COMMON SOCKS......corerererrerisrssseseseesesssssssssessessssssesssssssssessesssnsssssessssssssessssssnssessessons | ssessesssnees 9,299,725,481 | ...ovvvvvinen. 20,094,974 | ............. 9,279,630,507 | ...ovovervns 8,763,755,352
3. Mortgage loans on real estate:
B0 FIISEENS et | erereenenes 1,468,973,825 | ... | e 1,468,973,825 | .....c.c..e. 1,579,389,801
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......vocveivieiecieesiie ettt ssntensens | sevasssssessesas 454,845,046 |......cvevereeeeeeeeees | e 454,845,046 | ............... 528,149,582
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES).......vvvevieieciciseee ettt bbbt senans | sevsesnsssesans 32425114 | oo | e, 32425114 | ..o 33,199,751
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......covvvereerirerieieriiesesiesieies | ceveiisissaennns 22,000,000 [ ..ooovevieereieceeieeeneen e | e 22,000,000 | ..ooverrrerieerirnreeeeeeeienes
5. Cash ($....(391,626,497)), cash equivalents ($.....6,500,460)
and short-term investments ($.....540,608,083)...........c..ovveerierrereereeceeeeeereeeseeeesessesseesseeens | eeveeeriensiinns 155,482,026 |......covveverereeereeeeeirees | e 155,482,026 | ................ 390,517,108
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
7o DEIIVALIVES. ....oooocveeevereeiceserisseee sttt sttt sensnnes | sesssseniesstinees 1,838,500 | ..voovermceercrirennerenenens | cevieneieeeenenns 1,838,500 | ..oovvvrreceernnens 6,438,548
8. Other inVEStEd @SSELS.........cveriviriicricrieesiees et sest st sest s esnnes | crtssessinend 4,101,278,552 | ....covvvvenne. 119,154,212 | ..cccvenee 3,982,124,340 | ............. 3,543,125,678
9. RECEIVADIES Or SECUMTIES. .......vvuveeiieiiiiiiitiiiriisrer bbb | stsesbaessess bbbt ensinsias | sebsrsssnsssnsisesisensssnsnnssnnse | siresiessinsssnesinesssesseneaa 0 [
10.  Securities lending reinvested collateral @SSEtS..........ccuvieiiiiirieieeieeee e | crresesisiesienns 11,925,678 | .ovvvcreeeevseeeeiieies | cevvinsienieiinins 11,925,678 | .o 17,049,217
11, Aggregate write-ins for iNVEStE @SSELS.........cvueiiviieieiccsi e | crreresssiesienas 42,116,660 | ..ovovvereeieieciea [L ) 42,116,660 | ..ccocovnnnen 23,912,421
12.  Subtotals, cash and invested assets (LINES 110 11)......c.rwrurrenerimrrreerieresserieeeins | veeeenens 25,457,844,261 | ................ 139,249,186 | ........... 25,318,595,075 | ........... 25,331,085,420
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........cceeeves | cerrerrrinne. 2,307,021,288 | .......ccoevnee. 43,224,639 | ............. 2,263,796,649 | ............. 1,963,158,226
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccceververevies | oerverrennns 3,237,827,247 | ..o, 3,463,359 | ............. 3,234,363,888 | ............. 3,167,598,109
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FBINSUIETS............cccvcevevereeeeieeeeeceeeeeeeeesesessesssesssesasssnes | sevssssensenens 365,486,461 | ..eeeveeeeeeeeeeeeeeeeeeees | e 365,486,461 | ................ 341,968,707
16.2 Funds held by or deposited with reinsured COMPANIES............cceveveireerriereirersieiieiiens | e, 3,202,174 | oo | e 3292174 | ..o 3,285,053
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccccoeveveeens | ovvvereveeinnns 163,483,446 | ..o | e 163,483,446 | ................ 174,105,140
18.2 Net deferred taX @SSEL...........rirririiecieei sttt | seesissesinns 1,982,337,610 | ..ocvvrnenne. 447,634,422 | ............. 1,5634,703,188 | ............. 1,543,952,894
19.  Guaranty funds receivable or 0N AEPOSIL............ccuiueieiieeiiiriieieee et | eereresessenienaens 5,435,351 | oo | e 5,435,351 | oo 4,398,493
20. Electronic data processing equipment and SOfWarE...........ccceueveeveieieerisieeseeseeeeiesenes | eveiseiennenns 589,822,182 | ...cccevvne. 513,483,391 | ..cooeveree. 76,338,791 | covereinas 93,326,767
21, Furniture and equipment, including health care delivery assets ($.......... 0)erererrerereseenes | e 85,389,692 | ......ccovevnee. 85,389,692 | ..o 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccoouverevirieieieeieesesieesenees | e 302,359,794 | ..o 19,914 | e 302,339,880 | ......coovuee. 538,507,021
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested assets..........cocvvvieeesieieieeieeeseeenes | e 2,128,902,151 | ..coovverennes 279,672,233 | ..ccooevnee 1,849,229918 | ............. 1,806,877,406
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........c.ovururirrieniereniinrensiseesesisseseesssssssssssssesssssessessssssssns | essnseees 36,710,766,251 | ............. 1,512,258,086 | ........... 35,198,508,165 | ........... 35,061,645,447
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......ucuiereririreineieessiseseeessesssessessessssssesssssssssssessessssssssssssssssssssssensans | ssseseeens 36,710,766,251 | ............. 1,512,258,086 | ........... 35,198,508,165 | ........... 35,061,645,447
DETAILS OF WRITE-INS
1101. Corporate owned investment valug Of life INSUFANCE............ceicviieieeieseee s | cevsise et sesees | sesssessessesssssssssessessssestes | sresesessesssssssessssessesesad [0 I 24,543
1102. Derivative collateral and reCeIVADIES............c.c.vueviveceeeeeeeeeeeee et eennes | evenaseesenseaens 30,211,499 | oo | e, 30,211,499 22,537,093
1103. Other iNVESIMENt TECEIVADIES. ..........ccvieeiieecieecte ettt ssseassnes | everassesnsesns 11,905,161 | .vvveeeieeeeeeeeereeeeenens | ceereverieienins 11,905,161 | ..ovcvvvrnne. 1,350,785
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 :@bOVE)........curwerirrerirmrnirernrrenseresenmssssnsnns | ceeessnesssseeans 42,116,660 | ...ovoviricrni 0 | i 42,116,660 | ...ccoovrren. 23,912,421
2501. Agent benefit investment value of life insurance and annuity CONtracts............cccceevievieies | cvververrivennns 160,797,937 | ..oveceeeeeeeeeeeeeeeeeeees | e 160,797,937 | ..cccvevnen. 160,339,423
2502. Deposit and Prepaid @SSELS..........cviviieiiiiieie ettt enaens | asiesesestenienas 59,474,291 | ...coevevvne. 59,474,291 | oo 0 |
2503. Equities and deposits in pools and asSOCIAtIONS...............c.euiveiveievieiniesieieeieee e | cveesessssessenns 99,170,051 | .oveverereeeeeeeeeieieens | e 99,170,051 | coveverne 134,577,010
2598. Summary of remaining write-ins for Line 25 from overflow page.........cccueeveeiieiiesenieiiens | cvevreinenns 1,809,459,872 | ....ccevneve. 220,197,942 | ............. 1,589,261,930 | ..coccvuvee 1,511,960,973
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).........ccerurrmmireessireersssensssssnessenssasenes | eosseeseees 2,128,902,151 | ...oovvvens 279,672,233 | ..cocvcvenne 1,849,229,918 | ...cccceene. 1,806,877,406
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Statement for September 30, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year

1. Losses (current accident Year $.....2,653,526,421).......cc.evwereerreimreiereiessisssissssssesssssssssssssssssssssasssssssssssssssssssssssssesssssssssssessses | sessssesssinsssensens 8,622,598,730 | .ovvveverernnn. 9,078,149,286
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.......c.ceiiieieiiiieieessiese sttt sssensens | srtessssessessesessssans 830,975,324 | ..covvrereerin 833,870,730
3. LOSS AUIUSIMENT EXPENSES.......cvuiviivreciictcieie ettt ettt bbb sttt bbb st bbb en s snanns | ebessesaesnsensanees 1,707,841,437 | oo 1,703,830,880
4. Commissions payable, contingent commissions and other similar Charges............ocovuueieineieieiseieiessese e essssssssessensns | e ...237,511,210 243,954,200
5. Other expenses (excluding taxes, ICENSES ANA FEES)..........cuviviveieiciireie ettt st s snas | eveesssessessesaessssanens 97,482,053 164,378,682
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cevuerervreierisinsieiesseie e sssssssesas | creesesssseessessesssens 56,307,893 | ..ovovrerereieiin, 74,066,631
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gaing (I0SSES))......ccrurrrrrrrrrrrerrerriererrerneereees | serreiessnesnsieessessesessssssesessesssses | eesessesssssssssessssssessessssssssessessseens
7.2 Net deferred taX HADIIILY.........cc.cccirerieciciescee ettt s bbbt sse s st sns | anbsessestess e b e s es s s st s ssentenes | ebsesteste s e st en ettt
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt bbbttt b st nnsas | nesbieeti et s bt ettt et sttt | ebsess ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....2,821,566,102 and including

warranty reserves of $.....8,709,990 and accrued accident and health experience rating refunds

including §.......... 0 for medical loss ratio rebate per the Public Health Service ACt)..........coceueiveieierresieeseseee e eeeseneiens | eveeisieiisieiennns 5,608,817,094 | ...c.ccvevirrrne 5,469,253,982
10, AVANCE PIEMIUM.....ovevecrereiieieciciectes et tes et sss s st es st s s e bbb s ss s s st e s st e bt s s sae s s s se s st et entes et bensesesbenssnsessessntantanen | nevesssessessesessnans 109,959,571 | ooovevevererirnnns 95,124,710
11.  Dividends declared and unpaid:

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

112 POICYNOIAETS. ...ttt bbbttt bt nnt st | aeisessenss sttt 6,426,083 | oo 6,856,564
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccoevcveicvieeiesie et sessssssssssessesssssssessenes | ceversssesissssanes 1,850,288,090 | .....ccoovvvvrrnee 1,683,172,042
13.  Funds held by company under reinsurance treaties.... LG1,370,025 | e 1,334,582
14, Amounts withheld or retained by company for aCCOUNt Of OtHEIS............ovriiieririeiee st sssensesss | evesseseesssesseneens 1,440,903,995
15.  Remittances and items NOt AlIOCAIET............c.cueiiiiieieicesie sttt sns s snnns | etsesssssssessessessnsanee 11,963,571
16.  Provision for reinsurance (including $.......... 0 COMIfIEA)...vu ettt stens s ssessensnssens | snsssessessnnssesessenaans 42,789,000
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE FALES.........ccccveiiieieeiieeise s tesenes | eeviesinsre s insa 48,264
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affliates............c.couieiieriicieics st enans | eresrenr s 133,935,221 | oo 119,829,162
20, DEIVALVES.......coocvieeicteeeie ettt sttt a et a et bbbt s bbb s st nae st stensesaenes | oevessesseseesssesses e senes 5,033,176 | oo 8,092,471
21, PaYabIE fOr SECUMHES. .......cuuevriiericiieiiesiseici sttt bbbt s st b s n b stensnnas | sessestessessessessnseesens 2,615,663 [ ...coooverrereriiriinnns 28,018,934
22.  Payable fOr SECUMEIES IBNAING........c.ccviveieiciiecie ettt bbbttt bbb st st es s bensenas | eveesasssssesasssssesseses 15,726,536 | ...coocvvercriiiee 21,180,681
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25.  Aggregate Write-inS for lIAbIlItIES...........cccreververicieissisesss s stess s ssessssssssesssssesessesssssessesssssessessssssenss |ssesssnsesessseseesss |, 004,963,027 [ civiviiiiieninn, 1,617,701,294
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25)..........ceiininrirreneeeeesesseesseeeeseeesseseeessessssesene | conee 22,840,397,964
27, ProOtECIEd COll IADIIIHES. ... ...evurvreeireicieiieieieiseie ettt b e s s s s s senses s sensessesnsenns | shsessssessessssansessessnssnssnsessessnsensess | sresssssssensessesnssnsessessssansessessssanes
28.  Total liabilities (LINES 26 @MU 27).......ovuieiieieeiseiee ettt ettt sss bbbttt nssnnes | snbisssssssssssssees 22,287,555,963 [ ..o 22,840,397,964
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI STOCK. ......eueeeceeieiecieie ittt bbbk sttt sb st e bsnnss | setseesestaseebsee s st es s st et estenbenes | eesesteetessessees e b sttt e
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOES......ouvevieiectetce ettt ettt bbbt st a bbb s st beb s sttt bas b s s ssesas s st ensessetntenes | evesbessesnsensnens 2,193,069,825 | ..covveverernnn. 2,192,544,192
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovueieiiieiieicieiis ettt bbb a bbbt s b se s ssnsns | oebstessessessssessessesssssstessesssbensesses | ebiessssssssssessessntes s bbb s s snses
35, UNaSSIGNE fUNAS (SUMPIUS).......cvueveierieieeietietese et see ettt bbb s bbb sesss s st ess s b s ses e sesbnsssaessnsnnaes | svsesissessessesanes 10,717,882,377 | ccvvvverrrerne 10,028,703,291
36. Less treasury stock, at cost:

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

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

37.  Surplus as regards policyholders (LiINeS 29 0 35, IESS 36)........ccucverirrireirieiieieeeie ettt ssbesaeses | asresissesssseesanes 12,910,952,202 | ..o 12,221,247,483
38, Totals (Page 2, LINE 28, COl. 3).....ccuiiiiriiiiiiseiiciie ittt sttt | enieeniesininneaa 35,198,508,165 | .....cccorvvvnnene 35,061,645,447
DETAILS OF WRITE-INS
2501, ACCTUE dEriVAtiVE lIADIIILY...........eveerreieciiisiie ettt s s sse st nntans | sresstessenernsnnsantenaes 9,904,293 | ...oooerieeeis 5,573,557
2502, AQENt'S SECUNILY TUNG TESEIVES........coueveiiiiciieissetcie sttt bbbt s st s s s bs s st tenssssenns | evsessesssssnsssnsas 1,115,723,836 | ..oovvevvee 1,142,198,592
2503. Contingent suit liabilities 4,491,997 [ oo 9,914,062
2598. Summary of remaining write-ins for Line 25 from overflow page 374842901 | o 460,015,083
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)......c..veuieuiieriieiieisiiisiiesie st | eoneesssssseesssenees 1,504,963,027 [ ...cccovvvivnnnne. 1,617,701,294

2901.

2902.

2903.

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

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

3201.

3202.

3203.

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




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

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

33.

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

Netincome (from Lin 20)........cccoverrerminrnrernineereireieneen.
Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $.....33,985,225...........c.ccoeeemreemreenrenrennes
Change in net unrealized foreign exchange capital gain (loss)
Change in Net deferred INCOME T8X.........iuririeiiireee ettt sttt en
Change iN NONAAMITEA BSSELS.........c.ruuirereeirireiereie ettt s sttt et
Change in provision for reinsurance..
Change iN SUIPIUS MOLES.........cuuiucereeirieeie st es et sb s e bbbttt
Surplus (contributed to) withdrawn from protected CEIIS...........ruriuiurriiirinreeeee e ees
Cumulative effect of changes in accouNting PrNCIPIES..........cveviuiiieieicieiie et sees
Capital changes:

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

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

....31,131,030

.............. 618,049,648
(2,823,206) ..
............... (86,570,261)
.............. 130,536,690

................. (1,144,815)

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct............... (Witten §.....2,179,870,123).......ouvvreeiieres sttt sssssss s s | ersesssanns 2,015,989,976 | ........... 1,977,829,235 | ........... 2,630,394,038
1.2 Assumed......... (written § .12,391,926,883 ...12,837,079,697 17,055,478,568
1.3 Ceded.. . (written $ ..4,816,232,815 | ........... 4,708,588,547 | . 6,276,580,037
14 Net . (written $ 9,591,684,044 10,106,320,385 | ......... 13,409,292,569
DEDUCTIONS:
2. Losses incurred (current accident year $.....5,814,752,231):
2 DIMBCE....eoee ettt s ettt et ettt st st n st st s st stensansensaensnsans | eveeseesienies 981,890,589 | ........... 1,032,204,057 | ........... 1,340,763,852
2.2 Assumed. . ..1,714,063,111 | .. .8,311,539,772 | . 11,385,500,559
2.3 COAB. ...ttt ettt s ettt a st s bt s st st saestentnsas | sressenians 2,862,050,734 | ........... 3,055,565,258 | ........... 4,085,033,092
A NBL.....oeeeee ettt R et et a st a s st se s s s s sanntnsenes | sensrenians 5,833,902,966 | ........... 6,288,178,571 | ........... 8,641,231,319
3. Loss adjustment expenses incurred.. 993,150,870 .1,053,041,790 .1,434,002,887
4. Other underwriting EXPENSES INCUITEM..........curuuririeeereieeeereeeireesreteesees et ee e sess st s bbb sse st
5. Aggregate write-ins for underwriing AEAUCHIONS. ...ttt en
6. Total underwriting deductions (Lines 2 through 5).
7. NetinCOME OF PrOtECIEA CEIIS........vuieieerii ettt sttt
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).......eueeierrieirniireinireireieeneeeisssiseesesessesssessessssssessessessssesnss | essesensen (426,973,345)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cciviiveiiieieiecee bbbt sssesse s ssntenas | sbesaesissenes 298,715,402 | ..o 552,038,052 | ...coccvuee. 706,522,575
10. Net realized capital gains (losses) less capital gains tax of $.....(10,398,162)..........ccocorvrrererevereeeeieerieereeeseeseeseesieens | eeriessiennns (184,501,038)....c0ccvvernnnes 10,582,287 | ...ccoovee (12,523,637)
11. Netinvestment gain (I08S) (LINES 9 + 10).......ccvuiiueeiiieiieeicicieeee sttt bsss bbbt seesss s ssss st ssestnsas | essessessnes 114,214,364 | .............. 562,620,339 | .............. 693,998,938
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....1,307,512 amount charged off $.....29,489,430).. (28,181,918) (39,572,823)] .
13. Finance and service charges not included in premiums.... 56,997,358 |... 51,963,928 |.
14. Aggregate write-ins for MISCEIANEOUS INCOME.........c.vuivereeiereiiere ettt besse st ssss s s s ssessstes s sessssaens | ssssessssesens 165,774,157 |...ooee.. 82,367,488
15. Total other income (LINES 12 thOUGN 14).......vueicvieeeeietese sttt sae s s s ssss s saessssntes | ssssesissasens 194,589,597 |....coovuvee. 94,758,593
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOME taxes (LINES 8 + 11+ 15)....uiiirirrcrriesenrse sttt sess st ssesssssssssessessessssssessensans | sesssssssenns (118,169,384) | ...coevvvnne 123,792,627 | ..ovvrenen (184,752,680)
17. DIvIdends t0 POIICYNOIABTS............cvueveeveceieeieciesete ettt et s st sae s s b st s snens | sressssessssnssanes 3,969,742 |..ovoven 4812212 | .o 7,027,421
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......ouoirurirerrereineineesecinseeessssssessssssssssssssesssssssssssssssssssssesssssssssessans | ssessessnsens (122,139,126) | ...covvvvvenne 118,980,415 | ..ccoenev. (191,780,101)
19. Federal and foreign iNCOME taXeS INCUITEA...........cvururireenrerirniinsesisessssesesssesssssesssessssssessessssssessesssssssssessssssessesssnsnssesss | sssessssssnes (153,270,156) | ...ovvovvenens (67,993,999 ...coovvvnne. (44,712,419)
20. Netincome (Line 18 MinUS LiNe 19) (10 LINE 22).........ccuevercereeeeeeeeeeeeeerese e seesssssssssssssssssessssesssssssssesssssssssonsns | evressensessennes 31,131,030 | .............. 186,974,414 | ............. (147,067,682)
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year 12,221,247 483 | ......... 12,356,980,617 12,356,480,617

....186,974,414

................... 1,369,226

.(147,067,682)

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

.............. 689,704,719

.............. 122,386,032

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

......... 12,910,952,202

......... 12,479,366,649

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

0501.
0502.
0503.
0598.
0599.

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

1401.
1402.
1403.

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

...................... 150,897
..82,216,591

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

1498. Summary of remaining write-ins for Ling 14 from OVEMIOW PAGE.........ccveveveriiieieesie et ess s sssseseseesessessesenns | soeseesesisssssesissessessssenss (0 O (0 TR 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above).............. .165,774,157 |... ..82,367,488 |. 97,162,362
3701. Change in surplus - pension and postretirement benefits net of tax.. .(1,408,313)] .. ..(5,152,860)| . 64,070,670)
3702. Change in surplus - agent security COMPENSALION PlAN............ccocveevriririinieie et s s sssese s ssssssesses | sessesssssssssssessssssessesinses | seesessessessessssesesessesssssenes | - 40,135,266
3703. Change in SUIPIUS = MISCEIANEOUS............c.evevrcreeeereieiees ettt sae s ss st s s s s ssesse s sssessssansanes | eseessssssssssessnsan 263,498 |..oovirrnnnn 6,522,086 |....cccovrrrnnnn 4,788,742
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes (0 O (01 TR 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......cviviuieiieiiisicecisces et ssssasseensssssensssesssssnssnsenns | senssssessesnnas (1,144,815)] oo 1,369,226 | ............... (19,146,662)
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Statement for September 30, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.viuiuriiiie ettt bbbt ensnnns | sebeesinenas 9,596,003,303 | .......... 10,006,499,301 | .......... 13,469,089,317
2. Netinvestment income... 367,980,170 381,240,208 | ..... ..542,693,386
3. MiISCEIIANEOUS INCOME......euereercirisiseieisees et 98,790,540 94,539,850 | ..ocvonvenees 140,848,490
4, Total (LINES 1 tTOUGN 3)....ooiieecieeiieiieiee sttt bttt enssnns | sinnssnes 10,062,774,013 | .......... 10,482,279,359 | .......... 14,152,631,193
5. Benefit and 10SS related PAYMENLS.........ccccuiiiieiieiiiieie ettt nsensenns | sressesnea 6,166,788,327 | ............ 6,827,339,916 | ............ 9,148,680,360
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.rvurererrirrrenrerirnrneis [ cenerrsessenssnssssesnssessnniiees | sessesssssssssssssssessssssessessans | sessssessssessssssssesssssssssessns
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........cccvvveieiiinineiieeiee e ssesesesnes | ceerseennans 4,359,976,379 | ....c..... 4,511,169,164 | ............ 5,734,120,085
8.  Dividends paid t0 PONCYNOIAETS.........cc.cueiiciiiricteicce ettt se st esessnsenns | ensnsesessssnsasans 4,306,297 | ...oooveviennnn 6,275,917 | oo 8,348,353
9.  Federal and foreign income taxes paid (recovered) net of $.....16,466,779 tax on capital gains (losses)... ..(174,290,012) | .... ..(131,660,760) (139,295,071)
10.  Total (LINES 5 throUGN 9).......cuuceuieieeieeieeireie ittt ettt sttt essentas | seeeneees 10,356,780,991 | .......... 11,213,124,237 | .......... 14,751,853,727
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccvieviiiuiieiieiiceeee et sssebennns | sessesessanns (294,006,978) | .............. (730,844,878) | .............. (599,222,534)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS. ..ottt ettt | sesesbineeas 1,258,950,557 | ............ 1,532,467,567 | ............ 2,579,829,157
12.2 Stocks 2,444,482 1,671,422 | .o 1,671,422
12.3 Mortgage loans ....225,271,398 ..182,739,708 | ...covvvnvn 209,514,843
124 REAIESIALE. ... vuoeeeec bbbt | eebeeb ettt | erbesben b 413,600 | ..o 3,935,588
12,5 Other INVESIEA @SSELS.........cuuieieciriieie ettt bbbttt entenbnes | sbiessesiasians 756,544,346 | ......ccocene. 218,607,355 | ..coovveennee 385,369,747
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS.............cc.ccvcvvveieeeseeieceseeieenes | ceveieieeieiesenns 228,193 | o, 139,653 | .ovevereeiiinns (57,423)
12.7  MISCEIIANEOUS PrOCEEUS. .......ovveiveiriiiiciiiiseieis ettt bbbt s ss st s st sntens | dnstessesssssntenas 5,343,485 | ..o 121,582,651 | v 106,296,009
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvucviuieeieiereeee ettt sesss s ssssessessssenes | evessessnes 2,248,782,461 | ............ 2,057,621,956 | ............ 3,286,559,343
13.  Cost of investments acquired (long-term only):
1311 BONAS.....eeoiieeieciiie sttt | srinssnsseenes 861,146,626 | ............ 1,088,421,082 | ............ 1,347,881,345
1312 SHOCKS .ottt | enienieniens 31,501,037 | oo 6,759,378 | ..ovverreen. 18,527,650
13.3 MOMGAGE I08NS........covireiiiiiie ettt s st | srnssnssnnes 111,836,666 | .......c....... 221,600,000 | ...coverenee 556,507,299
1314 REAIESALE. ..ottt | etiesienins 31,883,607 | ..coovvvrrnene 32,400,014 | ..coovvrrrnnn. 37,108,640
13,5 Other INVESIEA @SSELS..... v vttt sttt ettt ssens e ssnnsenes | seessnnssees 1,233,935,935 | ...ooerenee. 437,050,352 | .ooovveennes 706,461,494
13.6  MiSCEllANEOUS @PPIICALIONS. .......cvueirivrieiieiieiiissieie sttt tes e nsnsessensens | sessessessssensa 96,881,024 |....coovoiereieiisrerieiias
13.7 Total investments acquired (Lines 13.1 to 13.6)... .2,367,184,895 1,786,230,826
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........ccoorrrrrnrrrnerreenere e eeseeseessssenens | eeveesseennes (118,402,434) | ..vvvrvvnnnee 271,391,130 | oo 620,072,915
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (APPHEA).......c..cvuuererririiiiiie ittt | ersensssssenes 177,374,330 | .o 105,445,203 | .............. (100,807,144)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccccccovvuevnes 177,374,330 | oo 105,445,203 | .............. (100,807,144)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccovvevvverens | verrernnenns (235,035,082) .....c0ooenee (354,008,545) | .........c..... (79,956,763)
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN......ovveiieeiieiieieiesesiss et s bbb bbbt enssns | sbsnsssnssanses 390,517,108 | ..ovvvvvennnns 470,473,873 | covvvrerrrnns 470,473,871
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiirieiieirieiieiireiieciseeise ittt sttt sntens | sbnssnssnnees 155,482,026 | ............... 116,465,328 | ............... 390,517,108
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond iNVESIMENL.............c.ccueiveieiciieeccecee et sessnans | seevsannsenens 115,350,106 ..249,974278 | ... 271,354,724
20.0002  Exchange of bond investment to equity investment 175,774 | oo 1,175,774
20.0003  Exchange of equity investment to equity investment 29,535 | oo 29,535
20.0004 Capitalized interest on bonds............ccccevevrvrerrinnnes 315,065 | oo 443,038
20.0005 Capitalized interest on mortgage loans. 285,279 ..6,166,251 | ..... ..7,703,156
20.0006  Intercompany transfer Of SECUMHES IN..........cevcviviieiieiesiese et b st es s bnes | sbtesssssssesses e s sesse s snaaes 206,026,412 | ..... 314,331,214
20.0007  Assets and liabilities transferred settled through transfer of DONdS.............ccoeveveiveieicciesiecee s | e 210,399,528 |......covvvererireieieeenies | e 254,442,158
20.0008  Deferred gains 1417482 | o 1,617,702
20.0009  Tax credit commitment liabilities... .20,755,322 ..9,622,771
20.0010  Capital CONLMDULON..........cocvvieiciiecicicte et sssesss s ssssssessessnsensens | sensensessesenssss By DD T 1DT [ i 2,696,170 | v 2,656,170
20.0011  Corporate OWNEd life INSUIANCE.............ccveveieevceeisie ettt sessess s ssesssssssessessnsensens | sensensssenenenensen 20 DAS | i 32,822,455 | .oevrne. 12,144,602
20.0012  Contingent payment adjuSIMENL..........ovurrrierreiriisinrssinesnessesrsnessessessnessesssssnsssesssssnssssssssssssssssssssssssssessenssness | sneseesssssssees( 10,688,000) | tovrrersmessessesmenmsssmismannns | srmessesssssssssesssssesssessessesas
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Statement for September 30, 2019 of the NATIONW'DE MUTUAL |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect partial ownership of Eagle through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the
Department, Eagle has applied a prescribed practice which values Eagle’s reserves on an alternative reserving basis from the NAIC'’s
accounting practices and procedures manual. The prescribed practice decreased the subsidiary’s valuation by $410.7 million and $174.5 million
as of September 30, 2019 and December 31, 2018, respectively.

Olentangy Reinsurance, LLC (Olentangy) is a special purpose financial insurance company domiciled in the State of Vermont. The Company
has an indirect partial ownership of Olentangy through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Olentangy was granted a permitted practice from the State of Vermont
which increased the subsidiary’s valuation by $63.8 million as of September 30, 2019 and December 31, 2018.

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

SSAP F/S F/S

# Page Line# 2019 2018
Net Income
Nationwide Mutual Insurance Company state basis (Page 4, Line 20,
(1) Columns 1 & 3) XXX XXX XXX $ 31,131,030 $ (147,067,682)
(2) State Prescribed Practice that is an increase/(decrease) from NAIC SAP - -
(3) State Permitted Practice that is an increase/(decrease) from NAIC SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 31,131,030 $ (147,067,682)
Surplus
Nationwide Mutual Insurance Company state basis (Page 3, Line 37,
(5) Columns 1 & 2) XXX XXX XXX $ 12,910,952,202 $ 12,221,247,483
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 52 3 35 (410,690,995) (174,458,395)
Subsidiary valuation -- Eagle impact on DTA admittance 52 2 18.2 - (26,168,759)
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Olentangy 20 3 35 63,810,160 63,810,160
Subsidiary valuation -- Olentangy impact on DTA admittance 20 2 18.2 - 9,571,524
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 13,257,833,037 $ 12,348,492,953

Use of Estimates in the Preparation of the Financial Statements

No significant changes from prior year end.

. Accounting Policies

1. No significant changes from prior year end.

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

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

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

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

. Going Concern

Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

No significant changes from prior year end.

Note 3 - Business Combinations and Goodwill

A. Statutory Purchase Method

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

in management and professional lines products. The cost of the E-Risk acquisition was $260.0 million, resulting in goodwill of $249.3 million.
Goodwill amortization for the period ended September 30, 2019 related to the E-Risk purchase was $18.7 million.
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Statement for September 30, 2019 of the NATIONW'DE MUTUAL |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

B. Statutory Merger

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

continuing as the surviving entity.

2. The transaction above was accounted for as a statutory merger.

3. There were no shares of stock issued in the merger transaction.

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

C. Impairment Loss
Not applicable.

Note 4 — Discontinued Operations

Not applicable.
Note 5 — Investments
A. Mortgage Loans
No significant changes from prior year end.
B. Troubled Debt Restructuring
No significant changes from prior year end.
C. Reverse Mortgages
Not applicable.

D. Loan-Backed Securities

1.

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

2. Not applicable.
3. Not applicable.
3. The following table summarizes other-than-temporary impairments for loan-backed securities recognized in the current reporting period
based on the fact that the present value of projected cash flows expected to be collected was less than the amortized cost of the securities.
() (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
6177487AB9 § 720,595 $ 569,666 $ 150,930 $ 569,666 $ 443,448 Q3'19
Total $ 150,930
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 $ (322,595)
2. 12 Months or Longer $ (3,159,864)
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 148,574,551
2. 12 Months or Longer $ 149,487,689
5. The Company reviews all loan-backed and structured securities in which the fair value of the given security is less than the amortized cost to

determine if a given security is other-than-temporarily impaired. The Company examines characteristics of the underlying collateral, such as
delinquency and default rates, the quality of the underlying borrower, the type of collateral in the pool, the vintage year of the collateral,
subordination levels within the structure of the collateral pool, and the quality of any credit guarantors, to determine the cash flows expected
to be received for the security.

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

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

3.

Collateral Received
a. No significant changes from prior year end.
b. Not applicable.

c. No significant changes from prior year end.

4-7. No significant changes from prior year end.
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Statement for September 30, 2019 of the NATIONW'DE MUTUAL |NSURANCE COMPANY
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F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
1. To manage short-term liquidity needs within the Nationwide insurance subsidiaries’, the Company has agreements to enter into repurchase
or reverse repurchase agreements with several authorized affiliated insurance companies. The collateral required meets minimum state
specific requirements or statutory requirements if state of domicile does not specify.

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

2.  Type of Repo Trades Used

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

3-11. Not applicable.
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

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

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

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

2. Type of Repo Trades Used

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) YES NO NO
b. Tri-Party (YES/NO) YES YES YES
3. Original (Flow) & Residual Maturity
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open - No Maturity $- $160,000 $23,226 $- $- $- $- $-
b. Overnight - 27,561,837 8,801,023 1,545,490 - 10,181,986 5,206,751 7,989,920
c. 2Daysto1Week - - - - - - - -
d. >1Week to 1 Month - - - - - - - -
e. >1 Month to 3 Months - - - - - - - -
f. >3 Months to 1 Year - - - - - - - -
g. >1Year - - - - - - - -
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open - No Maturity $- $- $- $- $- $- $- $-
b. Overnight 4,886,285 25,645,767 10,086,532 8,038,127 - - - -
c. 2Daysto1Week - - - - - - - -
d. >1Week to 1 Month - - - - - - - -
e. > 1 Month to 3 Months - - - - - - - -
f. >3 Months to 1 Year - - - - - - - -
g. >1Year - - - - - - - -

4. Not applicable.
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5. Fair Value of Securities Acquired Under Repo - Secured Borrowing

First Quarter

Second Quarter

1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
$-  $28,113,074 $9,007,689 $1,766,400 $-  $10,385,626 $5,310,886 $8,149,718
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
$4,984,011 $26,158,682  $10,288,263 $8,198,890 $- $- $- $-
6. Securities Acquired Under Repo - Secured Borrowing by NAIC Designation
ENDING BALANCE
1 2 3 4 5 6 7 8
Does Not
Qualify as
None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. Bonds-FV $- $8,198,890 $- $- $- $- $- $8,198,890
b. LB&SS-FV - - - - - - - -
c. Preferred Stock - FV - - - - - - - -
d. Common Stock - - - - - - - -
e. Mortgage Loans - FV - - - - - - - -
f.  Real Estate - FV - - - - - - - -
g. Derivatives - FV - - - - - - - -
h.  Other Invested Assets - FV - - - - - - - -
q. Total Assets - FV $- $8,198,890 $- $- $- $- $- $8,198,890
7. Collateral Pledged - Secured Borrowing
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $-  $27,561,837 $8,824,249 $1,545,490 $-  $10,181,986 $5,206,751 $7,989,920
b.  Securities (FV) - - - - - - - -
c. Securities (BACV) XXX XXX XXX - XXX XXX XXX -
d. Nonadmitted Subset XXX XXX XXX - XXX XXX XXX -
(BACV)
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $4,886,285  $25,645,767  $10,086,532  $8,038,127 $ $ $ $
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
30 Days or Less

31 to 90 Days

> 90 Days

coop

9-10. Not applicable.

$8,038,127

$8,038,127

H. Repurchase Agreements Transactions Accounted for as a Sale

Not applicable.

I. Reverse Repurchase Agreements Transactions Accounted for as a Sale

Not applicable.
J. Real Estate
Not applicable.

K. Low-Income Housing Tax Credits

No significant changes from prior year end.
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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 5 -
(2) Aggregate Amount of Investment Income $ (646,193) $ -

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes from prior year end.

Note 7 - Investment Income

No significant changes from prior year end.

Note 8 - Derivative Instruments

A-G. No significant changes from prior year end.
H. The Company has no premium cost due in each of the following four years and thereafter.

Note 9 - Income Taxes

No significant changes from prior year end.

Note 10 — Information concerning parent, subs, and affiliates

A. Nature of Relationships

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

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

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

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

No significant changes from prior year end except for the acquisition of the SCA entity E-Risk on January 1, 2019. The gross investment was
$244.6 million as of September 30, 2019, all of which was admitted.

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

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

a. Aggregate Totals

1. Current Year 1 2 3
Protected Cell
Total 2+ 3 General Account Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 30,000,000 $ 30,000,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ 20,500 $ 20,500 $ -
(e) Aggregate Total $ 30,020,500 $ 30,020,500 $ -
®)
Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 600,000,000 XXX XXX
2. Prior Year-end 1 2 3
Protected Cell
Total 2+ 3 General Account Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total $ 25,000,000 $ 25,000,000 $ -
()
Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 600,000,000 XXX XXX
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Elegible for Redemption
Membership Current Year Not Eligible for Less Than 6 6 months to Less | 1 to Less Than 3
Stock Total Redemption Months Than 1 year Years 3to 5 Years

Class A $ - $ - $ - $ - $ -3 -
Class B $ 30,000,000 $ 30,000,000 $ - $ - $ -3 -

3. Not applicable.
4. Not applicable.

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

A. Defined Benefit Plans

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

4. Components of net periodic benefit cost

Pension Benefits Postretirement Benefits

2019 2018 2019 2018

a. Service cost $ 94,960,906 $ 140,363,714 $ 308,499 $ 523,447
b. Interest cost 174,438,582 210,876,243 6,672,263 8,910,160
c. Expected return on plan assets (226,429,371) (321,453,616) (6,584,986) (10,206,444)
d. Transition asset or obligation - - - -
e. (Gains) and losses 31,765,446 36,196,741 -
f. Prior service cost or credit (38,345,485) (51,288,036) 4,797,363 6,396,484
g. (Gain) or loss recognized due to a settlement

or curtailment - - - -
h. Total net periodic benefit cost $ 36,390,078 $ 14,695,046 $ 5,193,139 $ 5,623,647

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

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

No significant changes from prior year end.

Note 14 — Contingencies

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

No significant changes from prior year end.
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Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk And Financial Instruments With Concentrations of Credit Risk

No significant changes from prior year end.

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

A. Transfers of Receivables Reported as Sales
Not applicable.

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

C. Wash Sales
Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

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

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

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

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

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

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

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

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

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

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

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

The fair value of derivative instruments is determined using various valuation techniques relying predominately on observable market inputs. These
inputs include interest rate swap curves, credit spreads, interest rates, counterparty credit risk, equity volatility and equity index levels.
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The following table summarizes assets and liabilities held at fair value as of September 30, 2019:

Net Asset Value

Assets at Fair Value
Industrial and miscellaneous

Total Bonds $

Securities lending collateral assets
Preferred stocks
Common stocks $

Total Assets at Fair Value (NAV) §

Derivative liabilities

Total Liabilities at Fair Value $

Level 1 Level 2 Level 3 (NAV) Total
494,896 296,165,904 61,457,351 - $ 358,118,151
494,896 $ 296,165,904 $ 61,457,351 $ - % 358,118,151

- 1,654,037 - - 1,654,037
- 3,410,227 - - 3,410,227
43,613,138 $ (11,200,188) $ 894,664 $ 41,365,751 74,673,365
44,108,034 $ 290,029,980 $ 62,352,015 $ 41,365,751 $ 437,855,780
- 5.033.177 - -3 5.033.177
- $ 5,033,177 $ - % - % 5,033,177

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

Total gains
Beginning and (losses) | Total gains and
Balance at Transfers into [ Transfers out of | includedin | (losses) included Ending Balance at
6/30/2019 Level 3 Level 3 Net Income in Surplus Purchases | Issuances Sales Settlements 9/30/2019
Assets at Fair Value
Industrial and miscellaneous $43,374,833  $18,644,489 $(6,414,539) $(620,139) $945,159  $5,964,436 $- $(487,800) $50,912 $61,457,351
Total Bonds $43,374,833  $18,644,489 $(6,414,539) $(620,139) $945,159  $5,964,436 $- $(487,800) $50,912 $61,457,351
Common stocks $894,664 $- $- $- $- $- $- $- $- $894,664
Total Assets at Fair Value $44,269,497  $18,644,489 $(6,414,539) $(620,139) $945,159  $5,964,436 $- $(487,800) $50,912 $62,352,015

Transfers into and/or out of Level 3 during the period ended September 30, 2019 are due to either changes resulting from application of the lower of

amortized cost or fair value rules based on the security’s NAIC rating or changes in sources used to price certain securities.

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

September 30, 2019:

Not Practicable

Aggregate Fair Net Asset (Carrying
Value Admitted Assets Level 1 Level 2 Level 3 Value (NAV) Value)
Assets
Bonds $9,997,095,507  $9,503,031,258 $1,422,898,081  $8,216,326,395 $357,871,031 $- $-
Stocks 9,207,731,143 9,207,630,885 - 2,774,000 9,204,957,143 - -
Mortgage loans, net of allowance 1,508,322,813 1,468,973,825 - - 1,508,322,813 - -
Short-term investments 540,608,063 540,608,063 5,000,000 535,608,063 - - -
Derivative assets 2,340,114 1,838,500 - 2,340,114 - - -
Securities lending collateral assets 9,792,321 10,271,641 8,038,127 1,754,194 - - -
Total Assets $21,265,889,961 $20,732,354,172 $1,435,936,208  $8,758,802,766  $11,071,150,987 $- $-
Liabilities
Derivative liabilities $14,628,924 $5,033,176 $- $14,628,924 $- $- $-
Total Liabilities $14,628,924 $5,033,176 $- $14,628,924 $- $- $-

D. Not Practicable to Estimate Fair Value

Not applicable.

E. Measured using net asset value

Common stocks measured at NAV of $41.4 million represents an investment in a business development company (BDC). The Company has the
ability and intent to hold this investment. The price at which the investment in the BDC could be sold largely depends on when the BDC
becomes a public entity, at which time the Company can liquidate the investment or convert its investment into publicly-traded stock. The BDC's
strategy includes, but is not limited to, originating loans and making debt and equity investments in domestic middle market companies.

Note 21 - Other Items

A. Unusual or Infrequent Items

See Note 26 for details.

B. Troubled Debt Restructuring for Debtors

Not applicable.

C. Other Disclosures

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

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

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

D. Business Interruption Insurance Recoveries

Not applicable.

E. State Transferable and Non-Transferable Tax Credits

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

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

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

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through November 11, 2019 for the statutory statement issued on November 13, 2019.

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

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through November 11, 2019 for the statutory statement issued on November 13, 2019.

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

Note 23 - Reinsurance

No significant changes from prior year end.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

No significant changes from prior year end.

Note 25 - Changes in Incurred Lo and Loss Adjustment Expenses

A. As of December 31, 2018, loss and loss adjustment expense reserves, net of reinsurance recoveries, were $10.63 billion. On January 1, 2019,
loss and loss adjustment expense reserves of $195.0 million were transferred from the Company as a result of the pooling and quota share
agreements, effective January 1, 2019. See Note 26 for details. Payments for incurred claims and claim adjustment expenses attributable to
insured events of prior years were $3.46 billion for the nine months ended September 30, 2019. As of September 30, 2019, remaining loss and
loss adjustment expense reserves attributable to insured events of prior years were $7.24 billion. The Company experienced unfavorable prior-
year development of $112.9 million during the nine months ended September 30, 2019, primarily driven by excess and surplus unfavorable
development in discontinued and other lines and several large losses. This was partially offset by lower than expected prior year claim
emergence in standard commercial lines.

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

Note 26 - Intercompany Pooling Arrangements

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

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

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

September 30, December 31, 2018
NAIC # 2019 Pool Pool
Nationwide Mutual Insurance Company 23787 72.0% 73.0%
Nationwide Mutual Fire Insurance Company 23779 23.0% 23.0%
Scottsdale Insurance Company 41297 4.0% 4.0%
Nationwide General Insurance Company 23760 1.0% 0.0%

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

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

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

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

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

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

Note 27 - Structured Settlements

No significant changes from prior year end.

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

No significant changes from prior year end.

Note 31 — High Deductibles

Not applicable.

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

No significant changes from prior year end.

Note 33 - Asbestos/Environmental Reserves

No significant changes from prior year end.

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.
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Statement for September 30, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

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

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

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

()

9.11 Ifthe response to 9.1 is No, please explain:

Accountability for adherence to the code.
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Statement for September 30, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 1,309,089,113
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 8,734,059,415 9,225,052,115
14.24 Short-Term Investments 114,500,000 5,000,000
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 1,679,493,047 1,483,153,649
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 10,528,052,462 $ 10,713,205,764
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
15.2 Ifyes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 11,446,357
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 11,925,677
16.3 Total payable for securities lending reported on the liability page: $ 15,726,536
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286
Royal Trust 77 King St., York, ON MON 1L4
Federal Home Loan Bank 221 E. 4th St, Suite 600, Cincinnati, OH. 45202
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle
securities"].
1 2
Name of Firm or Individual Affiliation
Members of the investment staff designated by the Chief Investment Officer as detailed in the Corporate Resolution |
Gramercy Funds Management LLC U
Ares Capital Management LLC 9]
HPS INVESTMENT PARTNERS, LLC u
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Statement for September 30, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY
GENERAL INTERROGATORIES

18.1
18.2

20.

PART 1 - COMMON INTERROGATORIES

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

3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

71

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

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

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

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

If yes, attach an explanation.

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

If yes, give full and complete information thereto:

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

If yes, complete the following schedule:

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

Non-renewable for 10.250 3.800 45,091 1,984 0 47,075 (4,121) (181) 0 (4,302)

stated reasons only

Total XXX XXX 45,091 1,984 0 47,075 (4,121) (181) 0 (4,302)
Operating Percentages:

51 A&H loss percent 56.000%

5.2 A&H cost containment percent 0.000%

5.3  A&H expense percent excluding cost containment expenses 36.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] Nol[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] NoJ[ ]
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Statement for September 30, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
U.S. Insurers
75-2344200.......... Aspen American Insurance Company. . |Authorized........
04-2672903.......... Essentia InSUrance COMPANY....... i ssessesss e seessesensssesess s sns sttt snssessnes Authorized........
All Other Insurers
AA-2730043......... FM Global de MeXiCO S.A. 08 C.V ...ttt sttt esnns MEX.......... Unauthorized....
00-0000000.......... FM INSUFANCE EUFOPE S.A.....ooiiiici ettt LUX...ooeee Unauthorized....
..................... 00-0000000.......... | GENEVA RE Ltd.......rerierreririeiireieisreireieeiseiseieesneensesesssessessssensssessssesssssssssssssssssssessesssessesesneens | BMUueeeee. | Unauthorized....
AA-1120171......... LIOYd'S SYNAICAE 1856..........oevreirieireicisinieieisisseeeie sttt GBR.......... Authorized........
AA-1120156......... LIOYA'S SYNICALE 188B...........ceueererrereieeireeieenseeeeeeeetsee ettt ettt nen GBR.......... Authorized........
AA-8310008......... Humbolt Re Limited Unauthorized....
. |AA-1240051 . |QBE Europe nv/sa..........cccoevnrunnenne . |Unauthorized....
00-0000000.......... Risk Engineering Insurance Company Unauthorized....
AA-1120049......... XL Catlin Insurance Company UK LEd...........ccoeeiiriirieiiieiciceee et Unauthorized....
. | AA-5340660......... The New India Assurance Company Limited Unauthorized....
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Statement for September 30, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama 14,554,262 | ......cccocon... 12,170,269 ...8,118,314 7,638,891 ...9,938,760 | ..ovvriinn 12,283,241
2. AlasKa.......coooee 340,638 327,925 66,566 53,706 226,365 | oo 212,241
3. ANiZONA.... AZ|.... Lo | v 29,647,170 | .oovvvvrenee 26,743,333 | oo 15,728,029 | ..ccovviene 15,304,410 | .ocovvrrvrnne 23,505,358 | ....ccovevuenee 21,094,624
4. Arkansas 18,068,572 | ...ovvveee. 19,950,250 7,153,582 | oo 10,143,136 9,832,949 | .....ccoeee. 12,056,614
5. California.......cccoerernieneirenen CA|.. L. 368,809,654 | ......cccc.n. 178,880,093 LG117,107,216 | e 130,700,386 ..244.957,037 | ..o 265,552,668
6. Colorado........coeurrerrerenrennenes CO ... R I 49,963,238 | ....ccovenene 29,661,392 | ...covvnnee. 17,538,910 | oo 19,923,459 | ..o 22,302,075 | oo 22,600,392
7. Connecticut........cveuuevrnevrernenas CT]|...... L. 34,062,727 | ...ccovvrrenee 37,044,766 19,333,892 ....22,158,980 32,197,632 | coovvoernn 40,562,880
8. Delaware.......c.ccoeovrerrcneennenn. DE | i L.... 38,379,653 | ..o 42,544,738 21,780,089 ....23,566,718 31,432,815 | oo 39,087,828
9.  District of Columbia...........DC | ool | v 7,242,455 | .....covvvnnnn 4,364,580 | .....cooerernn 2,773,808 | ..ocoovvvvienee 1,979,335 | oo 2,698,242 | ..ooovvrnn 2,650,219
10, Florida. ..o 11,201,397 | oo 8,705,469 | ..coovvvrrrnne 7,008,020 ....12,790,526 44,492,934 | ..o 53,739,056
1. Georgia......cccovvveereenenreneen. GA | i ...44,201,215 .59,890,677 ..34,604,485 49,914,676 ..36,710,377 | .... ....54,590,241
12, Hawali.....coccovvrenrrrnieircenne 666,420 584,012 105,036 811,495 450,535 | oo 352,545
13. 7,466,404 | ......covvnenee 7,784,014 ....2,379,354 4,973,947 8,491,368 | ..coovvrernn 10,672,808
14. ...16,939,927 | ... .16,904,928 8,883,581 ..8,028,459 ..33,591,957 | .... ....29,588,875
15. 30,734,583 | ....cvvvenee 38,062,599 ...14,122,523 24,330,730 | .covverernnen 28,974,755
16, 1oWa. o A [l | e 27,531,757 | coevveenee 32,664,737 | ................24,808,465 | ................ 21,581,742 | v 52,111,005 | oo 58,100,008
17, Kansas........cocovevevneeneninininns 37,891,255 | ..o 24,313,708 ...11,184,673 30,042,854 | ... 29,558,082
18, Kentucky......cocoveeveereersiencenens 34,013,121 | oo 37,716,660 ....23,393,978 22,309,847 | c.ovrviernn 28,978,405
19, Louisiana.......ccocvvverrerererenen LA [l | e 4,285,833 | ...cocovvverne 2,952,850 | ..cccovierernne 2,140,012 | oo 736,517 | v 2,246,947 | v 2,605,868
20.  MainB....ocooeeeenierererineineieinae ME |....... Lo | v 2,493,436 | ...ccoovvrenee 2,041,257 423,983 861,836 701,110 | v 2,257,402
21, Maryland.......c.cocovevvvminirninne MD ... L.... TTAT4,348 | ... 88,580,768 39,277,544 ...43,142,093 80,532,388 | ......cocovenen 84,586,111
22. Massachusets........c..ccceneenee. MA|...... Lo | v 9,805,345 | ....ovvvrnenee 9,006,535 | ..evveiiernenas 4,276,675 | .covrrrrrinnes 4,220,378 | oo 4,999,130 | .o 5,955,655
23, Michigan........ccccooerrerninrerrennns 7,727,352 | oo 7,067,738 2,068,704 2,474,941 18,089,825 | ...ccovvneee. 18,056,515
24.  Minnesota 14,424 941 | .............. 13,091,457 18,106,620 .. 1,048,827 16,703,022 | ..oovvvenn 17,313,112
25, MiSSISSIPPI..coerermeerereereernrenes MS|....... IO ST 20,628,726 | .....ovvonvne. 22,841.917 | oo 8,792,212 | oo 9,993,660 | ....coocennee. 12,855,616 | ...cocovvnneee. 12,527,703
26, MiSSOUM.....coureiercrrerreirereenns MO |....... L. 21,523,559 | ...ccvvrenee 19,498,149 13,857,160 ....11,101,088 25,606,232 | ...cocveveenas 26,572,499
27.  Montana........ccccoevmrrrrrninnenns MT |...... L. 4,199,140 | .o 3,798,880 1,365,781 892,680 4,223,530 | .oovvrene 2,422,304
28.  Nebraska.........coceorerereeneins NE|...... Lo | v 26,722,705 | ...covvvrenee 28,640,464 | .......ccco.... 14,064,987 | ..ccoovvvenee 17,193,382 | oo 45,684,454 | ................ 46,629,202
29. Nevada......cooonvvvrereinienens 11,279,120 | ovevevne 9,364,580 ....5,008,379 4,921,086 ..9,785,939 | .o 11,804,373
30. New Hampshire...........cc....NH| ... .7,708,808 ...8,024,450 3,599,458 ..4,228,654 3,759,014 | oo 3,912,638
31, New Jersey.....oveneencenen. 15,134,255 12,384,823 11,500,704 9,317,686 68,523,716 68,310,878
32, New Mexico.......ccourevrrnennee 2,713,386 | ..ccovvrerrinee 2,769,395 731,300 2,166,135 2,503,720 | c.ovvvirirnns 2,151,506
33.  New York..... ...70,352,809 74,467,651 ..81,340,112 66,544,904 ..98,273,994 .111,862,152
34.  North Carolina 273,095,460 ... 144,431,137 141,927,546 98,904,818 126,912,111
35.  North Dakota........ccoeeevereeeelND | ol | 005,927,238 | o 5,201,957 | coeverrrieenne 1,198,685 1,753,937 | oo 4,134,303 | oo 2,999,170
36. .169,796,548 ...181,708,618 ..80,014,363 95,085,390 ..75,847,489 | ... ...84,1563,249
37. 3,823,304 | .o 5,150,282 | ..ovvrrrrrnne 1,781,631 2,104,786 6,942,605 | ..oooovrerrrnnn 4,525,646
38, O0regon.......ccoverereenernenenen OR oL | v 27,331,934 | oo 14,646,155 | ....coovveernn 8,384,930 | ..ocovvrinnee 3,672,405 | .....ccoovvnnee. 13,223,416 | coovvvrernnn 8,817,411
39.  Pennsylvania 181,307,861 | ..ocvvvvnev. 199,845,458 ..103,341,787 | .o 116,911,093 LA11749,025 | 449,593,659
40. Rhode Island 23,575,329 | ..ovvvvrnee 28,643,391 15,088,724 | ......ccoco.c.. 18,609,222 15,315,099 | ..ccvovvrernn 18,425,663
41.  South Carolina.........coceevevenee. SC| ... Lo | v 11,142,824 | ................ 11,209,993 | .o 3,984,809 | ..ccovrvrienne 5,566,508 | ....cccovvnne. 15,102,252 | ..ovvvvcenn 13,869,602
42.  South Dakota........cccrerrrnrenee SD|....... L. 6,959,554 | .....ccvvviiinee 9,551,527 5,521,917 5,310,551 9,502,479 | ..ocvvrrirnn 11,684,317
43, Tennessee.......ccommeurereeens TN|....... L.... 35,907,398 | ...coovvenee 39,504,790 13,057,378 ....17,520,665 25,747,666 | ...covverenee 26,812,951
44, TeXaS....cvvvrrenereverinenereee IX | vl | i 108,480,161 | oo 36,974,472 | ...ovvern 36,543,276 | ..oovvvrnee 20,211,024 | ....ooevnvvne 41,335,742 | oo 42,239,728
45, Utah..ocoeciencrcreeenlUT |l | 6,174,048 | 6,508,454 13,137,061 0,974,474 0,298,258 | .o 19,751,496
46.  Vermont......cocooovevvcvivcrecnenn VT |l | vviie.8,596,594 | oo 9,109,847 3,576,083 5,106,993 ..5,948,939 | .o 5,573,180
47, Virginia.....oocooeeeeneneneenen VA |l | 154,524 514 | 148,993,065 | ......cccoeenee 73,084,381 | oo 78,061,187 | ..oovvvvnee. 100,197,384 | .............. 107,604,425
48, Washington.........cccoervrnrennen. WAI....... L.... 26,796,792 | .covvvrrrnn 18,831,821 11,953,124 5,598,612 17,036,188 | ...cccovvneveee. 16,160,605
49.  West Virginia......c..cccorvveneenee. WV |....... L.... 64,080,095 | .....ccoonenee 69,219,762 26,153,520 ....30,509,560 29,832,761 | coovveeeenas 32,019,283
50.  WiSCONSIN.....c.vrvrerrereerirernes WI....... IO ST 13,011,741 | oo 13,293,599 | ...oovvenee 7440488 | ... 18,495,631 | oo 27,589,308 | ..covverren 31,116,468
51, Wyoming......coocnvvnererrneeneen WY | i, Lo | v 10,608,083 | ....ccovvvnee. 10,468,070 | ..covvvercnnnn 6,525,152 | ..oovrirriina 4283477 | oo 7,806,654 | ...coovvvvirnenns 5,841,938
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58. Aggregate Other Alien............ XXX...
59.  TotalS....ovuvereieirirernirircreins XXX | e 2,179,870,127 | e 1,964,801,785 .1,099,216,018 | ...........1,139,817,968 | ...........1,937,625,863 | ........... 2,135,724,302
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 53 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 4
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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Statement for September 30, 2019 of the NATIONW'DE MUTUAL |NSURANCE COMPANY

NATIONWIDE MUTUAL
INSURANCE COMPANY
(CASUALTY)  oH

NATIONWIDE®

NATIONWIDE
CORPORATION

Common Stock:

13,642,432 Shares

Casualty-95.2%

NATIONWIDE MUTUAL
FIRE INSURANCE COMPANY

(FIRE) OH

RETENTION
ALTERNATIVES LTD.

[Common Stock: 120,000 Shares

(Casualty/Fire subsidiaries)

[Fire-100%
Fire-4.8%
seersgen) OH BER
ALLIED HOLDINGS SCOTTSOALE
c:;ﬂ::;";”:':gﬁ A NATIONWIDE GENERAL AMERICAN MARINE NNOVS, LLC (DELAWARE), INC. ALLIED GROUP, INC. DEPOSITORS wsuomsoaLe THIHOLDINGS
INSURANCE COMPANY UNDERWRITERS, INC. (NNOV8) (AHDI) (AGI) INSURANCE COMPANY (sic) (DELAWARE), INC.
B v 1500 (DEPOSITORS) (THI)
% 4 ‘ommon Stock:33,600 Shares Common Stock: - 20 Shares [~ Common Stock: 100 Shares CommonStock 850 Share: |common Stock: 300,000 Shares| Common Stock: 30,136 Shares CommonsSiock: 100Shares
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 &
2 | NATIONWIDE INSURANCE
COMPANY INDEMNITY COMPANY AGENCY, INC. HARLEYSVILLE GROUP INC. AND CASUALTY COMPANY OF AMERICA SURPLUS LINES TITAN INSURANCE CASUALTY COMPANY
(NW INDEMNITY) (NBS) (HGI) INSURANCE COMPANY INSURANCE COMPANY COMPANY (VICTORIA FIRE)
| Common Stock: 90,000 Share: 1 (ALLIEDP & C) X -
Common Stock:26,000 Shares Common Stock: 1,615 Shares Cammans 000005 Common Stock:12,963 Shares| | Common Stock: 10,000 Shares Common Stockc 1,000,000 Shares. Common Stock: 1,500 Shared
. i NNOVS 100% AHDI-100% [ommon stock: 300,000 Share: AGH-100% Tian-100%
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 COMPANY INC.
(NO) COMPANY OF FLORIDA GROUF, LLC INSURANCE COMPANY INSURANCE COMPANY (AMCO) g INSURANCE COMPANY OF NEW MEXICO, INC. INSURANCE COMPANY
- OF NEW JERSEY [T | Common Stock: 292,000 Shares —
C n st . 100 Shares | Common Stock:30,000 Shares Common Stock: 1,000 Shares Commonstock: 5,000 Shares Common Stock: 300,000 Shares. | Common Stock:100,000 Shares| Common Stock: 1,000 Shares| Common Stock: 1,000 Shares
e SIC-100%
Casualty-100% Casualty 100% HEl 100% THI 100% 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 5t0ck:300,000 Shares | Common Stock 1,000 Shares [~~~ - Shares L
ATEXAS LLOYDS Casualty-97% oo e 3100 haes ICommon Stock: 1,000 Shares — CommonStack: 1 Share
IAMco-100% . THI 100%
NC-100% Casualty-100% NWindemnity-3% HGI 100% SIC-100% OH
G.B - ; ™ oH M T 1A AL
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
m 470000 “ommon Stock: 333,837
Common Stock: ~ 500,000 Shares Common 5tock:84,000 Shares ol ntur Shares [shares
Assurance Casualty-100% VP00
| Casualty-100% 100% Lone Star N HGI 100% "
Casualty-100% OH Ialied PaC -8.47% CA
OH OH DS OH IDepositors -4.23% 1A
'NATIONWIDE REALTY -
NATIONWIDE CASH
NATIONWIDE SCOTTSDALE SERVICES, LTD. MANAGEMENT COMPANY HARLEYSVILLE 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 ] Common Stock: 11,000 Shares|
‘Common Stock: 15,000 Shares = VPI-100%
Casualty-100% Casualty-100% Casualty-100% ~ HGI 100% NAMC-100%
1A OH OH Casualty-100% OH OH T&C CA
NATIONWIDE SERVICES
HARLEYSVILLE LIFE IONWIDE SERY ONYOURSIDE
NATIONWIDE ASSURANCE INSURANCE COMPANY pnd NATIONWIDE INSURANCE HARLEYSVILLE
COMPANY AGENCY INC. INSURANCE COMPANY
|Common Stock: 1,750 Shares. 306000 Single Member Limited CommonStodk 2375000
shares Liability Company Common Stock: 100 Shares Shares.
(Casualty-100% Casualts
ty-100% HGI 100%
Casualty-100%
OH OH OH Casualty 100% OH OH
Subsidiary Companies  — Solid Line
E-RISK SERVICES, L.L.C. R Contractual Association — Double Line
WORCESTER Limited Liability Company- - Dotted Line
INSURANCE COMPANY
20000 September 30,2019 Page 1
Shares
Casualty-100%
o DE Hal 100% OH
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Statement for September 30, 2019 of the NATIONW'DE MUTUAL |NSURANCE COMPANY

NATIONWIDE®

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

CommonStock: 13,642,432 Shares

Casualty-95.2% OH

Fire-4.8%

NWD INVESTMENT NATIONWIDE GLOBAL NATIONWIDE FINANCIAL
MANAGEMENT, INC. HOLDINGS, INC. SERVICES, INC. (NFS)
(NWD Invest) Commonstock 100 Shares
Common Stock: 958750 Shares Commonstode 1hare
NW Corp 100% EAGLE CAPTIVE - DE
Preferred Stock: 500,000 Shares NW Corp-100% OH W Corb100%
Brlened stoce REINSURANCE, LLC I
o
" DE [
NATIONWIDE LIFE
NW Life 100% OH INSURANCE NATIONWIDE FINANCIAL NFS DISTRIBUTORS, INC.
COMPANY (NW LIFE) SERVICES CAPITAL TRUST (NFSDI)
Commonstock: 100 Shares
A ONAL CommonStock: 3814779 Shares Preferred Stock:
NFS 100% NFS 100%
(UNFQ) NS 100% oH DE DE
Common Stock: 8300 Shares
NATIONWIDE LIFE AND
NW Life-100%
e DE ANNUITY INSURANCE NATIONWIDE SBL, LLC NATIONWIDE FUND
ADVISORS NATIONWIDE FUND
COMPANY — - MANAGEMENT LLC
(NLAIC)
NES_100% Managing Unitholder]
Common Stock: 66,000 Shares NLAIC 100% OH
JEFFERSON NATIONAL Lo 100 on DELAWARE BUSINESS TRUISJTE
JEFFERSON NATIONAL LIFE INSURANCE JNF ADVISORS, INC. , NFSDI-100% DE
SECURITIES - ING :
CORPORATION (NLIC)
Common Stock: 100 Shares REGISTERED INVESTMENT
Lammon Stocks 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 ngfﬁxﬁf 12357 NATIONWIDE
SERVICES CORPORATION 4
" ok SECURITIES, LLC
Common Stock: - 2,800,000 Shares ——-
| INLIC-100% NY Common Stock: 5,000 Shares
NW Life 100% NFS 100% occ NFSDI 100%
OK DE

NATIONWIDE FINANCIAL
ASSIGNMENT
COMPANY

Common Stock: 100 Shares

NATIONWIDE FINANCIAL
GENERAL AGENCY, INC

Common Stock: 1,000 Shares

NW Life-100% OH NFSDI 100%
PA
NATIONWIDE INVESTMENT
ADVISORS, LLC
NATIONWIDE RETIREMENT
SOLUTIONS, INC.
NW Life 100% OH Common Stock: 236,494 Shares
NFSDH100% DE|
Subsidiary Companies  — Solid Line
Contractual Association = Double Line
Limited Liability Company -~ Dotted Line
September 30,2019 Page 2

(Nationwide Corp. subsidiaries)



ZT10

Statement for September 30, 2019 of the NATIONW'DE MUTUAL |NSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

NAIC NAIC

Group Company State of Federal ID

Code Group Name Code Domicile Number Name of Company

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

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

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

0140 Nationwide 42587 1A 42-1207150 Depositors Insurance Company

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

0140 Nationwide 22209 OH 75-6013587 Freedom Specialty Insurance Company

0140 Nationwide 23582 OH 41-0417250 Harleysville Insurance Company

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

0140 Nationwide 35696 OH 23-2384978 Harleysville Preferred Insurance Company

0140 Nationwide 26182 OH 04-1989660 Harleysville Worcester Insurance Company

0140 Nationwide 64017 TX 75-0300900 Jefferson National Life Insurance Company
0140 Nationwide 15727 NY 47-1180302 Jefferson National Life Insurance Company of New York
0140 Nationwide 11991 OH 38-0865250 National Casualty Company

0140 Nationwide 26093 OH 48-0470690 Nationwide Affinity Insurance Company of America
0140 Nationwide 28223 1A 42-1015537 Nationwide Agribusiness Insurance Company
0140 Nationwide 10723 OH 95-0639970 Nationwide Assurance Company

0140 Nationwide 23760 OH 31-4425763 Nationwide General Insurance Company

0140 Nationwide 10070 OH 31-1399201 Nationwide Indemnity Company

0140 Nationwide 25453 OH 95-2130882 Nationwide Insurance Company of America

0140 Nationwide 10948 OH 31-1613686 Nationwide Insurance Company of Florida

0140 Nationwide 92657 OH 31-1000740 Nationwide Life and Annuity Insurance Company
0140 Nationwide 66869 OH 31-4156830 Nationwide Life Insurance Company

0140 Nationwide 42110 TX 75-1780981 Nationwide Lloyds

0140 Nationwide 23779 OH 31-4177110 Nationwide Mutual Fire Insurance Company
0140 Nationwide 23787 OH 31-4177100 Nationwide Mutual Insurance Company

0140 Nationwide 37877 OH 31-0970750 Nationwide Property & Casualty Insurance Company
0140 Nationwide 13999 VT 27-1712056 Olentangy Reinsurance, LLC

0140 Nationwide 15580 OH 31-1117969 Scottsdale Indemnity Company

0140 Nationwide 41297 OH 31-1024978 Scottsdale Insurance Company

0140 Nationwide 10672 AZ 86-0835870 Scottsdale Surplus Lines Insurance Company
0140 Nationwide 36269 Ml 86-0619597 Titan Insurance Company

0140 Nationwide 42285 OH 95-3750113 Veterinary Pet Insurance Company

0140 Nationwide 42889 OH 34-1394913 Victoria Fire & Casualty Company

0140 Nationwide 10778 OH 34-1842604 Victoria National Insurance Company

0140 Nationwide 10105 OH 34-1777972 Victoria Select Insurance Company



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

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

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
ﬁ?:ﬁbers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide..........cccoeerereerrrens [ orrerrennns 31-1486309.. 10 W. Nationwide, LLC.... Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvereens [ corererrenes 31-1486309.. 1000 Yard Street, LLC Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide..........ccoovererrvrrrens [ corrrrrennes 31-1486309.. 1015 Long Street, LLC.......cooevvevveriecrieienns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR IS
0140 [ Nationwide.........cccovurrerrrerrerens | corerereneene 31-1486309.. 1050 Yard Street, LLC......ccoevrerereercerieciens Nationwide Realty Investors, Ltd. ..... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccovvvverereenes [ orreriinas 31-1486309.. 1125 Rail Street, LLC........coccoevvvveeicceiean Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........cccoeererrerrrens [ errerrennes 31-1733036.. 120 Acre Partners, LLC.........ccccoovviervernieieinenns Nationwide Realty Investors, Ltd...................... ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company........... | ...... N T
0140 | Nationwide..........ccvvrverrverenns [ covvrerrenns 20-4939866.. 1125 Yard Street, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccevrererrvriens [ correrrennens 20-4939867.. 1175 Bobcat, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... \ TR ISR
0140 | Nationwide 26-2451988.. 1492 Capital, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. . | 111 Rivulon Boulevard, LLC.... . INRI-Rivulon, LLC.. ... |ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. 155 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......covveeeiecene e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1486309.. 161 Rivulon Boulevard, LLC.........ccccovrvrrrenrennen. NRI-Rivulon, LLC.......vvevreerseeneereeieeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
D 0140 | Nationwide. 31-1580283.. . | 170 Marconi, LLC................ . NWD Investments, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
= 0140 | Nationwide 31-1580283.. 245 Parks Edge Place, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
N 0140 [ NAHONWIAE. ..o | e 31-1486309.. 275 Rivulon Boulevard, LLC NRI-RivUlon, LLC......oovvvvrieieseseieieieene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennes 31-1486309.. 300 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......cceviveeieceieeresiinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide........ccccovurrerrrerrerens | corererrneene 31-1486309.. 310 Rivulon Boulevard, LLC.........ccccocvvinrnrunne NRI-Rivulon, LLC.......ooeieeieeneereeieeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceevrrverereeees [ ovreriirnas 31-1486309.. 343 N. Front, LLC.....ccoveervieivcereceees Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrens [ orrrrrennns 31-1486309.. 400 Rivulon Boulevard, LLC...........cccccoeverernnnns NRI-Rivulon, LLC.......coeveveeieceee e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvererens [ crvvrerrenes 31-1580283.. 400 West Nationwide Boulevard, LLC................ OH............ NIA..conne NWD Investments, LLC......cccoeuvrvrerrerrerniennenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccevrererrvrrens [ correrrennens 31-1486309.. 410 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......covveeieeeieeseisnieinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | OSSO ISR
0140 [ Nationwide..........coeurrerrrerrerens | corvrereneene 31-1580283.. 425 West Nationwide Boulevard, LLC OH........... NIA .o NWD Investments, LLC........ccocoveneereerrerninienes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide.........ccceeervverereeees [ erreriinas 31-1486309.. 44 Chestnut, LLC........cocoovveieeieccece e Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 20-4939866.. 735 Bobcat Avenue, LLC GVY Residential, LLC.........ccccoovereirieieirirnnns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvereens [ crvrrerrenns 31-1486309.. 75 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......vverrerieeereereeeieeens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide 20-4939866.. 775 Yard Street, LLC.....c.ovvveveveeviecrinns NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 20-4939866.. . | 777 Swan Street, LLC. . INRI Equity Land Investments, LLC... . | ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 780 Yard Street, LLC......coovvvveevenrrereieienis NRI Equity Land Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 20-4939866.. 795 Rail Street, LLC......covevevvierecesisieeineens NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 20-4939866.. . | 800 Bobcat Avenue, LLC.... . INRI Equity Land Investments, LLC... . | ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 800 Goodale Boulevard, LLC NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 [ Nationwide.........cccveurrerrrereereens | corvrereneene 20-4939866.. 800 Yard Street, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccovvrverereeees [ ovreriirnas 20-4939866.. 805 Bobcat Avenue, LLC GVY Residential, LLC........cccccoeveererreeieirinnnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrrens [ errerrennes 20-4939866.. 808 Yard Street, LLC.......ccoevvveeeiecriecrinas GVY Residential, LLC.........cccocevvevirieieiriinnns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovreerrvereens [ crvrreenenns 20-4939866.. 820 Goodale Boulevard, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide.........ccceeevvverereeees | ovreriirnas 20-4939866.. 825 Junction Way, LLC.........ccccoevveevicreerne, GVY Residential, LLC...........cccoevvverirririrernen. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,




statement for September 30,2019 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1’210

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
828 at the Yard Condominiums Home Owners
.................................................................... 37-1865892.. Association OH............ Other non-Nationwide...........ccocovenererenneeneens | MAiiiiiiisininenes | ceveeeneieeeneen. | Other non-Nationwide..........ocoveeenenencnenens [eeeedNeviiinn | 20
0140 | Nationwide..........ccvvvverrvreens [ corvrrrrines 20-4939866.. 828 Bobcat Avenug, LLC........cccocvvrernrierirrinns OH............ NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccoovererrerrens [ corrrrrennns 20-4939866.. 840 Third Avenue, LLC........cccovvevevereiereriiennns OH............ NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
0140 [ Nationwide.........cccoeurverrrerrerens | corerereeene 20-4939866.. 845 Yard Street, LLC.......oovvverererereeiees OH.......... GVY Residential, LLC.......cccoeurrrrerrirrerienienens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccovvvvvevereeees [ evreriinas 20-4939866.. 860 Third Avenue, LLC..........ccccevveerivercrerinnns OH............ NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 20-4939866.. 880 Third Avenue, LLC........ccoveveverciecrines OH............ NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSUO ISR
0140 | Nationwide..........ccovvererrvereens [ covrreenenes 20-4939866.. 895 W. Third Avenue, LLC.......ccooovvvvrrirrinrns OH........... NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 20-4939866.. 950 Dorchester Way, LLC.......ccooeevvierriiriinnnns OH............ GVY Residential, LLC........cccocoeverrrvirreriinnens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 20-4939866.. 950 Goodale Boulevard, LLC...........ccccocurveneenee OH............ NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 31-1486309.. 960 Bobcat Avenug, LLC..........ccccoeovevererrrnnnns |OHuccc Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. . 1975 Rail Street, LLC.... . | Nationwide Realty Investors, Ltd... .. | ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. 995 Yard Street, LLC.......covvvereerenerereiecneens Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1486309.. 18700 Hayden Road, LLC...........c.cccecoevervivereene [ OHoce NRI Cavasson, LLC..........ccccoeveerivecrerieenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1680808.. . |AD Investments, LLC.. . | Nationwide Realty Investors, Ltd... .. |ownership.......... | ... 60.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. ADTV, LLC...oirererrireeiesss e NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TSI ISR
0140 | Nationwide..........cccovererrerrens [ corrrrrennes 52-2227314.. AGMC Reinsurance, Ltd..........cccocovevrrererreninns TCA........... NIA....ccoonne Nationwide Advantage Mortgage Company..... |ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide.........ccccovurrerrereerens | corerereneene 42-0958655.. ALLIED Group, INC.....coverereeneereieiecenrereeseeeneenes A A s Allied Holdings (Delaware), Inc...........c..ccceeenee ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceevvvvevereeees [ orreriinas 46-4628790.. Allied Holdings (Delaware), Inc............cccccvevneee. DE....... A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Yoo [
0140 | Nationwide...........ccoeererrrrnnnns 10127... | 27-0114983.. ALLIED Insurance Company of America............ OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
ALLIED Property and Casualty Insurance
0140 | Nationwide...........ccouererrrrrnnnns 42579... |42-1201931.. Company A A, ALLIED Group, INC...cc.cvvvvrereieisieieiriieieienns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide........ccccvvurverreerrerens | corerrrrneene 42-1527863.. ALLIED Texas Agency, Inc AMCO Insurance COMPaNy.........coc.veereerrerrenne ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide . |42-6054959.. AMCO Insurance Company.... ALLIED Group, INC.....c.ccvverveererercerieerenenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide 59-1031596.. American Marine Underwriters, Inc.................... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
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............ |[OH............ Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccovrverrverenns [ covvreenenes 83-3900932.. American Tax Credit Fund 2019-A, LLC............ |OH............ Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccvvrererrerrens [ corrrrrennes 83-3953721.. American Tax Credit Fund 2019-B, LLC............ |[OH............ Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........cccoeerereerrrens [ orrerreinns 31-1580283.. Arena District CA I, LLC..........cccoeovvereevererienees [OHu NWD Investments, LLC..........cccovuvrreieirerennnn. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
Arena District Garage Condominium
.................................................................... 36-4857239.. | Nfa...ccccvins | [ e | ASSOCHAtION OH............ |OTH.............. | Other non-Nationwide.............ccocovrvrnereriins | M [ v | Other non-Nationwide.......c..ceeeeeevcneninccncnns | veerelNuviii | 21
.................................................................... 90-0280710.. | N/@...ccevceers | orereererneinees | cveersenenennnnene. | Arena District Owners Association..................... | OH............ |OTH.............. | Other non-Nationwide............ccccoevvvnrrrrnenens | M@ | cevrineeneeen. | Other non-Nationwide..........ocooveeveonnconcnncns | oeeedNeviiiin | 20
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35-2582728.. |n/a... . |Arena District Swim Club Association. . |OTH.. .. | Other non-Nationwide............... A [ Other non-NationWide.............ccevvemeerrenneennies | crenee N
31-1486309.. Ballantrae Woods, LLC.........cccoevvevieiiirirennnn. NIA....ccooe. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 26-4083207.. Berkshire Crossing Development, LLC.............. NIA .. NorthStar Commercial Development, LLC....... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1555487.. . | Broad Street Retail, LLC..... NIA.... . | Nationwide Realty Investors, Ltd....... .. |ownership.......... | ... 60.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-3624379.. Brooke School Investment Fund, LLC NIA .o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 31-1486309.. Cavasson Hotel, LLC NIA.....cccoone. Cavasson Hotel Holdings, LLC............ccccc....... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 31-1486309.. Cavasson Hotel Holdings, LLC... NIA....cccoooe. NRI Cavasson, LLC........cccccoeverveviercrisiennns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
Limited partner
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 26-0899413.. CHP New Markets Investment Fund, LLC......... OH............ OTH..covvee Nationwide Mutual Insurance Company........... /nocontrol ... 50.000 |other non-NationWide...........cocevevrrererennienies | e N 2
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 20-1618232.. CNRI-Cannonsport Condominium, LLC............. OH............ NIA. ... CNRI-Cannonsport, LLC.........cccooveereureirienienes ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 20-1618232.. CNRI-Cannonsport, LLC........cccoerrinrnrireiniennen. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
...................... Nfaiiienn. . | Co-Investment Fund, LLC... .. | Other non-Nationwide... Other non-Nationwide.. N
0140 | Nationwide 31-1579973.. COLHOC Limited Partnership NRIArena, LLC.......ovevverinrreireeesereeeeees ownership.......... Other non-Nationwide...........c.coceverrenenereirnnes [ e N
0140 | Nationwide . | 74-1061659.. Colonial County Mutual Insurance Company..... | TX............. A Other non-Nationwide.............ccceveevenierennene contract.......ccceee. [ evveeicennins Other non-Nationwide............ccccevveveviieviins | ceene N
...................... 45-4901238.. . | Columbus Arena Management, LLC... ..| Other non-Nationwide............... .. |nfa..... revererenenennnn. | Other non-Nationwide..... .N
0140 | Nationwide 31-1486309.. Cottages at Hyatts LLC.........ccccovrvirernrirrierinen. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide . |68-0066866.. Crestbrook Insurance Company...........c.cccvvvnnee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide.........ccccovurrerrereerens | corerereneene 31-1486309.. Crewville, Ltd.......c.ooveeereereeecnenereeceeneieenne Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccevvivererinnns 42587... |42-1207150.. Depositors Insurance Company..............c..c....... A A ALLIED Group, INC.....c.ccvverveerercrcresieverereies ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
Discover Affordable Housing Investment Fund |
.................................................................... 46-4104813.. LLC OH............ |OTH.............. | Other non-Nationwide...........c..cocrvrrmrmrrrrnrins [ MBeriiirririirnininnes [ cveierinnenene. | Other non-Nationwide.........c.oeeevveevrrinvcnecneons | veeeelNuviieis [ 21
0140 | Nationwide 33-0096671.. DVM Insurance AgeNCY........cccovveveerieerreerevenennne (07 W NIA....ccoonne Veterinary Pet Insurance Company................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide . |47-4523959.. Eagle Captive Reinsurance, LLC...........c........... Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccceevvverereeees [ evreriinas 20-1945276.. East of Madison, LLC...........cccoevevieeivicreeine, 120 Acre Partners, Ltd..........cccccovveeviecrereinnen, ownership.......... | ...... 24910 |Nationwide Mutual Insurance Company........... | ...... N...... T
0140 | Nationwide..........ccooeerereerrens [ errrrrennes 20-1945276.. East of Madison, LLC..........ccccoevreirerirereiennnn. ND La Quinta Partners, LLC.......ccccocreurrrneen. ownership.......... | ... 75.090 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 26-32605559 . |E-Risk Services, L.L.C.... . |Nationwide Mutual Insurance Company........... | ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
30-0951639.. ERN-4 Property Owners Association, Inc.......... Other non-Nationwide..........cccocvvererrerrierennn 111 TR RN Other non-Nationwide...........cccoverrerrererennns | cones N
. | 75-6013587.. Freedom Specialty Insurance Company............ Scottsdale Insurance Company ...........ccccoeeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
46-4736379.. . | GPN-1 Property Owners Association, Inc.......... .... | Other non-Nationwide............... SO 1117 IO U other non-Nationwide............cccoevevevereeeesreenes [ eenne N
20-4939866.. Grandview Yard Hotel Holdings, LLC................. NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccovrverrverenns [ covvreenenes 20-4939866.. Grandview Yard Hotel, LLC Grandview Yard Hotel Holdings, LLC............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccvvrererrerrens [ corrrrrennes 20-4939866.. GVY Residential, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........cccoeerereerrrens [ orrerreinns 31-1486309.. Harlem Road Developers, LLC...........c.cccocuue.. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccoovvverrrereens [ corerrrrenes 51-0241172.. Harleysville Group INC.......c.oveverrenrnrnrieinienes DE........... NIA....cone Allied Holdings (Delaware), InC..........cc.coceevene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide . [41-0417250.. Harleysville Insurance Company...........ccc.cueeene. OH............ A, Harleysville Group, INC.......ccccvvvererereirieiennns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
0140 | Nationwide . 123-2253669.. |n/a.............. Harleysville Insurance Company of New Jersey |NJ............. Harleysville Group, INC........ccccoovvveveiireiriieine ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
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€210

0140 | Nationwide. .| 10674... |23-2864924.. |n/a... . | Harleysville Insurance Company of New York... . | Harleysville Group, Inc.. . |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N

0140 | Nationwide 14516... | 38-3198542.. Harleysville Lake States Insurance Company.... Harleysville Group, INC.......ccccvvvevercricirieiennns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | coee.Nucooiis | ceverrnen.
0140 | Nationwide 64327... |23-1580983.. Harleysville Life Insurance Company................. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Neverie | covirvennens
0140 | Nationwide. .135696... |23-2384978.. . | Harleysville Preferred Insurance Company........ . | Harleysville Group, Inc . | ownership.. ...100.000 | Nationwide Mutual Insurance Company..

0140 | Nationwide 26182... |04-1989660.. Harleysville Worcester Insurance Company...... Harleysville Group, Inc ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevries | v

zZ X Z2zZ2=2=2 =2

0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 32-0051216.. Hideaway Properties Corporation...................... Nationwide Realty Investors, Ltd...................... ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company........... | .....N....... T

0140 | Nationwide..........ccooeererrerrens [ orreriennes 20-3289512.. Jefferson National Financial Corp...................... Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ceooe.Yeoioi | cevevennn.

0140 | Nationwide.........cccovvrrerrrerinens 64017... | 75-0300900.. Jefferson National Life Insurance Company...... Jefferson National Financial Corporation......... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevorre | covivrenne.
Jefferson National Life Insurance Company of

0140 | Nationwide...........cocreerrrrreenen. 15727... | 47-1180302.. New York NY.oonen A s Jefferson National Life Insurance Company.... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [

0140 | Nationwide 61-1340595.. Jefferson National Securities Corporation.......... DE........... NIA....cone Jefferson National Financial Corporation......... ownership.......... ....100.000 | Nationwide Mutual Insurance Company

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

Jerome Village Master Property Owners

.................................................................... 46-2974590.. n/fa.............. Association, Inc. OH............ |OTH.............. | Other non-Nationwide...........c.cocovrvrnirereins [ M [ | Other non-Nationwide.......c..coevveeeercvnenccncies | veerelNuviii | 21
0140 | Nationwide..........ccooeerereerrens [ errrrrennns 20-8945345.. |n/a.............. JNF AQVISOrs, INC......covvreerieiieiceee s DE........... NIA.....cccoone. Jefferson National Financial Corporation......... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSOO ISR
Jerome Village Residential Property Owners

.................................................................... 46-2956640.. [n/a.............. Association, Inc. Other non-Nationwide...........ccccovevererenveineens | Maiiiiiinvininines | cevvineneeeneen. | Other non-Nationwide..........ccovcvenevnncncinns [eeedNeviin | 20
0140 | Nationwide..........ccvevererrrreenns [ crvrrerrenes 31-1486309.. | n/a.............. JV Developers, LLC........coocvvneenernreneereininnenes Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N 2
0140 | Nationwide 74-1395229.. Lone Star General Agency, InC.........c.ccccevennnes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. . 1 38-0865250.. . | National Casualty Company.............cccoc...... . | Nationwide Mutual Insurance Company........... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide AC000920.... National Casualty Company of America, Ltd...... National Casualty Company.........c..ccceeervenrenne ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccoovererrerrans [ corrrrrennes 42-1154244.. Nationwide Advantage Mortgage Company....... A NIA....ccoonne AMCO Insurance Company...........ccveereeerrennes ownership.......... | ... 87.300 |Nationwide Mutual Insurance Company........... | ...... Yoo P
ALLIED Property & Casualty Insurance
0140 | Nationwide.........ccoeerrverereeees [ evrerrirnas 42-1154244.. | N/@....ueieies | erereiereiieies | eveereesseieiseieiens Nationwide Advantage Mortgage Company....... A NIA....ccoone Company ownership.......... | oo 8.470 | Nationwide Mutual Insurance Company...........| ...... Y. T
0140 | Nationwide..........ccoovererrerrens [ orrrrrennes A2-1154244.. | Da.....eceeis | ereieieeieins | e Nationwide Advantage Mortgage Company....... A NIA....ccooe. Depositors Insurance Company..............c....... ownership.......... | coou.... 4.230 | Nationwide Mutual Insurance Company...........| ...... Yoo T,
Nationwide Affinity Insurance Company of
0140 | Nationwide . |48-0470690.. |n/a.............. America Nationwide Mutual Insurance Company........... ownership Nationwide Mutual Insurance Company N
0140 | Nationwide. . |42-1015537.. . | Nationwide Agribusiness Insurance Company... . | Nationwide Mutual Insurance Company........... | ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1578869.. Nationwide Arena, LLC..........ccoeevviervivcrererne, NRIArena, LLC.........ccoovvvieeeeseceeee ownership Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 20-8670712.. Nationwide Asset Management, LLC................. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide . 195-0639970.. Nationwide Assurance Company............ccccco...... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvrrerrvriens [ corrrrrannes 31-1036287.. Nationwide Cash Management Company.......... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR IS
0140 | Nationwide..........ccoevevereerrrens [ errerrennns 31-4416546.. Nationwide Corporation............cccceevrierirrirennes Nationwide Mutual Insurance Company........... ownership.......... | ...... 95.200 |Nationwide Mutual Insurance Company........... | ...... Yoo | P
0140 | Nationwide..........ccvvvverrvereens [ corerrrrenes 31-4416546.. Nationwide Corporation...........c..ce.eveeerrerrrnrenes Nationwide Mutual Fire Insurance Company... |ownership.......... | ... 4.800 |Nationwide Mutual Insurance Company........... | ...... Yoo | P

Nationwide Exclusive Agent Risk Purchasing
0140 | Nationwide.........cccovurrerreenrerens | corerereneene 05-0630007... | Nf@...crierens | eoreermireireennes | cerreeneireieeseeneens Group, LLC OH........... NIA ..o Insurance Intermediaries, INC..........ccccvvverenenne ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
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0140 | Nationwide. 31-1667326.. [n/a... . | Nationwide Financial Assignment Company...... . [NIA.... . | Nationwide Life Insurance Company.... ....|ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 23-2412039.. Nationwide Financial General Agency, Inc......... NFS Distributors, INC.........ccccoveererrirrreieiiren. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 31-6554353.. Nationwide Financial Services Capital Trust...... Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide. 31-1486870.. . | Nationwide Financial Services, Inc . | Nationwide Corporation..... .. | ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 52-6969857... Nationwide Fund Advisors Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necooe s
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 31-1748721.. Nationwide Fund Distributors LLC...................... NFS Distributors, INC.........ccoevvveeriiieeiierinns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 31-0900518.. Nationwide Fund Management LLC................... NFS Distributors, INC..........cccoveererrirrreierirnn. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide.........cccovvrrerrrerinens 23760... |31-4425763.. Nationwide General Insurance Company........... A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide 31-1570938.. Nationwide Global Holdings, Inc. NIA.....ccone Nationwide Corporation............cccceeevervevrrrnnnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide . 131-1399201.. Nationwide Indemnity Company A s Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necooe s
0140 | Nationwide . 195-2130882.. Nationwide Insurance Company of America...... A ALLIED Group, INC. ....covveveerereesieeisieeieienas ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide . 131-1613686.. Nationwide Insurance Company of Florida........ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ccovvvrerrvereens [ covrrerrenns 41-2206199. |n/a.............. Nationwide Investment Advisors, LLC................ NIA ..o Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 73-0988442.. [N/a...cicviv | o [ Nationwide Investment Services Corporation.... | OK............. NIA....ccine Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company...........| ...... ) (U PO
Nationwide Life and Annuity Insurance
0140 | Nationwide...........coevrerrrerennn 92657... [31-1000740.. | N/a...cvrcerirs | eorrrrrrrinrnnes [ cereereniseieesnenninns Company OH............ A Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TSI ISR
0140 | Nationwide..........cccoeererrrrrnnnns 66869... [31-4156830.. [N/a...cccovriers [ covrerieiiiiiens e Nationwide Life Insurance Company.................. OH............ A, Nationwide Financial Services, Inc................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
Nationwide Life Tax Credit Partners 2002-A,
0140 | Nationwide.........ccceevvverereeees [ erreriinnas 13-4212969.. | Nfa...c.ccciis [ evierereieens | e LLC OH............ NIA.....ccooo.e. Nationwide Life Insurance Company................ other.....ccocoeeeees [ 0.010 |Nationwide Mutual Insurance Company........... | ...... N....... T
Nationwide Life Tax Credit Partners 2002-B,
0140 | Nationwide..........ccvvrvrerrvrenns [ covrrernenes 01-0749754.. | Nfa..cevierns | eorrrrirriininnes [ e LLC OH............ NIA ..o Nationwide Life Insurance Company................ Other...coeverees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ | P
Nationwide Life Tax Credit Partners 2003-A,
0140 [ Nationwide...........coeurrerrrereerens | corvrereneene 54-2113175.. | Nfa..crins | v [ e LLC OH........... NIA...cccoorinn. Nationwide Life Insurance Company................ (01211 SRS IS 0.010 |Nationwide Mutual Insurance Company........... | ...... N..ooee | P
Nationwide Life Tax Credit Partners 2003-B,
0140 | Nationwide..........ccooeerereerrens [ orrrrrennns 58-2672725.. [N/a...c.ivve | 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 2004-A,
0140 | Nationwide..........ccoovererrvriens [ corrrrrennes 20-0382144.. [N/a...ciivie | oo [ LLC OH............ NIA....cconne Nationwide Life Insurance Company................ Other...cvvevevees [ e 0.010 | Nationwide Mutual Insurance Company........... | ... N T
Nationwide Life Tax Credit Partners 2004-B,
0140 | Nationwide.........cccoevvvverereeees [ ovreriinas 20-0745944.. | N/a.....coeies | e | e LLC OH............ NIA.....cccoone Nationwide Life Insurance Company................ other......cocoeeeees [ 0.010 |Nationwide Mutual Insurance Company........... | ...... N...... T
Nationwide Life Tax Credit Partners 2004-C,
0140 | Nationwide..........ccoerverrrereens [ corrrerrenns 20-0745965.. | Nfa...cverrs | eorrrrirrirninnes [ cerreineineireeseennenns LLC OH........... NIA ..o Nationwide Life Insurance Company................ Other....coovvevees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ T
Nationwide Life Tax Credit Partners 2004-D,
0140 | Nationwide..........cccoeevereerrrens [ orrerrennes 20-1128408.. [N/a...ccive | e [ LLC OH............ NIA.....ccoo... Nationwide Life Insurance Company................ Other.....ovevveeis [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... N P
Nationwide Life Tax Credit Partners 2004-F,
0140 | Nationwide..........cccoverereerrens [ errrrrennes 20-1918935.. |n/a.............. LLC OH............ NIA....ccoonn. Nationwide Life Insurance Company................ Other....ooveveees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N P
Nationwide Life Tax Credit Partners 2005-A,
0140 | Nationwide.........ccceoevrverereeees [ ovreriirnas 20-2303694.. |N/a....ocoiies | e | e LLC OH............ NIA.....ccooo.e. Nationwide Life Insurance Company................ other.....cccocvevevees [ 0.010 |Nationwide Mutual Insurance Company........... | ...... N...... T
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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-C,
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennns 26-3427479.. [N/ | oo [ 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-D,
0140 | Nationwide.........cccccevvvevereeees [ orreriirnas 26-3427525.. |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-E,
0140 | Nationwide..........ccovrverrvereens [ covrrerrenns 26-4737055.. | Nf@..rierns | eorrerrirrerninnes [ cerreineineineeseennenns LLC OH............ NIA .o Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
Nationwide Life Tax Credit Partners 2009-F,
0140 | Nationwide..........ccooeerereerrens [ errrriennns 26-4737157.. [N/ | e e LLC OH............ NIA.....cccoone. Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide..........ccoovererreriens [ orrrrrennes 27-1362364.. [N/a...ccicirie | oo [ Nationwide Life Tax Credit Partners 2009-1, LLC| OH............ NIA....cccoonne Nationwide Life Insurance Company................ Other...oovevenres [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N | P
0140 | Nationwide.........ccceerrverereeees [ orreriirnas 45-0469525.. Nationwide Life Tax Credit Partners No. 1, LLC |OH............ NIA....ccooone Nationwide Life Insurance Company................ other......coceeeeies [ 0.010 |Nationwide Mutual Insurance Company........... | ...... N....... T
0140 | Nationwide . |75-1780981.. Nationwide LIOyds..........ccoeviveiereririieicireinnns 11 TR OO U PP TRTPPRRRO contract........coees | eeverrererenns Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 42-1373380.. . | Nationwide Member Solutions Agency Inc.. . |ALLIED Group, INC....ccevvrrrrnenne ... |ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 75-3191025.. Nationwide Mutual Capital I, LLC...........cccournnee. Nationwide Mutual Capital, LLC............cccoueenee ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 75-3191025.. Nationwide Mutual Capital, LLC............cccccvvurenee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. . 131-4177110.. . | Nationwide Mutual Fire Insurance Company..... .. | Other non-Nationwide Other non-Nationwide N
0140 | Nationwide . 131-4177100.. Nationwide Mutual Insurance Company............. Other non-Nationwide Other non-Nationwide N
0140 | Nationwide...........coervrerrrereens [ covrrerrenns 34-2012765.. Nationwide Private Equity Fund, LLC................. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
Nationwide Property and Casualty Insurance
0140 | Nationwide...........cocrrerrrrrrennn. 37877... [31-0970750.. | N/@...cieers | emrrrereenenees [ e Company OH........... A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccovvvvvevereeees [ ovreriinas 31-1486309.. | n/a.............. Nationwide Realty Investors, Ltd........................ OH............ NIA.....ccooone. Nationwide Mutual Insurance Company........... ownership.......... | ...... 97.000 |Nationwide Mutual Insurance Company........... | ...... N...... T
0140 | Nationwide..........cccoeererrerrens [ orreriennes 31-1486309.. |n/a.............. Nationwide Realty Investors, Ltd..............c.oo...... OH............ NIA....ccoonn. Nationwide Indemnity Company...........cc.c....... ownership.......... | coov.... 3.000 |Nationwide Mutual Insurance Company........... | ...... N | P
0140 | Nationwide..........ccvvrvrerrvereens [ covrrerrenns 31-1486309.. | n/a.............. Nationwide Realty Management, LLC................ OH........... NIA ..o Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide Nationwide Realty Services, Ltd Nationwide Mutual Insurance Company........... ownership ....100.000 | Nationwide Mutual Insurance Company N
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0140 | Nationwide.........ccccoevvveverceees [ ovreriirnas 73-0948330.. |n/a.............. Nationwide Retirement Solutions, Inc DE....... NIA.....ccooone NFS Distributors, INC.........ccoeovuveerriieeiiierns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
Nationwide Life and Annuity Insurance
0140 | Nationwide..........ccvvvverrvreens [ corvrrrrines 83-2250056.. Nationwide SBL, LLC.......ccoovvvrrerrrnrireieienens OH............ NIA ..o Company ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccoovererrerrens [ corrrrrennns 36-2434406.. Nationwide Securities, LLC..........ccccvcvvererrirrnnns OH............ NIA....ccoonne NFS Distributors, INC........ccocovvvrrrerrieieireinn. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
0140 [ Nationwide.........cccoeurverrrerrerens | corerereeene 31-4177100.. Nationwide Services Company, LLC.................. OH.......... NIA ..o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccovvvvvevereeees [ evreriinas 27-0743545.. Nationwide Tax Credit Partners 2009-G, LLC....|OH............ NIA.....ccoone. Nationwide Mutual Insurance Company........... other.....ccocoveeees [ 0.010 |Nationwide Mutual Insurance Company........... | ...... N...... T
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 27-0768791.. Nationwide Tax Credit Partners 2009-H, LLC.... |OH............ NIA....ccooe. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSUO ISR
0140 | Nationwide..........ccovvererrvereens [ covrreenenes 46-1952215.. Nationwide Tax Credit Partners 2013-A, LLC.... |OH............ NIA ..o Nationwide Life Insurance Company................ Other....covvevees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ T
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 46-1971926.. Nationwide Tax Credit Partners 2013-B, LLC.... |OH............ NIA....ccoonne Nationwide Life Insurance Company................ Other....covvvevees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N P
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 31-1592130.. Nationwide Trust Company, FSB..........ccccccceeenu. USA........ OTH...ovveenee Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N.oooa. 2
0140 | Nationwide 20-5976272.. Nationwide Ventures, LLC.........cccocvvvrrrrvrnrernnnns 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..........ccvvrvrerrrerenns [ ovvrerrenes 11-3651828.. ND La Quinta Partners, LLC.......cccoccovrvrnreneenne Nationwide Realty Investors, Ltd...................... ownership Nationwide Mutual Insurance Company N
0140 | Nationwide.........ccceevvrverereeees [ erreriiinas 31-1630871.. NFS Distributors, INC.........ccccoeeeviveciiceeinns Nationwide Financial Services, Inc. ................. ownership Nationwide Mutual Insurance Company N
0140 | Nationwide. 14-1892640.. . |NHT XII Tax Credit Fund, LLC.... ... | Nationwide Life Insurance Company.... ..| ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 14-1892640.. NHT XII Tax Credit Fund, LLC........ccccovvvrurrenne. Nationwide Assurance Company ............cc..... ownership Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........cccovererrerrens [ corrrrrennes 14-1892640.. NHT XIl Tax Credit Fund, LLC..........cccovovrerrnnee Nationwide Mutual Insurance Company........... ownership Nationwide Mutual Insurance Company........... | ...... N T
0140 [ Nationwide.........ccccovurrerrereerens | corerereneene 82-5195340.. NLIC REO Holdings, LLC.......ccccovurrinrrrirrininnees Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceevvvvevereeees [ orreriinas 82-5194959.. NMIC REO Holdings, LLC.........ccccovvevevercirirernnes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........cccoeerereerrens [ orrerrennes 46-3762545.. NNOV8, LLC....coovierecere e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrvereens [ covrreerenns 20-4939866.. North of Third, LLC........coovrrrerrrrrrrereincneens NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
Northstar Master Property Owners Association,
.................................................................... 61-1753500.. Inc. OH............ |OTH.............. | Other non-Nationwide...........c.ccocerrrrnrrerrene [ Meiiiriiriireininces [ cveieieneeeene. | Other non-Nationwide.........ceeeeeceeenencnenenns | veeeelNucii [ 21
0140 | Nationwide.........cccceevvverereeees [ evreriinas 26-4083354.. Northstar Residential Development, LLC........... OH............ NIA.....cccoone. Nationwide Realty Investors, Ltd...................... ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company........... | ...... N...... T
0140 | Nationwide 31-1486309.. NRIArena, LLC.......ccoevevrieieesieeseeseeie Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. . INRI 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 31-1486309.. NRI Cavasson, LLC........ccccouvrnineneineinennineinns Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. . |NRI Communities/Harris Blvd., LLC ... | Nationwide Realty Investors, Ltd... .. | ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. NRI Corporate Housing, LLC...........cccocevernenaee. Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccovrverrverenns [ covvreenenes 31-1486309.. NRI Cramer Creek, LLC........coovvvvereerrincrneneenns Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccvvrererrerrens [ corrrrrennes 20-4939866.. NRI Equity Land Investments, LLC.................... Nationwide Realty Investors, Ltd ownership.......... | oo 80.000 |Nationwide Mutual Insurance Company........... | ... N | P
0140 | Nationwide..........cccoeerereerrrens [ orrerreinns 26-0212217.. NRI Equity Tampa, LLC........ccccoovvveveiverrirerae, Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccoovvverrrereens [ corerrrrenes 31-1486309.. NRI Office Ventures, Ltd.........cocovrerrrirrirniennenns Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide..........ccovrrerrvrrens [ orrrrrennns 31-1580283.. NRI Telecom, LLC........coeeeieiereirisieeisiiennes NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
0140 | Nationwide.........ccccoeurrerrrenrerens | corvrereneene 31-1486309.. NRI-RivUION, LLC......cooriieeereeecreieecseeeenne Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
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0140 | Nationwide. 26-4083354.. . |NS Developers, LLC . [NIA.... . | Northstar Residential Development, LLC......... ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 45-3123274.. NTCIF-2011 Georgia State Investor, LLC.......... Nationwide Property and Casualty Company... |ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 90-0729552.. NTCIF-2011, LLC...erreeereeeeereeeecseieene Nationwide Mutual Insurance Company........... ownership Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 90-0729552.. . INTCIF-2011, LLC.... . | Nationwide Mutual Fire Insurance Company... |ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 27-4700627.. NTCP 2011-A, LLC...orieeeecereieieinee Nationwide Life Insurance Company................ other.......ccvewnee. Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 46-0741029.. NTCP 2012-A, LLC....coevverereeeeeeee e Nationwide Life Insurance Company................ other.........cc...... Nationwide Mutual Insurance Company........... | ...... N...... R
0140 | Nationwide..........ccooeererrerrens [ orreriennes 46-3309896.. NTCP 2013-C, LLC....oovererrereeereeeian Nationwide Life Insurance Company................ other.......ceunnee. Nationwide Mutual Insurance Company........... | ...... N 2
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 46-4111078.. NTCP 2014-A, LLC....ovverererrerreecnereereiienenns Nationwide Life Insurance Company................ other.......ceeenee. Nationwide Mutual Insurance Company........... | ...... [\ .
0140 | Nationwide.........cccevrvverereeees [ errerirnas 47-1404116.. NTCP 2014-B, LLC....cevvvverereeeerecre e Nationwide Life Insurance Company................ other.......c.ccu.... Nationwide Mutual Insurance Company........... | ...... N....... R
0140 [ Nationwide..........ccoeurrerrrreerens | corvrereneene 47-1413242.. NTCP 2014-C, LLC....coovererieerereecneieieees Nationwide Life Insurance Company................ Other....cocveueenne Nationwide Mutual Insurance Company........... | ...... N...oooe 2
0140 | Nationwide.........ccoeevrvverererees [ covrerrirenas 47-3909345.. NTCP 2015-A, LLC.....ovvereceeeereeeeee Nationwide Life Insurance Company............... other.........co...... Nationwide Mutual Insurance Company........... | ...... N...... R
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 47-4148470.. NTCP 2015-B, LLC Nationwide Life Insurance Company................ other......coeunne. Nationwide Mutual Insurance Company........... | ...... N 2
0140 | Nationwide..........ccovvvrerrvereens [ covrrerrenns 81-3836925.. NTCP 2016-A, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 82--2015065. [N/a...c.iiviie [ v [ NTCP 2017-A, LLC......ovreeeeeereeenie Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........cccoevevereerrrens [ orrerrnnns 84-1969518.. NW Fyrebyrd LLC........ccovvereieceieeeeiee NNOV8, LLC......ooeiiiereieceee e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvreens [ corvrrrnenes 81-0936428.. NW Private Debt, LLC.......ccccoevrrrrimrrrirrirnrnnenns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide 26-1903919.. NW REL LLC....ovvririeereeeee s Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 81-2326191.. . |NW-442 Ocean, LLC... . INW REI (NLIC), LLC. ... |ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 46-3654078.. NW-Amesbury, LLC.........cccovveeirieiceene NW-REL LLC.....ooveirieeceecee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 81-1263284.. NW-Amesbury I, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide. 84-2078643.. . NW-Amesbury Il LLC . |Nationwide Mutual Insurance Company........... | ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 83-2056769.. NW-Athens Way, LLC.......cccocovrerrerrrererrirsninnnns Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 [ Nationwide.........cccoeerverrrrerens | corvrerrneene 81-1246932.. NW-Baseline, LLC.........ccccovereenenrrrinereirnieees Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR RN
0140 | Nationwide.........ccccovvvvevereeees [ evreriinas 81-1869861.. NW-Beech, LLC........ccccovvervrveerececeseee s NW REI, (NMFIC), LLC......cevvererrereerririrnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereeriens [ orrrrrennes 83-0553339.. NW-Buena Vista, LLC.........ccoeviverererrieierenns Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 | Nationwide Mutual Fire Insurance Company... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvereens [ covrrernenns 83-1613456.. NW-Cameron Village, LLC........ccovvrurrinrrrerrenns Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvrererrerrens [ corrrrrennes 83-4513883.. NW-Carothers, LLC........cccovvvvrerninieireinieiens Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 | Nationwide Mutual Fire Insurance Company... | ...... |\ TR IS
0140 | Nationwide..........ccooeerereerrrens [ erreriennns 81-1211881.. NW-Castle Rock, LLC........c.cccoevevireicrcrriiiiinns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide..........ccvvvverrvriens [ corerrrnenns 82-2957977.. NW-Civita, LLC......ovvrrrererrerreeinrinese e Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
Nationwide Life and Annuity Insurance
0140 | Nationwide 82-2958440.. NW-Civita NLAIC, LLC......oorverrrrrrreerrirrirreennenes NIA ..o Company ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 84-2920247.. . |NW-Cranberry, LLC.... . | Nationwide Life Insurance Company. ownership.. ...100.000 | Nationwide Mutual Insurance Company...........| ...... N
0140 | Nationwide 31-1580283.. NWD 205 Ving, LLC.....c.ovoeeereereieineireieeseeneenas NWD Investments, LLC........ccocovereenrereirnineenes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........ccoevrveverereeees [ covreriirenas 31-1580283.. NWD 225 Nationwide, LLC........ccccccovvererernnee. NIA....ccooone NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company...........| ...... N | e
0140 | Nationwide..........ccooeererreriens [ orrrrrennes 31-1580283.. NWD 230 West, LLC........ccoeverrrerreiirrrieiersine NIA....ccoonne NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccoervrerrrerenns | crvvrirrenns 31-1580283.. NWD 240 Nationwide, LLC.........cccovvurrrrrrrrennenne 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 250 Brodbelt, LLC.. . [NIA.... . |NWD Investments, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. NWD 250 West, LLC........ccoevvrrrerreiirrrieneieiee NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1580283.. NWD 265 Neil, LLC......ooeererreeecereirirernieenns NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1580283.. . |NWD 275 Marconi, LLC.. . NWD Investments, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. NWD 300 Neil, LLC.....oveeeereieieereireiecreeeenas NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 31-1580283.. NWD 300 Spring, LLC......ccceverererieriiereieinas NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 31-1580283.. NWD 355 McConnell, LLC........cccoevvererrerercnnen NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 31-1580283.. NWD 425 Nationwide, LLC NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccevrvverereeees [ errerirnas 31-1580283.. NWD 500 Nationwide, LLC NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 [ Nationwide..........ccoeurrerrrreerens | corvrereneene 31-1580283.. NWD Arena Crossing, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necooe s
0140 | Nationwide.........ccoeevrvverererees [ covrerrirenas 31-1580283.. NWD Arena District I, LLC........ccoevvvevererrerrnnn. NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 31-1580283.. NWD Arena District I, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ccovvvrerrvereens [ covrrerrenns 31-1580283.. NWD Arena District MM, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 31-1580283.. NWD Arena District PW, LLC NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........cccoevevereerrrens [ orrerrnnns 31-1580283.. NWD Arena District V, LLC.........ccoeveverrriercnnns NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvreens [ corvrrrnenes 31-1580283.. NWD Athletic Club, LLC........ccovveevrerninrirrininne NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide 31-1580283.. NWD Brodbelt, LLC........cccoovverrerriieieeiriisiieinns NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 30-0876022.. . |NWD Franklinton, LLC . | Nationwide Realty Investors, Ltd... .. | ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-4118665.. NWD HP, LLC......cvovireericeeecescee e NWD Investments, LLC ownership Nationwide Mutual Insurance Company N......
0140 | Nationwide 31-1636299.. NWD Investment Management, Inc................... DE........... NIA.....ccooone. Nationwide Corporation ownership Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1580283.. . INWD Investments, LLC . | Nationwide Realty Investors, Ltd... .. | ownership.. Nationwide Mutual Insurance Company.. [\
0140 | Nationwide 35-2642005.. NWGH, LLC...oveiecereesseee e Nationwide Realty Investors, Ltd ownership Nationwide Mutual Insurance Company N
0140 [ Nationwide.........cccoeerverrrrerens | corvrerrneene 81-4401901.. NW-Grapevine Bluffs, LLC.........cccccoeeerermreneenes |OHueeerceees [NIALie Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR RN
0140 | Nationwide.........ccccovvvvevereeees [ evreriinas 82-1881115.. NW-Ironhorse, LLC............cccoceevevrvevereervciennnns | OHuccv [NIAL Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereeriens [ orrrrrennes 47-2482818.. NW-Jasper WAG, LLC........c.ccccoeovvceveveerverieiens | OHecveeees [NTAG e NW REL LLC...oveveeecesece e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvereens [ covrrernenns 81-1232565.. NW-Lenexa, LLC.......cccovcvvrrrrnenerernernnennnennes | OHeeevrces [INIAL NW REI (NLAIC), LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvrererrerrens [ corrrrrennes 81-1671648.. NW-Lenexa II, LLC.........cccoevvvreveerreresnienreines | OHeervvcees [NTAG e NW REI (NLAIC), LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........ccooeerereerrrens [ erreriennns 81-5146596.. NW-Logan, LLC..........cccoeevvververrererreseerreseienes | OHececcees [NTAG NW REL LLC....ovovieeeeee e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide..........ccvvvverrvriens [ corerrrnenns 81-1361460.. NW-Marketplace, LLC.......ccccoccvvrrvnrenerernrinninns |OHueerreeens [NIAi Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennns 82-4T77464.. NW-Mayo, LLC.......cccovvrvererrrnrereenresesnenienes | OHeeveveees [NTAG NW REL LLC...oveieieerreceseee e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide.........cccoververrrenrerens | corereeeeene 81-5146266.. NW-Millenia, LLC.........cocevrrenrrerernernenerecnne | OHeeecces [INIAL NW REL LLC....ooiereeieerereiecseiseieeeeeneinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceeervverereeees [ ovreriirnas 84-2937171.. NW-Naples, LLC.........ccccoevevevevevivevevivcveieneenens | OHucc [NIAL Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 83-2260477.. NW-ORBPD, LLC........cccoeovuerveverrrierrereeerrereeinns | OHeeveveees [NTAG NW REI (NMFIC), LLC.....cocvveverireiecrerine ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 83-0849392.. NW-Park Place, LLC.......c.coccevvvrenrcnrrniiniinnenncns | OHverrcens [NIA Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 47-1740812.. . |NW-Peachtree, LLC . INWREI, LLC. .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 46-2469044.. NW-Portales, LLC........ccooverreerrieencereirereeneenne NW RE|, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
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1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide. 47-2449044.. |nfa... . | NW-Promenade at Madison, LLC... . [NIA.... . INWREI, LLC.... .... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 83-2173918.. NW-Radius, LLC......cc.ccoovverererieiccseeseeie NW REI (NLIC), LLC....covveieereeeiae ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 82-5083560.. NW-Twin Lakes, LLC........cocovrrrrnrrrererrinreneenns NW REI (NMFIC), LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.... 46-5764783.. . |NW-Tysons, LLC NW REI, LLC.... ownership ....100.000 |Nationwide Mutual Insurance Company N
Nationwide Life and Annuity Insurance
0140 | Nationwide.........ccccovvvvvevereeees [ evreriinas 81-1603024.. NW REI (NLAIC), LLC......coevviererercresiceieieeins OH............ NIA.....ccoone. Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 81-1619428.. NW REI (NLIC), LLC....oveveerecereeeiae OH............ NIA....ccooe. Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSUO ISR
0140 | Nationwide..........ccovvererrvereens [ covrreenenes 81-1861190.. NW REI (NMFIC), LLC....ooveeeeecereirrieeeeeeenas OH........... NIA ..o Nationwide Mutual Fire Insurance Company... | ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 82-4876417.. NW Village Park, LLC NW REI, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 31-0947092.. OCH Company, LLC Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 31-0947092.. Ohio Center Hotel Company Limited Nationwide Realty Investors, Ltd. ... ownership.......... | ... 55.250 | Nationwide Mutual Insurance Company........... | ...... [\
0140 | Nationwide. 31-0947092.. . | Ohio Center Hotel Company Limited... . . |OCH Company, LLC..... ... |ownership.....c.... | cooeeue 1.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 26-0263012.. Old Track Street Owners Association, Inc.......... Other non-Nationwide (117 TR U Other non-Nationwide............cccoevvrveveeerveenes | cvnee N.......
Nationwide Life and Annuity Insurance
0140 | Nationwide...........ccocererrernnens 13999... | 27-1712056.. [ N/a.....cccccires | rrrereivireienns | evrerieisiereisiienins Olentangy Reinsurance, LLC...........cccccvevernnnen. VT, A, Company ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSOO ISR
On Your Side Nationwide Insurance Agency,
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennes 47-1923444.. |nfa.............. Inc. OH............ NIA....ccoonne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
0140 | Nationwide..........ccvevererrrreenns [ crvrrerrenes (/7 (T T OYS FUNA LLC....oveeieierecereeeeceneis DE............. NIA .. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
Parks Edge Condominium Home Owners

.................................................................... 32-0516252.. | Na...ccivins | rvinrirereiinis [ | ASSOCHAtION OH............ |OTH.............. | Other non-Nationwide.............ccoceermrnerereens [N [ cveininceenn | Other non-Nationwide.......c.ceeereeceneenenecncnns | veerelNucioii | 21
0140 | Nationwide..........ccovvverrvereens [ covererrenns 31-1486309.. | NfA...evierrs | evrerrirrereinnes [ cernerneireieensennenns Perimeter A, Ltd.......coevvenereeneseneeene OH............ NIA ... Nationwide Realty Investors, Ltd............cc........ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide.........ccvvererrvriens [ cerrrrrennens 20-1169305.. |n/a.............. Polyphony Fund LLC.........ccovvvivreeinceieens DE.....c...... NIA....ccinne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ OISO ISR
0140 [ Nationwide...........coeurrerrrereerens | corvrereneene 39-1907217.. | n/a.............. Premier Agency, INC........c.oocveeveeneenieneincnieneenns A NIA...cccoorinn. ALLIED Group, INC......vereueenereeneereieeeneineinees ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necoo s
0140 | Nationwide.........ccoeerrverereeees [ evrerrirnas 75-2938844.. |n/a.............. Registered Investment Advisors Services, Inc... | TX............. NIA....ccoone Nationwide Financial Services, Inc................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoovererrerrens [ orrrrrennes 82-0549218.. |n/a.............. Retention Alternatives Ltd.............cccoccveriiinennes BMU.......... A, Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovrverrvreens [ covrreenenes 20-2726014.. | n/a.............. Riverview Diversified Opportunities, LLC........... DE............ OTH..covverenee Nationwide Mutual Insurance Company........... OWNErship.....coe. | oevreerereiiens Nationwide Mutual Insurance Company........... | ...... [\ 2
0140 | Nationwide..........ccovvrererrvriens [ corrrrrennns 20-2726014.. |n/a.............. Riverview Diversified Opportunities, LLC........... DE......c...... OTH..covvee Nationwide Mutual Fire Insurance Company... |ownership.......... | .ooevvvreinnnne Nationwide Mutual Insurance Company........... | ...... N O
0140 [ Nationwide........ccccoeurverrenrerens | corerereeene 20-2726014.. | n/a.............. Riverview Diversified Opportunities, LLC........... DE............. OTH...ovveenee Nationwide Life Insurance Company................ OWNErship.....cce. | oevreereeeniens Nationwide Mutual Insurance Company........... | ...... N 2
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 26-0384865.. |n/a.............. Riverview Multi Series Fund, LL - Class Event.. | DE............. NIA....ccoonne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccveevverrvereens [ covrrerrenns 20-8027258.. | n/a.............. Riverview Multi Series Fund, LL - Class N......... DE............ NIA ..o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvrrerrvriens [ corrrrrannes 31-1486309.. |n/a.............. Rivulon Hotel I, LLC.......covevericereneiis NRI-Rivulon, LLC.......coveieieeeieeresieinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR IS
0140 | Nationwide..........ccoevevereerrrens [ errerrennns 31-1486309.. |n/a.............. Rivulon Hotel II, LLC NRI-Rivulon, LLC.......coooveveieieceee e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide . 131-1117969.. |n/a.............. Scottsdale Indemnity Company. A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide . 131-1024978.. |n/a.............. Scottsdale Insurance Company...........c.cocvvvenes OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
0140 | Nationwide . |86-0835870.. |n/a.............. Scottsdale Surplus Lines Insurance Company... |AZ............. A Scottsdale Insurance Company..........c.ccoeuveene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccoevrrverereeees [ orreriirnas 91-2158214.. |n/a.............. The Hideaway Club.........ccccoveverieeriiceieiinns CA..ccoevnnn. OTH...cocooevee Other non-Nationwide.............cccevveiveiicrennens Na.ciiieiiieiiins | e Other non-Nationwide............ccccevuveveveviieriins | cveine N....... 2t
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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 A THI Holdings (Delaware), Inc............c.cccveneeee. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 81-1456923.. US Regional Logistics Program, L.P.................. DE........... NIA....cccoooe. Nationwide Mutual Insurance Company........... ownership.......... | ..... 23.330 |Nationwide Mutual Insurance Company........... | ...... N | P
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 81-1456923.. US Regional Logistics Program, L.P................. DE............ NIA ..o Nationwide Life Insurance Company................ ownership.......... | cvee.. 13.330 |Nationwide Mutual Insurance Company........... | ...... [\ | P
Nationwide Life and Annuity Insurance
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 81-1456923.. US Regional Logistics Program, L.P.................. DE............. NIA. ... Company ownership Nationwide Mutual Insurance Company........... | ...... N..ooee T,
0140 | Nationwide 81-1456923.. US Regional Logistics Program, L.P................. DE........... NIA....cone Nationwide Mutual Fire Insurance Company... |ownership Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 33-0160222.. . |V.P.I. Services, INC......cccevvrrirrrrnnnes .. | Veterinary Pet Insurance Company.. . |ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide . 195-3750113.. Veterinary Pet Insurance Company Scottsdale Insurance Company..........c.ccoeuveene ownership Nationwide Mutual Insurance Company N
0140 | Nationwide . [34-1394913.. Victoria Fire & Casualty Company.............cc...... THI Holdings (Delaware), Inc............c.cccvvneee. ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. . | 34-1842604.. . | Victoria National Insurance Company. . | Nationwide Mutual Insurance Company. ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide . | 34-1777972.. Victoria Select Insurance Company................... Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........cccovererrerrens [ corrrrrennes 31-1486309.. Wellington Park, LLC.........cccoevevvirierrisiieieienns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
limited member /
0140 | Nationwide.........ccceevvverereeees [ erreriinnas na....... N coiiiiiies [ | e Zais Zephyr A4, LLC.......cccooveevvveeeieeeeeeienns DE........ OTH....ccoeeve Nationwide Life Insurance Company................ nocontrol  |... 60.000 |other non-Nationwide............cccceeererrecreeereen | e N....... R
Aster Explanation
1 For the purposes of this schedule, Nationwide presumed control of these entities because they are owned by at least 10% and are not wholly-owned by a Nationwide entity.
2 Other ownership indicates a non-ownership circumstance by a Nationwide entity.




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

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
1. 11,298,138
2. 16,818,507
3. Farmowners multiple peril. ....3,080,772
4. Homeowners multiple peril... ....146,906,222
5. Commercial MUIPIE PEFL.........cvviveieeirieiecsse e ssssienies | revsssesiessssssenns 250,411,676
6. MOrtgage QUATANEY.........ccvuieerieieieieie ettt s st ssessnsenss | sssessssessesessssessessessssnsessesnsas
8. OCEAN MAIMNE.......euerieiieietieie ittt es | sbetiebsee st bt ss e nsensnsinenes | ¢
9. Inland marine........ ..95,079,778
10. FiN@NCIAl QUAIANEY......c.evueieiiiiicieiee ettt nsens | sressessssessessessstesse s st ensessesses
11.1. Medical professional liability - OCCUITENCE.........c.vuiveiriiiiriieicieese et | e
11.2. Medical professional liability - ClAIMS-MATE..........cccrrurreieriirieieisseeeiens | e sessseenens |+
12. Earthquake.........c.coeverrenieneincincienene ....1,388,367
13. Group accident and health... ..18,892,591

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

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

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

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

....593,923,756 .
....142,878,901 .
470,413,076

.43,718,502
....160,085,331
....3,289,582

3585135

(34,745)| ...

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril

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

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

. Auto physical damage......

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

o TORAIS. .ottt

Homeowners multiple peril...

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

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

...123,978,953
79,214,914

4,336,169 | .
""""""""" 201,664,281
..... 44,579,903
159,864,386
551814 |
15,357,256

....11,920,276
....18,102,742

..1,380,499
....18,854,157

11,601,868

598,824,349
.139,586,514
.476,548,711

.1,701,481
41,468,732
.1,318,629
..5,887,839

...11,293,679
....16,263,667

601,332,891
..147,528,127
471,724,367

. Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)......ccoeiiiiiiiinniiniisi s
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PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2019 2019 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2019 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2016 + Prior.....c.. | ocveerrerenee 2,649,549 | .o 1,151,847 | oo, 3,801,396 | ..ocovrerenne 1,079,377 | oo 65,400 | ....ccoouuuee. 14777 | 104,616 | .oooovereranas 1,971,369 | oo 988,541 | .cooeverraa 3,064,526 ....(1,465,556) | .......couuc.. 1,873,463 | ..o 407,907
2. 2017 s v 1,759,192 | oo 835,544 | .coovvvernnan 2,594,736 | .ovvrereinnn 638,206 | ..ooovereirerinnas 36,773 | oo, 674,979 | oo, 98,236 | .cccovrrrnann. 1,099,638 | .oovvcrerrinns 483,147 | e 1,681,021 | .o (1,022,750) | ..o 784,014 | .o (238,736)
3. Subtotals
2017 + Prior....cco. | cooveireennnd 4,408,741 | ..o 1,987,391 | .o 6,396,132 | ...oocvernnns 1,717,583 | oo 102173 | o 1,819,756 | oo 202,852 | ...cocvvrnnnns 3,071,007 | .o 1,471,688 | ..o 4,745,547 ....(2,488,306) | .....c........... 2,657 477 | .o 169,171
4, 2018 | e 2,182,821 | .o, 2,004,385 | ...coooovnennne. 4,187,206 | ....cccvovnnenen 1,371,106 | oo 265,961 | .o 1,637,067 | oo 187,084 | ...ccoevee 1,232,295 | oo 1,078,177 | oo 2,497,556 |....ccoourvnnne. (624,631) ] v.cvevrireriernnas 572,048 |...coovervien (52,583)
5. Subtotals
2018 + Prior........ | cooevrerecrnnad 6,591,562 | .oovererneans 3,991,776 | oo, 10,583,338 | ..ccoovrerraes 3,088,689 | ..ccoerercras 368,134 | .ovovrernan 3,456,823 | ..cooveireraan 389,936 | .oovverrrana 4,303,302 | ..ocorrrnen. 2,549,865 | ...ccoovernean 7,243,103 wn(3,112,937) oo 3,229,525 | .coovrsrerian. 116,588
6. 2019, [ 0.0 S P .0 ST P D0, T D 0.0 S [ 3,623,129 | cooverernns 3,623,129 |..cooovernnns D0, S 1,316,257 | oo 1,771,080 | oo 3,087,337 |..cocvernen. .0 SN R 0.0 T PR XXX i
7. Totals...ceeeces | e 6,591,562 | ....ccovrerene. 3,991,776 | oo 10,583,338 | ...occvcvernene 3,088,689 | ......ccevnee. 3,991,263 | ...ccocvernne. 7,079,952 | ..o 389,936 | ..ooveverrne 5,619,559 | ...ccovvirrnnns 4,320,945 | ................ 10,330,440 |................ (3,112,937) | cevverere. 3,229,525 | ..o 116,588
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .ooccveveeeeee 12,221,248
L P (47.2)%| 2. v 80.9% | 3. v 11 %

Col. 13, Line 7

Line 8

4 1.0 %




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

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

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

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

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

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

> w N

Bar Code:

* 2 3787 20194900000 3
* 2 3787 20194550000 3 =*
* 2 3787 20193650000 3 *

Q15

Response

NO

NO

NO

YES




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

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, MiSCEIIANEOUS ASSBLS.......cuiverircvicieieiiieiss ettt s b 69,214,219 2,280,738

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

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

..217,624,698

..217,624,698

...1,484,232,922 ...1,388,440,986

2507. SUMMArY Of [EMAINING WHEE-INS fOF LINE 25...........c.ooooososesesesesssescssssssssessscs o 1589.261930 | ... 1.511.960.973
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
2504, ESCrOW iabilities..........ccvvvvereerrcrereisicieseeesese s v e 227,050 [ e 319,927

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

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

i 460,015,083

Q16




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

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT........ciieireiciieieieie sttt bsnsessens | ersesssessessessssssessessneen 561,349,335 | ...cooveveereeeins 576,163,920
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition. 31,883,607 37,108,640
3. Current year Change iN ENCUMDIANCES..........ccoouiiiiiiriieieie ettt ettt bbbt bbb s s s bt ss e bnts | 1ebsssessessesssssssesses e b esbes e s s snsessessesants | Sebintessessesansensesses s s st e s b b ens s s ssnees
4. Total gain (loss) on disposals............ .(5,974,392)
5. Deduct amounts received on disposals............cccerrrrrererrennn. ..3,935,588
6. Total foreign exchange change in boOK/adjUSLEA CAMTYING VAIUE. ..ottt sssessessentas | ressesssesessessssssessessess e ssessesssessessensane | esssssssssessasssessessasssnssestassssssnssessnssnes
7. Deduct current year's other-than-temporary impairment recognized 55,942,055 | .o
8. Deduct current year's depreciation 28,020,726 | ..o 42,013,245
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-5+68-7-8)........cccouvreieiiiierieieiisieissseesesssssenens | sesesssssssesessssessessssnes 509,270,161 | oo 561,349,335
10.  Deduct total NONAAMILEEA GMOUNES............civivieeieiciec ettt bbbt s b b st sess | oebsssssssssessessstessesssbsssessessssssssnsesssssnts | 4isbstessssssssnssssessesantentessesssbensassessnssns
11. Statement value at end of current period (Line 9 MiNUS LINE 10)..........ccciuiiuiieiieiiiiciicees et bsssere s ssnasrens | erereseresesissesssssesesesens 509,270,161 | ooovvervreccreeieae, 561,349,335
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI...........c.cvvviveveievriveieeesieeeiens | e 1,582,823,319 | oo 1,222,678,375
2. Cost of acquired:
2.1 Actual cost at time of acquisition 106,000,000 | ..cvovevrerereierieereierenae 556,507,299
2.2 Additional investment made after acquisition 5,836,666 |.....coocvevriireiriereeeeee s
3. Capitalized deferred INtEreSt AN OthET ..ottt s e sants | sbestessesssssssssesses st antessesas 3,285,279 | oo 7,703,156
4. Accrual of discount 5,462,475
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals. 1,403,537 | oo
7. Deduct amounts received on disposals 225,271,398 209,514,843
8. Deduct amortization of premium and mortgage interest points and commitment fees.............. ....8,044 ..13,143
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment FTECOGNIZEA. .........cueueirrirrieiierieieeirseeeeeisises et sssessesess | sesessssssssesessssessessessssessssssssnsassesssssnss | snsassessesssssnsassessessssassessessnsensassessnsns
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... .1,474,069,359 | ... 1,582,823,319
12, Total ValUGHION GIOWEANCE. ..ottt nnen 12(5,095,536) [ ..voererrieier e (3,433,520)
13. Subtotal (Line 11 plus Line 12).. ..1,468,973,823 1,579,389,799
14, Deduct total NONAAMILEA AMOUNES..........cccveiivieeieccc ettt ettt sae st sesaeseas | essesssbantessesas s st sssessss st st es e tsnaensssaees et ettt ben s
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......cviiiiiereieriiisieiesieissiesiessssssssssssessesssssssesssessessesssssnss | ssessesissssssssessesssssssns 1,468,973,823 | .ooviveiiseieieans 1,579,389,799
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHION YEAT.........ccieiireiricietieeieiee et se st ae bt ss et s snees | sevesssesesssessssesesnaees 3,613,090,546 | ......coovrererrerrirne. 3,266,891,962
2. Cost of acquired:
2.1 Actual cost at time of acquisition 836,864,079 198,994,656
2.2 Additional investment made after acquisition 384,356,855 500,500,236
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) 90,065,086 ....19,490,267
6. Total gain (loss) on disposals (38,392,131) 4,828,385
7. Deduct amounts received on disposals 756,544,343 385,369,742
8. Deduct amortization of premium and depreciation 25,438,965 50,764,986
9. Total foreign exchange change in book/adjusted CAIMYING VAIUE.............ccovuieveveeieeieieie ettt ssessssssaes | eevsssesssissessessesessssssssesens (2,722,588) | ...vvvverererernrsirireinians (1,480,232)
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 4,101,278,539 ...3,613,090,546
12.  Deduct total nonadmitted amounts 119,154,214 69,964,889
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ccciiuiuiieiciiiiieieseeisstesesessssssesssessesssssssessssessesssssssones | sressesisssssessessssssssnsns 3,982,124,325 | ..o 3,543,125,657
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ....19,233,755,768 20,450,508,772
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 1,048,832,503 2,161,202,010
3. Accrual of discount 14,629,759 | oo 30,456,048
4. Unrealized valuation increase (decrease) 530,546,585 | ....cocevereereiereieinas (242,490,486)
5. Total gain (loss) on disposals (2,276,236) | ..cvovevvererieierieieieieienns (12,566,629)
6. Deduct consideration for bonds and stocks disposed of. 1,626,142,360 | ...ooovveererereireraes 3,116,646,127
7. Deduct amortization of premium 22,002,267 | ...coovvrererreeieesieienn 36,454,707
8. Total foreign exchange change in book/adjusted carrying value... (1,696,618)] ... .(1,485,737)
9. Deduct current year's other-than-temporary impairment recognized.... 7,497,552 | ... ..4,308,273
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. .(1,190,715)| ... ..5,540,897
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... 19,166,958,867 .19,233,755,768
12.  Deduct total NONAAMItEd AMOUNES............cuiviiieiciciceie ettt bbb s bbb enas | sbassesssssssessessesssssnsansenan 20,094,974 ....24,452 447
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cccviuiieieiciiiisiieiesesisciesesessesississsssssssssssesssessesessnsenes | srenees ...19,146,863,893 | .....ccoooveereisiinn 19,209,303,321




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

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

20ISO

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

BONDS

NAIC 1 (8)-vvvevereeerseerreeeseeesesesseesseeesssesessessessssesssessssesssssesssssssessesssns | sasesssessssssssssesns 6,647,757,554 | ....coorvrercricciienns 81,867,739 | covvvocrerrriereins 308,062,623 | .....ovvrevcrirrrirnnns (11,008,723) | ..oovverrerccinne 6,540,554,736 | .ccoovvrrrcrernens 6,647,757,554 | ...coovvrrrriinn) 6,410,553,947 | ...ooovvverrrrnns 6,813,090,462
20 NAIC 2 ().t | e 2,498,248,629 | .....ovvvreecriciienns 76,206,866 | .....oocvvonrrirrrinnns 109,032,724 | ..o 6,913,647 | oo 2,398,012,835 | .oooorrrrrrirene 2,498,248,629 | .....covvvvririinnn 2,472,336,418 | ...oooovvrircirinn 2,598,657,666

NAIC 3 (8)-vvrerrererirmrirerisersiessseesi s esessess st ssesesssessssssnsnns | coesisessssesssesssaenes 654,202,615 | ....ovvverrirrerirriin 36,040,834 | ... 59,430,510 | .ovvvervrvrcriririenens (4,251,613) | covoovvercrieirinnns 656,264,430 | ...oocveoerrirriinens 654,202,615 | ..oooovvvrrrrrirriinnd 626,561,326 | ...oovvecrirciiinns 657,500,729

NAIC 4 (8)-.rvvverervereererseeeseessseeeseesseeesssesssssssesssssssssssssnssssssssssssssssssassssns | sosssssssssssssnnsssanees 310,164,860 | ...oovverrerrrierriennns 50,301,452 | .vveoreerrreereinens 43,582,729 | oooovvrins (19,793,223) | .oooveerrrererernnenn 299,785,444 | .......oovvvrrrinens 310,164,860 | .cooovverrrerrriinns 297,090,360 | .vvoovvermrererernens 302,640,985

NAIC 5 (8)-vvvevereeerareseessseesseeesseeeseeesseesesesessssssssesssesssssesssassssssssssssssssssns | osessssssssssssasessseens 31,556,659 | .vvoouvrrerireeereeneneins 26,722 | ooveeeeeeeeens 228,113 | e 20,358,747 | covvorveeceineeeienenns 60,191,258 | ...ooonverrrerreiens 31,556,659 | ..ovorrererieeiienens 51,714,015 | oo 65,380,505

NAIC B (8)-+vvevereeermrereeeseemmesesesieesssnensssessessssessesssssssseesssssssssessesssns | cossnsssssssssssssssssssesns 4,131,031 | .o 121,378 | oo 464,808 | ..o 32510 | oo 4,900,623 | ... 4,131,031 | v 3,820,111 [ oo 5,763,842

TOtAl BONGS. ... ensi s sensessneenneenes | avesenessnsnesssesons 10,146,061,348 | ....cccovvivnirriniinns 244,564,991 | ..o 520,801,507 | ..o (7,748,655) | ...ovvevcririiiinns 9,959,709,326 | ....cocvirirries 10,146,061,348 | ...cocovvrrerinnnns 9,862,076,177 | ..oooovvvrvvricnes 10,443,034,189

PREFERRED STOCK

....3,410,227 3,410,227

NAIC 2.ttt ettt ssssnens | cooeesissessssesssnesesnenns 2,184,521 | oo 340,227 | ooeeeeeieeeeieeenieeenerisesies | e (3,412,255) | ..o 2,186,544 | ..o 2,184,521 | oo 2,182,493 | ..o 2,188,573
10, NAIC 3ottt | ebees e B91,250 | .oooeveeerereresesiseessesesessseseaa | eereesi sttt | ettt | Shtene st 491,250 | oo 491,250 | ovooorreceeerieenienenns 491,250 | oooooverceeeieenne 485,200
T1 NAIC 4ttt | Rk e R | e R e Rtk s s | eeR iR Rttt | eeehb Rt | Seees Rttt | ek et enen | eneb et (O RN
720 O O U O OO OO OO OO PP VOO PTSROTO BOPSRT TP (O O
13, INAIC B eesse et sees s eess st eessssesssnees | 1neeetseeesseeeseees et enestseessnnnssaes | eeeeeeeesaeesaeeeteeetseees et eeesteens | £4eeetereEeeetseeeRteeesenen et nentsenes | 4eeeteeeRteeeseeeetsene s ettt ereee | 4ereseeeE et nE et ees et eenes | Sees et ettt | eret sttt et 0 | s
14, Total Preferred SHOCK.........vvuirimeeerirernesesserisseiserieesssessssessssnesnenens | erssresssssssensssssessseens 2,675,771 | oo 3,410,227 | .o 0 | i (2,028) | ..o 2,677,794 | oo 2,675,771 | oo 6,083,970 | ..o 2,673,773
15.  Total Bonds and Preferred StOCK..........ocriirnrinimisisnsreseresensssseens | seessensssssesnens 10,148,737,119 | ..o 247,975,218 | ..o 520,801,507 | ..o (7,750,683) | .ooovvevnrirciinns 9,962,387,120 | ....oocvvvvrrins 10,148,737,119 | ovvvvvirrecinnes 9,868,160,147 | ....ovvvrvvrincnn, 10,445,707,962

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC18§.......... 0; NAIC2S.......... 0; NAIC3S......... 0; NAIC4S...... 0; NAIC5%....926,769; NAIC6S.......... 0.




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

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ?)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......orriirieriernerienes | s 540,608,063 |...........c.c.... )3, SN O 540,647,919 |..ooovvrerrrcriririreninne 390,086 | ..o 55,414
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........vururirereerieiiecineireieee sttt sssssssssessesssnses | stsessessesssssssssesssssssssessnes 779,224,649 | ..o 933,799,703
2. Cost of short-term iNVEStMENS ACUITEA............cviviviiiieiiee ettt eaens | ebessssssessssesesnsesesnas 16,397,387,276 | ..coccovveveeircrererne, 28,349,893,514
3. ACCTUAL OF QISCOUNL. ...ttt ettt ettt et s s s e e e s et e e e e et e s et et se et et et st sesesesesesssess st sesnsnensn s s nnsnenenenenensnenens | stesessssssssesesssesessssseseenenenenenenens 72,805 | oo
4. Unrealized valuation iNCrEASE (ECIEASE).........cvvveveevrcrierere ettt s sas st sttt s s ss s s stessesssenans | oevssssssssessnsassessesessnssssesassaes (112,667) | ovovvveeercseeree e
5. Total gain (I0SS) ON QISPOSAIS.........co.eviviiiieiiciiiesie ettt ettt bbbt s bbb s s bbb st ess | 4enbessebsssssesae s s ssbes b et e b st esse s s bsesensessens | Shessebstessesassns s s e s s s st st e bbb en s s e bt es
6. Deduct consideration reCeived 0N QISPOSAIS..........cvucviiirereiireiieie e b s st s s s s benses | ebessssesessssesesensesesnaes 16,635,964,006 | ......ccoovvvrerircrererrnnns 28,504,468,568
7. Deduct amOrtiZation Of PIEMIUM.........c.ceuiiiieiieieicteis ettt bbbt s st s bbb s s bseses | 4nsessesssbssesse s s et s b et e b s b en s s s bsesensensens | Shebsetstessesssssnsessesses s b st e s e bt en s sse s ses
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE..........c..vueririeririreiierisiesissieeseesssssses st sssssssssesseses | ressessessassssssessasssessessassssssessessssssessassns | sessesssssssssessasssnssessasssnssessessnssessessnssnes
9. Deduct current year's other-than-temporary impairmeENt FECOGNIZEM. ..........cvuveuiuriieiieiiieiesie ettt beees | estessesssssssesses e sstessessessssessessessssnsassess | sressmtassessesssssnssssessessntantessessbensansessnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cccvruerrrernrinrirnininsnsiseissnsesnees | seevsssessnsssssessnsssssssssessns 540,608,083 | ....ooovverereirireieireireieenas 779,224,649
11. Deduct total NONAAMItIEA BMOUNTS...........ciiiiiiiii bbb bbb | SE0b R bbb bbbt | fenb bbb bbbt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......ccviiiviiieiieiiciiiteseesisissie s esssssssesessssessesssssssssssnes | esisssssesssssesssssssssssssesans 540,608,063 | ...cvovovieiieescennas 779,224,649

QSI103




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

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAT).........cvcuiiiuiiieieiieieeieie ettt bbb bbb bbbttt s bt naen (1,653,923)
2. Cost paid/(consideration reCEIVEA) ON @AUIIONS. ..........euururirriieriiriieierire et sr st s s s s8R s £ttt sen
3. Unrealized ValUGtion INCTEASE/(AECTBASE)..........euuevieerrereieisisesse et tesse e sssses e ss s b st bbb se s s s s e st 8 b8 s RS8Rttt (3,136,754)
4. Total gain (10SS) ON tEIMINGLON FECOGNIZEM. .......vurerrieiererieiieeee et se s ss s e s s e 8 £ 2828488858t treen 6,562,750
5. Considerations received/(Paid) ON tEIMINAHIONS. ..........eieiiuiieieieiieesie stttk s e s s8R bR Rt s bbbt ent s 6,562,750
B AMOTEZALON. .....vevveveeeeisi et f R RS fRfRS R
7. Adjustment to the book/adjusted carrying Valug Of REAGE HEM...........ciiiieieeie bbbttt
8.  Total foreign exchange change in DOOK/AJUSIEA CAITYING VAIUE.............vuruuririeeieieeieeeie ettt sse sttt f ettt een 1,596,000
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ B4 7+ 8)...cviiiieeiceieeesie sttt (3,194,677)
10 DEAUCE NONAAMITEA @SSELS. ......v.vvervrrirrirtiseiseiseeies et bbb
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).........ccvuiueiiieiiieeiieieeiiee sttt et bbbt bbb b s bbb bt st et es bt nas (3,194,677)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

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

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

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

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

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............ccceevnee 8,657,213
3.14 Section 1, Column 18, PriOr YEar........ccovuuererreereeeereneereiseesneeseieenns (27,306,548) 35,963,761 35,963,761

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

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

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

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............cccevvnenee 8,657,213
3.24 Section 1, Column 19, PriOr YEAI..........ccvvveveererereereesreisiseseseesienas (27,306,548) 35,963,761 35,963,761

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

4.1 Cumulative variation margin on terminated contracts during the YEar...........cc.coeverrnrrernienrssieennennenns (98,846,364)

42 Less:

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

422 Amount recognized (98,846,364) (98,846,364)

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

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

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

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrOT YEAI..........c.vieiiiiirieiesee st en
6. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 = 4.3 = 5.1 = 5.2) ...ttt sttt (0)
7. Deduct NONAAMILEA @SSELS...........oiiiiiciiii bbb
8. Statement value at end of current PEriod (LINE B MINUS LINE 7).........vureruriueeereieiseeeeteessieseese e ssessssas e ssssss et ess st ess bbb a8 ees bbb bbb s bbbt bnnen (0)
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Statement for September 30, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

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

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4......oooiiicie et bbb s bbbttt nann (3,194,677)

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

3. TOtAI (LINE 1 PIUS LINE 2)...euuvereeeeueiiscieseiseesisseseeesseses sttt (3,194,677)

4. PartD, SECON 1, COIUMN B........ouuiiiiriri bbb 1,838,500

5. Part D, SECHON 1, COIUMN B.......uvvurieireieirieieieiiiesse sttt bbbttt (5,033,177)

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

7. Part A, SECHON 1, COIUMN 16.......c.cviriieiieeiiice ettt bbbt b a bbbt s bbbttt a b n s seee (17,321,987)

8. Part B, SECHON 1, COUMN 13.........oiiieieiiriiceieesiei st 643,806

9. TOtAl (LINE 7 PIUS LINE 8).....vovoieeieie ettt ettt ettt a s s s a st e bbb s s s s s et et A s bbb e b e s et st st s sttt s e et s na st (16,678,181)

10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen 3,234,583

11, Part D, SECHON 1, COIUMN 9.ttt bbbttt ettt s st st s st nen (19,912,764)

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 8,035,647
14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e 23,879,330
15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee 31,914,976
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15). ... curereireeeireiseesseeeeseessseeesessessse e ssessssssessesssssssssessessssssessessssssessessssssessssssssessessasssessessassssssessassnssessesssssessessasssnssessassane 0
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Statement for September 30, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

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

............................................ 26,189,220

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

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

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

............................................ 23,823,563 | ...cvvvvvrinriirieniieniiinnn..06,704,732
.............................................. 6,500,460 | ..cooovrvvnrinnirnrieninnnn 4,134,803
.............................................. 4,134,803
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statement for September 30,2019 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition

Acquired by Purchase

One Nationwide Plaza, Home Office Columbus cere | OH L0097, [ oot sinnine | fesess e bares s s s b s ensnntes | chesseni ettt neres | frent ettt enine | ersensene et 6,247,224
Plaza 2, 280 N. High St, Office........cocvrveeriircencirerins Columbus rret [OHL [OT/01/199B.... | 1eveceeeieeieteece ettt s et s st b s s st st b s assss s st esebasansssessssetesananans | oosetesessssesssissetesassssesssnsetesassnssnans | etesetesessssesanssesesssetasasesesesenaetes | steseriesesesissetesensetesesntetesnseseninnse | etesiseiesesneeeesieaetesesenaenan 520,662
Plaza 3, 245 N. High St, Office Columbus .| OH.. [ 01/01/1989.... ...178,660
215 N. Front St, Office. Columbus . [01/01/1998.... ...303,516
3945 Bridgeway Ave, AIrport HANGA ............ccoviiiiiiisisssssissss s Columbus . |01/01/2002.... ...179,000
100 Green Meadows Dr, Hotel & Conference Ctr Lewis Center. . 101/01/1960.... .(997,538)
1100 LOCUSE Sty OffICE.....vvveiveirerisirieeie s Des Moines . | 04/30/2001.... 1,899,349
1200 LOCUSE St, OffiCE........vuirireriiri e Des Moines 12/30/2001.... 1,386,334
1200 Mulberry St, Garage. Des Moines ... |06/01/2007.... 1,096,674
3300 SW Williston Rd, Office.........verrvrervrererrririririnnns GainesVille..........ccoovrerieereieieecrieienne FL....[01/01/1979.... ...163,373
4401 Creedmoor Rd, Office . | Raleigh NC...|01/01/1987.... ...(17,150)
9903 Nationwide Dr, Office San Antonio TX... | 02/24/2011....

285 N. Front St, Garage......... Columbus .| OH.. |01/01/1980....

1030

0199999. Total 0 0
0399999. Totals. 0 0
Showing aII Real Estate DISPOSED Dunng 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 ) t Change in inB.JA.C.V. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred




statement for September 30,2019 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE B - PART 2

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

2030

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
00-1102989 OAKLAND. ...ttt (67 YOSUTTRRRIRN ISR 07/31/2019.... 11,000,000 [ .ooeonermiererieesieeerees st | eerereneseeenns 29,621,952
00-1103018 TORRANCE........coomiiirininiiesieeeieeenas CA e | ceveeiesinnnns 07/18/2019.... 5,000,000 | ..oouveuiereriieireiiesi st snssnnes | cereesinnins 10,543,448
00-1103030 MORRIS PLAINS.......cevrimiriririneiinsieriesensseens NJ 07/29/2019.... | .. 20,000,000 29,461,395
00-1103050 SAN ANTONIO. ...ttt LSRRI VRTRION 08/07/2019.... | .. 20,000,000 26,689,963
0599999. Total - Mortgages in Good Standing - Commercial MOHGAZES = All OfNET. ...ttt sttt s et aetsessssb st s sen s sesens st nssnssesensas | crsnees XXX....... 56,000,000 | ..voorviiininieie s [V 96,316,758
Mortgages in Good Standing - Mezzanine Loans
99-0000062 BOERNE ....coootiiiiiieiiiesisiississise it ensssssssssssssnssssssssnsssssassssssssessssnssssssnsssns | Iuseeennsennsssnnnnssessanns | eonnneosserenninns | 091020201810 | tovivvvisrinssissssirenrinss 71000 |1ttt et snsssnissnes | sessssssss s ssss s ettt 2,916,264 | ..., 35,940,000
0699999. Total - Mortgages in Good Standing - Mezzaning Loans............ccouivrveiiiinisnnisrsseisessenneas 0 ...2,916,264 35,940,000
0899999. Total - Mortgages in Good Standing... ...56,000,000 2,916,264 ..132,256,758
3399999, TOtal MOMGAGES.......cvuvvvririiiiceiieee sttt 56,000,000 ...2,916,264 ..132,256,758
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
00-110259%..........vvvreririrines RALEIGH. ...t NC.ovvvvvnee [ v 05/12/2016.... | 09/12/2019.... | ..cvvvvrcrernce. 31,320,000 | oooverrereinireiies | cveererienniensenieees | e | e (V1 OOOROOSOPRRRTON PP 31,320,000 | ......... 31,320,000 | ooouveeierrrienirenin [ e 0
99-0000034.......ccvuieririsnrnnes HOUSTON. .....cooiiiririnniinnines . I 02/06/2015.... | 08/09/2019.... [ .ovvvrvvrrrens 15,125,618 125,992 125,992 15,245,031 ...15,245,031 0
0199999. Total - Mortgages Closed by Repayment ...46,445,618 0 0 125,992 125,992 0 6,565,031 ..46,565,031 0 0
Mortgages With Partial Repayments
00-1000391.. [ BROOKLYN.....oooiiiiiiiiiiissiciesicis s OH..oovvvvivi [ 01/11/2001.... 1,016,880 (U RTINS PR 112,796 112,796 0
00-1000450.. .. | MIDLAND PARK.... .1 12/29/2000.... 2,290,343 0 ..62,590 ..62,590 0
00-1000714.. .. | CLOSTER 11/08/2001.... [ oo | e 656,968 0 ..51,060 ..51,060 0
00-1000926.. [ MARIETTA oot 12/23/2002.... | ... .945,468 0 ..19,856 ..19,856 0
00-1000949.. .| STOW .[12/22/2015.. 319,576 [ oo | e ..(2,460) ..19,542 ..19,542 0
00-1001038.. .. | ITHACA . . 10/01/2002.... 7,381,416 0 ..75,401 0
00-1101437.. .. | STAMFORD........oocorverrrinrianes [0 PRSP R 03/01/2007.... 5,364,548 0 ....266,149 0
00-1101810.. < | HIGHLAND PARK.......ootiiiiriieiiiiseisesiesessessssesseesssians oo | v 10/12/2018.... 2,111,116 0 ....161,572 0
00-1101820.......covrvrrririrines CINCINNAT L ..cvoevereeeeeseesnecessensiesnessesennesssessssnnssneenns | OHovevieeeiies | e 10/12/2018.... 3,877,899 0 ..34,420 0
00-1101824.. + | BURLINGTON.....coovvrrvrcririrernerirnernennensseessensssssnnnennee | KY v | e 08/06/2012.... 2,736,536 (0 [ SRR IO 173,840 0
00-1101854..  [PORTAGE........ccooominrininneiseinniieseneenssseessssisssesesnsnnnee. | N | e, 10/12/2018.... 3,380,414 0 ..45,956 0
00-1101907.....oovvrerrrirerines COLUMBUS.......ooonirrriernerierrnenieniseessesissssensensnseennens | OHeviviiniiins | s 10/12/2018... | oo | e 11,466,674 0 .71,022 0
00-1101916..  [NEW YORK.....coooririreernrinernerineeerneenenisssissnsennsnennenenns | NY i | e, 10/12/2018.... 3,950,259 0 ..26,372 ..26,372 0
00-1101939.. o | KIRKLAND.......ovvieririrninninninerinninenienissessensnsnnsnenneee | WA | s 10/12/2018.... 4,362,936 0 ..30,530 | ... ..30,530 0
00-1101969........cvvvevrririrnnes JACKSONVILLE........coomeimeinerienieeiesiseesesissssensesessenns FLoiiiieiines [ 09/12/2013.... A573,894 | .o | e | e | s (V1 IR PR 149,441 | oo 149,441 | oo [ e 0
00-1101985......c.ovvvricrrirnns TORRANGCE. ...ttt nses CA v | e 10/12/2018.... 3,050,056 | ....oevreiiirrieieiiins | v | s | e 0 228,292 | v 28,292 | ..ot | s 0




statement for September 30,2019 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

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

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

00-1102024.. [LAS VEGAS......ooiritieiesesisiss e NV [ e 10/11/2013.... 1,224,826 0 ..25,350 ..25,350 0
00-1102034.. .| SAUK RAPIDS.............. MN.oiiies e 10/12/2018.... 6,387,202 (U O RINN P 140,356 | ... 140,356 0
00-1102039 FTWORTH.....ooiiitieinieiiniesesiesesesseisssiesienes L. SR B 09/10/2013.... | covoveverrirrriens [ e, 17,985,627 | oo [ eorerinrinsiiesiiesiens | cevierisssisssisssiesins | s 0 296,760 | .oovvenn 96,760 | ... | v 0
00-1102042.. [COLUMBUS.......cooiirciss s 0], SVRURRR R 10/12/2018.... 5,246,741 0 ..28,325 0
00-1102048.. .. | WASHINGTON | DCies [ 10/12/2018.... | oo | e 11,769,298 0 ..62,936 0
00-1102058..........cocovrririenes MANCHESTER ] CT e s 10/12/2018.... 4,575,451 (VO O 148,098 0
00-1102076.. .. | MISSION VIEJO. CA.ovvvcvvis [ TM92013.. [ e | i 13,380,000 0 ..59,607 ..59,607 0
00-1102131..  [HOUSTON.....ooviiieririnniniinsieriensressnsissienienissesenns | T onvinniinnies | covenens 10/12/2018.... 8,415,459 0 ..96,191 ..96,191 0
00-1102163.........ocovvvriicrienee STERLING........coooriierierinrineninrinersserisssnenseneseessessesssens | VA | v 06/04/2014.... | coooocveririinns [ e, 23,500,000 0 ..68,194 0
00-1102207.. [ CINCINNATL oo | OHccciiciii | e 01/05/2015.... 5,859,133 0 ..46,021 0
00-1102241.. .. [NORTH BETHESDA..........cccovvrminrinriinninninniincinnisnnennes | MDuici | e 10/12/2018.... 8,969,111 0 .70,167 0
00-1102320........ccmruvriicrienes FOXPOINT.....oovciiriiriinninricniinsisessssisnisssissiessnennnn. | Whiciiiiiis [ 10/12/2018.... 9,179,369 (U O RONN PN 304,157 0
00-1102398.. w[RENTON....cooririerecssrissienissiessenisnisnnennes | WA | s 08/06/2015.... 3,200,954 (V1 O TONN PPN 107,781 0
00-1102417.. L NATICK s | A | s 09/30/2015.... 3,744,786 0 ..64,625 0
o 00-1102450.........covvvrrirrrines PARK CITY.....coovivinrnmcnnserversrisniessicssisesisnisssensennes | UT o [ 10/12/2018.... 6,584,174 0 ..38,192 0
m 00-1102456.. o [ALLENTOWN......oovirinrinninscinninsssisnsssnsnnssnssnnnes | PR | s 01/14/2016.... 8,352,736 0 .51,247 0
o 00-1102463.. .. | MIRA LOMA CA i [ 10/12/2018.... 1,660,155 0 .12,586 0
IN)| 00-1102464..............coooeveeeee. RANCHO CUCAMONGA (07 SRR I 10/12/2018.... 3,228,080 0 24,473 0
'_\ 00-1102466.. [ WILMINGTON.......ooovviniinriiniinnsnisniinsissinsssissisnssennes | NG | e, 10/12/2018.... 7,367,162 0 ..36,983 0
00-1102470.. . |COLUMBUS.........ooovrivciieririninrisnisssissisenisnissiessnnnnes. | OHeciiiiiiiis [ 10/12/2018.... 6,898,602 0 ..37,232 0
00-1102486...........c.coccevveeries [ CHELSEA ..oociccccicsccsssiscscncsniens | A | s 12/10/2015.... 6,715,168 0 .72,529 0
00-1102495.. .[10/12/2018.... 7,400,000 0 ..36,223 0
00-1102505..........ccovvevveerins [ SEATTLE oo | WA | s 10/12/2018.... 5,098,717 0 ..38,141 0
00-1102550.. [ FAIRBORN.....ooovviriniinninniiniienisnisnsissiessissisnssensenns | OHlccciiciiies | e 10/112/2018.... | ... ... 11,822,154 (U ORI ISV 125,629 0
00-1102579.. .. | PHOENIX .107/19/2016.... ....12,440,162 0 ..65,207 0
00-1102588.. .. | CARLE PLACE........ccccoovnriiriinninns |\') SRR I 10/12/2018.... 4,203,015 (U [ 117,928 0
00-1102591.. . |LEXINGTON......ccoovririinnianns 1S CH P 10/12/2018.... 7,603,065 0 ..56,608 0
00-1102666.. .. |NEW YORK NY .[10/12/2018.... 4,750,997 0 31,718 0
00-1102694.. .| CHARLESTON... SCveveeers [ e 10/12/2018.... 3,867,161 0 ..26,125 0
00-1102724.. . I | s 04/12/2017.... | ... ....41,556,498 0 [ o | e 340,951 0
00-1102757.. .. | BALTIMORE.. MD. .1 08/08/2017.. 10,239,752 0 ..54,987 0
00-1102779.. .| FAIRFAX VA | e 08/25/2017.... 7,004,063 0 ..43,463 0
00-1102788.. . [O7 VR I 10/11/2017.... 1,964,670 0 8,586 0
00-1102803.. CINASHVILLE ... L1\ TSSO B 2712017 [ i | i 13,652,017 0 ..90,662 0
00-1102821 CHICAGO.......convvrrierieriens I | v 612017 [ o | e 14,887,967 | oo [ | vt | s 0 ..94,672 0
00-1102884.. .. |FARMERS BRANCH.........cccooevviunee L. G I 07/31/2018.... 4,170,023 0 ..23,320 0
00-1102889.. . |LEWISVILLE................. L. S B 10/1172018.... | oo | e 20,970,385 0 91,317 0
00-1102894 MOORESVILLE..........ccooviirriiiriiirriisceeresneneineenas |\ [OFURRR R 07/06/2018.... 4,962,882 | ..o e [ | 0 ..28,814 0
00-1102906.. .. | CANOGA PARK....... CA.oorvcvnies [ 10/17/2018.... 6,991,014 0 ..27,803 0
00-1102910.. .|ALBUQUERQUE.............. NM.cniies e 09/28/2018.... | ..o | s 10,959,020 0 ..63,372 0




statement for September 30,2019 ofthe: NATIONWIDE MUTUAL INSURANCE COMPANY

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 + 9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal
00-1102935.. .|NEW YORK NY s [ 02/28/2019.... | oo e | e | s 0 ..56,734
00-1102959.. o [ WASHINGTON. ...t DC..ccoovvvvvaes | v 03/28/2019.... | covovvieriiriinns o | s | o e 0 . 103,097
0299999. Total - Mortgages With Partial REPaYMENtS.........cuuuuiiiiiiiiiiiiiiiisiiisii i ensiissssensssisssissnienns 416,272,577 | o0 | (2,460) | ..oooovviirinins 0] 0 ..(2,460) 0 [ i 4,446,003 | .......... 4,446,003
0599999. Total MOMGAGES. ........ovuurvviiiiriiriisiiicis e sosnssssssenss s 462,718,195 | .0 | (2,460) | ...oooovvriinns [V 125,992 123,632 0] . 51,011,034 | ........ 51,011,034

2’2030




statement for September 30,2019 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

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

€030

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Ares Private Credit Solutions, L.P.... . | Wilmington.... ..| DE.... | Ares Private Credit Solutions. 06/23/2017.... 2 2,431,677 | - .. ..21,583,112
GSO Capital Opportunities Fund IIl LP Wilmington.... .| GSO Capital Partners LP............cccovererineneeerenisierennes 06/03/2016.... /2 (RSN ISR 289,874 | - ..16,074,100
GSO European Senior Debt FUNd LP..........c..cceiiiiiiceeeessienersnis Wilmington.... .| GSO Capital Partners LP 11/25/2014.... 2 s | e 18,360,562 .
Guggenheim Private Debt Fund 2.0-l, LLC .. | Guggenheim Capital, LLC 06/03/2016.... 2 - 3,738,747 5.330
ICG SDP Fund 3B . | LUX.. | Intermediate Capital Managers Limited 03/22/2018.... 2 -
Kayne Senior Credit Il FUND, L.P.........cccociimiiiiiineeiscsssieseseees WIIMINGLON. ... DE.... [ Kayne SENIor Credit........ovuuriririiriiiiicieiieieeissieissssssesssssessesssssssssessessessessessssses | sesseessnssnes 06/23/2014.... 2 48314 | - ..
TCW Direct Lending VII, LLC....... Los Angeles CA.... | TCW Asset Management 05/14/2018.... 2 NSRS 4,587,153 | - ..
Vista Credit Opportunities Fund Il - B, L.P.... e San Francisco............cvveevernienns CA.... | Vista Credit Opportunities Managment 06/01/2016.... 2 | e | e 325,725 | -
Vista Credit Opportunities Fund II, L.P....... s Wilmington.... . | Vista Credit Opportunities Managment 05/10/2017.... 2 646,737 | - ....2,254,265
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOME = UNGffiliGte............coviiiiiiiiiiiiciieiiiis oottt nens 0 ..14,900,521 110,399,522
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Actera Partners L.P.........cccovvrrnnencreseeeseseeeeneens Istanbul | TUR. [Actera Group, LEd.........c.eeeeeerereicieieeeisee et esseeesees 08/24/2007.... 3 8,653 | - -
Actis Global 4 LP GBR. | Actis GP, LLP........ 12/15/2011.... B | s | e 1,311,605 | - 4,091,164
Advent International GPE VIII-B, LP WIlMINGLON. ..o . | Advent INtern@tional COMP..........vvrerruririrrieseee s sses 01/28/2016.... 3| s | e 440,000 | - oo | e 2,104,001
ArcLight Energy Partners VI, LP Wilmington.... . | ArcLight Capital Partners LLC 07/02/2015.... 3 | s | s 859,829 | - ... ....2,225,224
Ares Corporate Opportunities Fund V, L.P..... .. | Los Angeles.. . . | Ares Corporate Opportunities FUNA V, GP LLC.........ccovvernrieiiineenesessienineinns 06/22/2017.... 3 5,182,931 | - .. ..10,231,516
Blackstone Infrastructure Partners, L.P.........ocorrrncnseeseeeeeeseeeeeees NEW YOrK. ... . | Blackstone Group. 03/14/2019.... | ccoreereenns K T [ (441,145) | oo RS IS 13,066,154
Carlyle Asia Partners V, L.P....... Washington..........cccoeeeenivcinrinnne .| Carlyle Group, L.P.... 12/26/2018.... B | e | e 175,901 | = oo | e 18,149,472
Carlyle Europe Partners Ill, L.P New York . | Carlyle Group, L.P.... 02/05/2007.... 3 1,855 | - .. . 649,077
Catalyst Fund V, L.P.............. Toronto CAN. | Catalyst Group, LLC.........ccovueerrieireieeeinenseeiseeseesssins 08/12/2015.... B | s | e 1,500,000 | = ooovvereerrriennnieens | e 18,570,010
Catterton Partners VI, L.P .| Greenwich.... . | Catterton Management Company, LLC.. 09/03/2013.... 3 [ e | e 234,053 | - ....3,809,212
Clearlake Capital Partners V . | Santa Monica. . | Clearlake Capital Group 12/05/2017.... 3 2,320,845 | - ....5,821,238
Dyal Capital Partners IlI New York . |NB Dyal Associates lll, LP.........ccccocuieirirninireriinceieins 09/30/2016.... B e | e 485,770 | = oo | e 18,992,642
EnCap Energy Capital Fund VIII LP. . | Houston.... . | EnCap Investments, L.P... 12/15/2010.... 3 73332 | - .. 791,084
EnCap Energy Capital Fund X, L.P.. ... | Wilmington. . | EnCap Investments, L.P... 03/31/2015.... 3 ] s | s 544,842 | - o | e 2,768,695
EnCap Energy Capital FUNA X1, L.P.......cccocumiiiiiriiinieinsenerssssnsiesienes HOUSEON. ..o . | EnCap Investments, L.P... 07/1712017.... 3 228,122 | - ....7,958,635
EnCap Flatrock Midstream Fund Ill, L.P Houston . | EnCap Investments, L. 04/30/2014.... 3 1,775,798
Energy Spectrum Partners VIII, L.P Dallas. . | Energy Spectrum Partners... 04/08/2019.... 3| 236,452 ..11,153,581
Energy Spectrum VI, L.P.. Dallas . | Energy Spectrum Partners... 02/28/2011.... 3 3,003,338
Energy Spectrum VII, L.P. Dallas . | Energy Spectrum Partners 11/03/2014.... 3 . 3,227,881
Energy Trust Partners Fund IV, L.P Dallas. . | Energy Trust Capital 08/30/2013.... 3 46,328 | = s [ e 2,136,249
Fundamental Partners III, L.P.. Wilmington..........ccooeeernriniriennne .| Fundamental AQVISOTS.............ccueiiicueiicicieeecie ettt et es et aesenanaes | ebesseaeseninas 05/18/2017.... B | et | e 665,721 | - ....4,691,169
Global Infrastructure Partners.. New York . | Global Infrastructure Partners.. 12/14/2007.... 3 25,891 | - 2,898,396
GTCRXII, L.P. New York .| GTCR Investment XII, LLC 05/04/2018.... 3| s | s 220,000 | - ..16,332,800
ICG Europe Vl............... St Helier. JEY.. | Intermediate Capital Managers Limited 06/26/2015.... 2 1,556,292 | - ....5,249,175
L Catterton Growth Partners Il L.P. . | Greenwich. . | Catterton Management Company, LLC.. 02/25/2016.... 3 229,290 | -
L Catterton Partners VIII, L.P................. Greenwich. . | Catterton Management Company, LLC.. 06/13/2017.... 3 2,259,173 | -
MBK Partners Fund IV, L.P...... ...| Grand Cayman. . | CYM. | MBK Partners...........cccccooererrrrierrenennns 03/09/2017.... 3 O (30,128) | - ..
Mercato Partners Growth IIl, L.P.. . | Salt Lake City... . | Mercato Partners Growth 11, GP...........c.ovveririnrecreeeseeeees e eees 03/12/2015.... 3 | e | s 800,000 | - ... 6,000,000
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
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1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Navis Asia Fund V, L.P.............. Kuala Lumpur... . | MYS. | Navis Capital Partners, 02/01/2007.... 3
Navis Asia Fund VII, L.P...... Grand Cayman. CYM. | Navis Capital Partners 01/29/2014.... 3
Navis Asia Fund VIII, L.P... Grand Cayman . | CYM. | Navis Capital Partners. 05/08/2019.... | .coeevrenns 3] s 700,237 .
Peppertree Capital Fund VI, LP... . | Wilmington.... . | Peppertree Capital 05/05/2016.... 3 1,170,000
Peppertree Capital Fund VI, LP.. Wilmington .... | Peppertree Capital 11/28/2018.... 3 ....1,400,000
Providence Equity Partners VIII L.P Providence. RI..... Providence Equity Partners LLC........... 07/17/12019.... | oo KT [P 2,101,425 ..16,942,897
Revi Fund |, LLC.....ovveeieeeeieicne Columbus .|OH... [Rev1 Ventures..........cccocovuviveeererecrrierciennns 06/30/2016.... 1 ...1,379,577
Riverglade Capital L.P. . | Chicago. IL...... Riverglade Capital GP, LLC..........covrirrerreeieiseecseeiseesee et 07/31/2019.... | oo KT [P 6,914,350 |.... - ..13,339,540
Silver Lake Partners IV, L.P............. Menlo Park.........ccccocveveiieiicienans .| Silver Lake Partners, LLC..........cccuiiuiioiceicieeeeeeeeeee e seaesenens | eveneeaeseninas 04/02/2013.... B | e | e 638,884 | - oo | e 1,674,062
Silver Lake Partners V, L.P....... Wilmington.... . | SilVer Lake Partners, LLC.........covvrirrieiiieiesissiessesississsssesssssssessessssssesssssssssssns | seesessesssnenes 06/12/2018.... B | s | e 176,752 | - ..21,382,772
SiriS PAMNErS [, L.P.......oceeiieceee ettt Wilmington.... . | Siris Capital Group, LLC... 12/02/2014.... 3 79,353 | - ....1,860,418
SirS PAMNEIS IV, L.P.....oviiceceeeceec ettt NEW YOrK......oovvevereecieeieeerecns . | Siris Capital Group, LLC........ccoevieriveiieieieriseienieines 03/15/2019.... | cvvverrne KT I 3,656,664 | ....cccvevreieiereeeieneine e | e 16,681,394
Sorenson Capital Partners [, L.P..........coorreesceceeeeseeeeseeeeseseeeeees Wilmington.... . | Sorenson Capital ASSOCIAtES [, LP........c.ceierrimreeiiereeieereneeeeseeee e 05/31/2014.... 3 2,069,386 | - 5,330,361
SVB Capital Partners IV, L.P Silicon Valley .| SVB Capital Partners, LLC..........cccccouvuvmivniircranns 12/06/2017.... T [ e | e, 1,286,500 | - 4,527,650
TPG Asia VII(A), LP.....ccvrrrrrranes Fort Worth.........ceuevernreneniinine  TPG ASIA. ..ot | sreineinsiies 07/26/2018.... 3| s | e 515,699 | = s | s 16,485,181
TPG Partners VII, L.P . | Fort Worth. | TPG PaMNerS.....ooeveeeiecie et 05/27/2015.... B | e | e 311,854 | - 1,174,247
Trident V, LP . | Greenwich. . . | Stone Point Capital LLC.........ouurireiicierieseie s sesssene 12/20/2010.... 3 23520 | - 745,672
True North Fund V LLP, fka (IVF V)...c.ovvvrieeecieeieeieseeenns POrt LOUIS. ... e MUS. | True NOMH. ..o 03/18/2015.... 3| s | e 813,842 | - s 155,618
Veritas Capital FUNA VI, L.P......c.oiiiiciiescicecssiesese e Wilmington . L[ Veritas Capital............criiiiiieisce s 06/15/2017.... 3 58,512 | = oo [ e 5,742,918
Vista Equity Endeavor Fund I, L.P Grand Cayman. . | CYM. | Vista Equity Partners, LLC..........ccccruvermrernrerirrerennes 06/01/2017.... 3 | e | s 515,988 | - 2,419,469
Vista Equity Endeavor Fund I, L.P Grand Cayman...........ccocvererrenenne CYM. | Vista Equity Partners, LLC.........cccoveirirrrrnceireieeens 09/19/2019.... | cvrverne KT IO B78,217 | cooeeeeeeeeeceeeceeereeieees | = ettt | cevereeeren e 8,321,783
Vista Equity Partners Fund VI, L.P DOVET ... DE.... | Vista Equity Partners, LLC... 02/29/2016.... 3 ....4,033,967
Vista Equity Partners Fund VII, L.P. Austin... TX.... | Vista Equity Partners, LLC... 01/2412019.... | oo KN S 949,913 |.... .19,574,767
Yukon Capital Partners II, LP........ Minneapoli MN... | Yukon Partners. 11/05/2013.... 2 | e | e 157,520 | = oo | e 5,245,569
Yukon Capital Partners I, LP....... Minneapoli MN... [ Yukon Partners. 07/18/2017.... 2 [ s | s 1,399,292 | - ..15,109,880
Yukon Capital Partners, LP Minneapoli MN... | Yukon Partners 06/15/2011.... 2 79,242 | - ....7,797,901
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = UNGffilI@tEd. .........vurirriiiiiiiiiiiiniins oot sessns s sesssssssesensesssnes 214,796,113 | 30,754,856 | ..o (U 396,789,813
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Nationwide Private Equity Fund, LLC Columbus .. | OH... | Nationwide Mutual Insurance Co................ 10/14/2004.... 3 27,230 | - s | s 100.000
Nationwide Ventures, LLC....... Columbus . | OH... [ Nationwide Mutual Insurance Co. 06/30/2007.... 1 213,499,984 | - e | 7 e | s 100.000
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 0 LA3527214 | 0 | 0 XXXoooe
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Almanac Realty Securities VIII, L.P........... DOVET ..o DE.... | Aimanac Realty Partners.. 1202112018.... | oo e | e 110,700 | = oo | e 18,898,282
Caritas Center LLC. Richmond . |VA.... | CARITAS Structure Inc. 04/09/2019.... 5,127 - 571,633
Crow Holdings Realty Partners VIII, LP Dover. . | Crow Holdings Capital Partners, LLC...........coveurriririrrereneincneeieeeseeeeeeseesesseseens | veseesneences 09/2412018.... | oo | cereereereeeeesereseeeseseeees | eereeeereeseenens 1,241,870 | - 4,308,199
Crow Holdings Retail Fund, L.P.........cccocriiminiriiniicininnns Dover. . | Crow Holdings Capital Partners, LLC... 04/01/2015.... 32,711 | - 1,915,429
Dermody Properties Industrial Fund I, LP.. Dover.... . | Dermody GP II, LLC..... 12/27/2018.... ....5,096,647
DiveoWest FUNd V, L.P......coererinieeicerieni Dover. .| DivcoWest Fund V GP, L.P.. 06/23/2017.... ....8,156,991
Dominion Arms SP LLC... . | Dominion Arms SP MM LLC 12/12/2018.... -
GEM Realty Fund VI, LP.. .| GEM Capital, LP........oceoererererierinererienercenns 04/15/2016.... ..19,148,131
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Harrison Street Real Estate Partners VI, L.P. Dover. . | Harrison Street.. 08/09/2017.... ...160,000 | - ....1,305,384
Harrison Street Real Estate Partners VII, L.P Dover. . | Harrison Street.. 03/12/2019.... | .... ...441,419 .- 8,419,699
HElIOS DEVEO LLC......ooveii e Washington .| Sol Syst LLC 05/23/2018.... (14,185) | - -
Helios Infraco LLC Washington .| Sol Systems LLC 12/22/2017.... 3,528,861 | = oo | s 41,893,547
HSREP VI Co-Investment 3, L.P.. Dover. . | Harrison Street.. 05/02/2018.... 317,070
HSREP VIl Co-Investment, L.P.... New York. . | Harrison Street.. 05/02/2019.... | covveeeveereres | v 1,292,655 3,923,933
Liberty Heights SP LLC Norfolk . | Liberty HEights SP MM LLC.......c..vueiiiriiiiineiiesessesssises s ssessssesenssssanes | essssssssenes 12/27/2018.... 496,507
PCCP Equity VIII, LP.......coovvrrerirnes Dover. PCCP, LP..coeieieeieeieesesiesse s 09/18/2018.... 5,717,136
Prime Property Fund, LLC... New York . | Morgan Stanley Real Estate AdVISOT, INC.........covueiueieiiririeeeseeeses e | veveeseeeenes 03/31/2015.... s
US Regional Logistics Program II, L.P .|USRLP GP, LLC.. 01/12/2018.... - ..36,500,000
Walton Street Real Estate Fund VIII. LP. . . | Walton Street Capital, LLC...........oouoiurieiereieireesiese st snenees 04/15/2016.... - ..12,641,253
Waterton Residential Property Venture XIII, L.P DOVET ... DE.... | Waterton Venture XIIl GP, LLC..........ccccoeveverrveeiieirinernne 06/02/2017.... e | e 5,362,801
WEL ITLLC. s Winston Salem........c.cooivinninenns NC.... [ Nationwide Mutual Insurance 04/30/2013....
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffillated. ... ..ciiiiiiiiiiiiiiiiis it snsssnes [ 1,739,201
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
NW REL LLC ..ottt |Columbus ....................................... IOH... INationwide Mutual Insurance Co 02/08/2008.... 6,621,195 | - i | T s | e 100.000
- 1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. 0 6,621,195 | o0 | 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Centiva Onshore Fund, LP. WIlmINGton.......c.cveeeevnrcicis DE.... [ Centiva Capital LP.......c.ccoiiiiiieiiieiicieies e 07/29/2019.... | covevenes 13 [ e 10,000,000 - e | s 10.000
Columbus Collaboratory, LLC..........cccvrreerienieerscinieeeirenns Columbus . | OH... [ Columbus Collaboratory, LLC...........ccccervereene 03/20/2014.... - LSRR DR 14.290
Geneva RE Partners, LLC.........c.cccoevvmeeieicceececeeeee e Columbus . |OH... | Geneva RE Partners, LLC.........cc.ccccevereiirennnes 07/01/2019.... | eveveeveees | e 50,000,000 | ..coovererrereieiereieieeiae e e
Laurion Capital LP Dover. . | Laurion Capital 07/01/2019.... | .covveneee 13 [ e 38,936,625 - -
Vista Foundation Ill, L.P Dover. . | Vista Equity Partners, LLC 05/12/2016.... 3 - 4,747,091
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated..........ciiiiiiiiiiiisiiiin i ...98,936,625 | ..o 903,587 | .o [ P 4,747,091
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Alliant Tax Credit Fund 82 Ltd Palm Beach.........cccovvevneernerinniinnns FL..... | Alliant GP 82 LLC. 03/31/2015....  ooecvecrieies | cereerieeireeiseseeierieeens | e 332,454 | -
Alliant Tax Credit Fund 84 Ltd Palm Beach.. Alliant GP 84 LLC. 12/21/2015.... 397,302 | -
Nationwide Affordable Housing Fund 55 RBC Tax Credit Fund 95 LLC. . | Cleveland.. . |RBC Tax Credit IV LLC 02/12/2016.... ..18,453,625 | -
Ohio Equity Fund for Housing Limited Partnership XXV.. Columbus . | Ohio Equity Fund GP XXV LLC................. 04/06/2015.... 715,061 | -
WNC Institutional Tax Credit Fund NW 2015 LP. Irvine .| WNC Advisors LLC... 05/15/2015.... 84,546 | - .
WNC Institutional Tax Credit Fund XXIV LLC.. Irvine. .| WNC Adbvisors, LLC.. 02/14/2007.... 6,200 24,519 5.000
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated...........coovviiiiiiss wovvinrnnns (U 19,989,188 | .o | i 6,607,564 |....... XXX
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
MPC IN DINO MCF LLC..... Atlanta .. | GA.... | STCE State HTC Manager LLC.........o..oooowsomesomesmrssssessesesesssss 04123/2018... ..290 -
3799999. Total - Non-Guaranteed State Low Income Housing Tax Credit = UNGFfilIAEE. ..o ittt see | eseessteeseseesee et ee et et ee et e ee et enses et e enseennas 0 ...290 .0
4499999. Subtotal - Unaffiliated 115,471,939 ..82,790,346 693,216,632
4599999. Subtotal - Affiliated 0 ..20,148,409 .0
4699999. Totals 115,471,939 ....102,938,755 693,216,632
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income

Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

Alcentra European Direct Lending Fund Il (fka:

€€

Clareant) Kirchberg........c..evevevenncens LUX [ DISDUHON. ... 09/17/2015 | 08/21/2019 | ....... 3,730,159 | coveureeererinees | e [ e 0 I I 3,730,159 | ..... 3,730,159 | - - 0
Alcentra European DLF Investor Feeder LP (fka:

Clareant) St. Heilier.... .. | JEY | Distribution... .| 11/13/2014 | 08/12/2019 | .......... 688,711 | oo [ e | vevene (V1 PO IOV 688,711 - - 0
GSO Capital Opportunities Fund I LP..........c.cccovvunee. Wilmington.. .. | DE.. | Distribution... .106/03/2016 | 09/09/2019 | ....... 1,300,293 | oo | e [ e 0 [ oo [ e 1,300,293 - - 0
GSO European Senior Debt Fund LP.........cc.cccvevvrnnee Wilmington.........cocvevnrenee DE.. | Distribution. 11/25/2014 | 09/12/2019 | .......... 486,991 | oo | e [ e (01 OO (SR 486,991 - - 0
Guggenheim Private Debt Fund 2.0-I, LLC..........c....... Wilmington . | DE.. | Distribution... ..|06/03/2016 |09/27/2019 | .......... 106,781 | coooeeerrerieeins | cevereirneeisseinens | e (VN ORI IOV 106,781 - - 0
ICG SDP Fund 3B Grand Duchy.. .. | LUX | Distribution... .. 103/22/2018 |08/28/2019 | ....... 1,428,227 | oo | v [ v 0 [ [ v 1,428,227 - - 0
Kayne Anderson Mezzanine Partners (QP) L.P . | Los Angeles.... . | CA.. | Distribution... ..108/31/2010 | 09/13/2019 30,594 | .o | s | e 0 30,594 - - 0
Kayne Senior Credit Il Fund, L.P.. .| Wilmington.. . | Distributiol .| 06/23/2014 | 09/16/2019 0 20,049 - - 0
Newstone Capital Partners II, LP Wilmington.. . | Distribution... . [12/29/2010 [07/11/2019 | ..oeeee. 191,584 | oo | s | e 0 - - 0
Newstone Capital Partners IIl, LP Wilmington.. . | Distribution... .. 109/20/2016 [07/11/2019 | .oooevercece 1,876 | oo | e | e 0 - - 0
Newstone Capital Partners, LP.... . | Wilmington.. . | Distributio .| 05/31/2007 |09/26/2019 - - (8,859) - .(9,242) ] ...........(9,242)
Vista Credit Opportunities Fund Il - B, L. San Francisco. . . | Distribution... .106/01/2016 | 08/02/2019 | ............68,280 | ..o | v [ v 0 - - 0
Vista Credit Opportunities Fund Il, L.P.........ccccoccoouuee. Wilmington........ccccooeeunue. .. | Distribution... 05/10/2017 | 09/24/2019 | .........561,482 | ...ccovvvviviiinnes | covveriisiiiniinnns s 0 - - 0

1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated... ....(8,859) ] .. ..(9,242) ] ........(9,242) | ....
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Actera Partners L.P.........cccccvvineniiencnencenis Istanbul TUR| Distribution... .. | 08/24/2007 |07/08/2019 | ....... 5,016,744 | ....(1,667,261) | - - - ....(1,667,261) | ........ 637,339 | ....... 4,000,716 | ..... 3,203,828 | ....... (735,618) | ......... (61,270) | ....... (796,888)
Apax EUrope VIl.......occoveeeeenerennerneinenns New York.... . [NY.. | Distributio .1 03/10/2007 | 09/24/2019 | ..........286,154 | oooorvrieiiriiees | v [ v 0 10 207,076 | . (79,078) | - (79,078)
Ares Corporate Opportunities Fund V, L.P..... Los Angeles CA.. | Distribution... .| 06/22/12017 |09/25/2019 | ...... 1,403,127 | .ooovvvviiiiicis | e [ 0 | oo | 01,403,127 | e 1,403,127 | - - 0
Blackstone Infrastructure Partners, L.P ..| New York.... .. |NY.. | Distribution... .. 1 03/14/2019 {09/30/2019 | ..cvovveee 88,119 | v | s [ e 0 - - 0
Carlyle Asia Partners V, L.P................ . | Washington. .. | DC.. | Distribution... .112/26/2018 {07/01/2019 | ... ..6,008 |.... oo e [ 0 - - 0
Catterton Partners VI, L.P.........cccocvmrnernirniineiiinns Greenwich..........cocvverinn CT.. | Distribution 09/03/2013 |08/20/2019 | ............ 60,907 [ oo | e | e 0 - - 0
Clearlake Capital Partners V. .| Santa Monica.. .. | CA.. | Distribution... .. [ 12/05/2017 | 07/30/2019 | ...c...... 728,632 | oo | cereieeeeieeeees | e 0 | eoeeeeveeeieeiees | e 728,632 | 728,632 | - - 0
Dyal Capital Partners IV. . | New York .. |NY..| Distribution... .| 06/11/2018 {09/04/2019 | ..........284,329 | ....ccovvvvrrivirines | e | e 0 [ [ e 284,329 | L 284,329 | - - 0
EnCap Energy Capital Fund VIII Co-Investors LP........ Houston........ccocveeerennene TX.. | Distribution 12/08/2011 [09/17/2019 | ..cooovee i AT B42 | o | e [ e 0 [ eerererererene | ceverene 47,542 | 47542 | - - 0
EnCap Energy Capital Fund VIII LP...... Houston, TX.. | Distribution... . 112/15/2010 | 07/09/2019 | ..o0veeeA73,357 | covoiirieiiieis | e [ e 0 | o | e 173,357 | i 173,357 | - - 0
EnCap Flatrock Midstream Fund I1l, L.P.........cccccrvnrn. Houston.......ccvvrvrvrieinns TX.. | Distribution... . | 04/30/2014 | 09/09/2019 | .........317,232 | oo v | e 0 [ eovrvenerernnnes | e 317,232 | i 317,232 | - - 0
Energy Spectrum Partners V, LP..........ccccoceerieninnnne Dallas.......cccooverrerrinrnnnnes TX.. | Distribution 12/01/2007 {08/23/2019 | .......c....55,602 | oo [ o [ o 0 [ erereenrernes | ceereenn55,602 | e 55,602 | - - 0
Energy Trust Partners Fund IV, L.P.........ccccccvviviniinns Dallas .. | TX.. | Distribution... .| 08/30/2013 | 07/12/2019 | ..0vcee 812,877 | oo | v [ 0 [ [ e 812,877 | Ll 612,877 | - - 0
Fourth Cinven London .. | GBR| Distribution... . | 02/24/2006 |08/15/2019 - RN IS (173,787) © N ISR 490 | oo 490 | .......... 59,102
Fundamental Partners IIl, L.P............ccccoveivieiiiennnne. Wilmington.........ccccveveienee DE.. | Distribution. 05/18/2017 [09/25/2019 | ..........350,970 | ..cocevvrvrrrerececs oo | e 0 | ioeeeveeeieeiees | 0000ea.350,970 | .o 350,970 | - - 0
Global Infrastructure Partners. New York.... .. |NY..| Distribution... .| 1211412007 {08/21/2019 | .......c.. 227,612 | oooevvcrens | e [ e 0 [ coveverennines | 000 227,612 | e 227,612 | - - 0
GTCRXII, L.P. New York.... .. |NY.. | Distribution... . | 05/04/2018 {08/07/2019 | .........202,087 | ...coovrevrrnernns [ corverrerinerineeins | veenne 0 202,081 | - - 0
HarborVest Partners VI - Partnership Fund, LP........... New YorK.......cccoovevveeiines NY.. | Distribution, 12/31/2000 [09/27/2019 | ....cc0ee0e08,226 | oo | e [ i 0 o | 6,226 | 6,226 | - - 0
Ironbridge Fund II, LP. s Sidney AUS | Distribution... ..|09/01/2006 |08/02/2019 e(B1,255) [ oo | e | s 0 (31,255) | ... 37,400 | ......... 68,664 | = oo | e 68,664 | ...coovveririiinne
L Catterton Growth Partners IIl, L.P........cccccovvevrirnnee. Greenwich.........ccoeverunnen CT.. | Distribution... .102/25/2016 {09/19/2019 | ..........580,459 | .... JOTRN VUSRI P 0 vernnnn580,459 | L. 580,459 | - - 0
Navis Asia Fund V, L.P........ccovvuinnnierereceeens Kuala Lumpur............c...... MYS | Distribution. 02/01/2007 |07/26/2019 | .......... 244,252 | ... | e | e (VN SUPORPORIRIN IOV 244252 | ... 244252 | - - 0
Navis Asia Fund VII, L.P.. .| Grand Cayman... .. | CYM| Distribution... .1 01/29/2014 | 08/15/2019 | ... 444,253 | oo | v [ o 0 | e | v 444,253 | L 444,253 | - - 0
Navis Asia Fund VIII, L.P. .| Grand Cayman... .. | CYM| Distribution... .. 105/08/2019 [09/11/2019 | ..oeveeeeee 1,026 | oo | e | e 0 oo | e 1,026 | s 1,026 | - - 0
NCT Ventures Fund | LP . | Columbus... .. | OH. | Distribution... .| 06/20/2008 | 09/30/2019 | ...... 1,144,057 | .ooovvvrvrrriririens | ovrrneerrenineines [ v 0 | oerveereeineenens | e 1,144,057 | . 1,144,057 | - - 0
NCT Ventures Fund Il LP. . | Wilmington.. . | DE.. | Distribution... .| 06/20/2008 |09/30/2019 | ......... 445,689 | .....cccccovviverines | covmrivnriniricins | e 0 ..445689 | ....... 445,689 | - - 0
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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
Paine and Partners Capital Fund IIl, LP(fka Fox Paine
Capital Fund I11) Foster City.. . | Distribution. 08/15/2006 |07/31/2019 | ..ooevee 89,487 | cooviriviciis | v | s 0 | o | e 49,487 | i 49,487 | - - 0
Peppertree Capital Fund IV, LP.........ccccocovvirnrcinnnnce. Wilmington.. . | Distribution 09/30/2013 | 09/13/2019 | ......... . JOTRN VUSRS BT 0 reerenn305,037 | o 305,037 | - - 0
Providence Equity Partners VIII L.P.........cccocoeviviinnee Providence . | Distribution 07/17/2019 | 07/17/2019 | ............ 44,322 | oo | e | 0 | e | e 44,322 | ... 44,322 | - - 0
Silver Lake Partners IV, L.P........ .| Menlo Park.. . | Distribution. 04/02/2013 |09/18/2019 | ....... 1,062,732 [ ..o [ e | e (V1 IR S 1,062,732 | ..... 1,062,732 | - - 0
Sorenson Capital Partners IIl, L.P ..| Wilmington.. . | Distribution, 05/31/2014 | 07/29/2019 | ....... 5,133,788 | ovouvereireriiees | ereeeenieeiseines [ e (V1 ORI PO 5,133,788 | ..... 5,133,788 | - - 0
Stonehenge Opportunity Fund IlI, LP...... Columbus. . | Distribution 11/30/2010 {09/26/2019 | .......... T09,175 | oo [ e [ e (01 [OOSR 709,175 | ........ 709,175 | - - 0
Tamarind Hill Fund, LLC.......c.ovvvriererireineiereeirenieens Ann Arbor. . . | Distribution 06/29/2018 | 09/25/2019 29,701 | oo [ e | s 0 29,701 - - 0
TPG Asia VI, L.P. Grand Cayman... .. | CYM| Distribution, 04/07/2014 1 07/16/2019 B826 | e | e | e 0 - - 0
TPG Asia VII(A), LP..ooerierierienineeeeiseseiseeis Fort Worth.........ccovvunernne .. | Distribution. 07/26/2018 [09/27/2019 | ..cvvosvrscB3,600 | coovvvrrirciriviins | cevrerineirneninens | s 0 - - 0
TPG Partners VI, L.P Fort Worth... . | Distribution 05/27/2015 | 07/25/2019 | ......... 431,203 | oooeieieeees [ e [ e 0 - - 0
Trident V, LP Greenwich... . | Distribution 12/20/2010 | 08/07/2019 | ...1.r..388,738 | coveevvevieririees | overrerienineenns [ v 0 reeennrn 388,738 388,738 | - - 0
Yukon Capital Partners I, LP..........c.cooceneerneinerennri Minneapoli . | Distribution 11/05/2013 | 09/05/2019 | .......3,568,920 | ....cvvurrrerirnees | orrrmerrenineinns [ o (V1 IO (VO 3,568,920 | ..... 3,568,920 | - - 0
Yukon Capital Partners [, LP........c.ccccovevririnniicnnis Minneapolis . | Distribution 07/18/2017 [ 08/22/2019 | ...cvcveveen3,138 [ oo | e | s (U OO IO 3138 | o 3,138 | - - 0
Yukon Capital Partners, LP . Minneapoli .. | MN. | Distribution 06/15/2011 | 09/05/2019 | .......2,915,507 |.... | N (V] IR [ 2,915,507 | ... 2,915,507 | - - 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated .....27,518,562 | ....(1,841,048) | ....oocvvinnnincn [( 0 s 0]...(1,841,048)] ........ 636,848 | ..... 26,328,256 |....25,521,444 | ....... (746,032) | ......... (60,780) | ....... (806,812) | ..oovvvne 59,102
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
o Nationwide Mutual Capital LLC...........ccoeeerevrneienrirenns ColuMbUS......conrvererrinee OH. | Distribution 07/31/2002 |09/30/2019 | .......... 109,550 | covovererrerinenns | cerereirseriiseinens | e 0 I I 109,550 | ........ 109,550 | - - 0
(&%) Nationwide Private Equity Fund, LLC........cccovvrvrnrnnne Columbus......ccevenreirinnens OH. | Distribution 10/14/2004 | 09/30/2019 | .......... 999,800 | ..vovverirniiniinns [ errrereriseisnisnins | s 0 N 999,800 | ........ 999,800 | - - 0
“I\| 1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated.... N N 1,109,350 | oo (| I (U 0 0 0 0. 1,109,350 | ..... 1,109,350 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Centerline High Yield CMBS Fund II, LLC. ..|Irving TX.. | Distribution 06/28/2004 |07/09/2019 | - .ovovvvvrverns - - - 0 - - 63 B3 | = i
Exeter Industrial Value Fund Ill, L.P . | Conshohocken .. | PA.. | Distribution 03/27/2014 {08/06/2019 534,612 oo e [ 0 . - - 0
Invesco Real Estate Fund II, L.P..... . | Dallas ..| TX.. | Distribution 10/05/2007 | 08/08/2019 .(87,911)] - - RN RN (87,91) [ e LR e | e 5329 | .o 5,329 | oo 78,801
Nationwide Sol 1 LLC... Washington............ccceeeeue DC.. | Distribution. 07/21/2016 | 07/30/2019 0 | o | v 39,179 | i 39,179 | - - 0
PCCP Credit IX, LP.. Dover DE.. | Distribution. 03/28/2017 {09/23/2019 0 ven499,200 | - - 0
PCCP Equity VII, LP. . Dover. DE.. | Distribution. 05/10/2016 | 08/14/2019 0 | eoeeeceeeeseieenns | 201,136,653 | ... 1,136,653 | - - 0
PCCP Equity VIII, LP.......cooovrvrrrrnnes Dover. DE.. | Distribution 09/18/2018 | 07/23/2019 0 ..263,455 | ....... 263,455 | - - 0
Pretium Residential Real Estate Fund II, L.P . | New York.... . | Distribution 09/01/2016 |08/09/2019 0 | v 204,537 204,537 | - - 0
Raintree 973 Market Master Tenant LLC San Francisco. . | Distribution 05/27/2014 {09/13/2019 | ... 0 . 57,420 | .......... 57,420 | - - 0
Strata Fund 25 Lessee LLC . | Chapel Hill.. .| Distribution 06/30/2015 |07/29/2019 | ............ 94,644 0 94,644 | ......... 94,644 | - - 0
US Office Development Program, L.P. Wilmington.. . | Distribution. 12/02/2014 |07/23/2019 3,920,100 0 3,920,100 | ..... 3,920,100 | - - 0
Walton Street Real Estate Fund VIII. LP.. . | Wilmington.. . . | Distribution 04/15/2016 |09/26/2019 | ....... 1,325,235 0 [ [ e 1,325,235 | ..... 1,325,235 | - - 0
Waterton Residential Property Venture XIII, L.P.......... DOVEr ..o .. | Distribution 06/02/2017 | 08/26/2019 | .......... 147,489 RN I (U R I 147,489 | ........ 147,489 | - - 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated . eteeeterereten s eereneteneneneaes | ereea 8,305,106 AL 0 [P o [ [P (L] [ 0 ... [CIASKED] - 0].... 8,217,195 | ..... 8,222,587 | .................. 0] e 5392 | ............ 5392 | ... 78,801
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[NW REL, LLC....oorccscrscsesesrsrrrrrrsee [ I [ R I e e 0 [ | v 455,001 | oo 455001 | - - 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated............cccccooiiiiiniinicniiiciniiicsnsnn | eeene95,001 | i | 0 i) 0 0 0 0].....455001 | ... 455,001 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
| HBK Quantitative Strategies Fund LP........ |Dover | DE.. | DiSSOIUON. ..o |05l01/2019 |09/25/2019 ....... 8,121,682 | ....(2,119,650) | - - - 1(2,119,650) | oo | e 6,002,032 | ..... 8,262,401 | - .o [ e 2,260,369 | ..... 2,260,369
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. ceerenernennee | e 8,121,682 | ....(2,119,650) | ..ooovovvrvernennnd (U I (U 0] ...(2,119,650) | .ocoovrirrnnnn0 | Lo 6,002,032 | ..... 8,262,401 | ...coovevn 0 | Lo 2,260,369 | ..... 2,260,369

Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated

[OYS FUN LLG . [ NeW YO [NY... | DISSOIUION. .o [04101/2011 [ 0812912019 | ......5,138,938 |...45,253,325 | - - - [..45253,325 [ oo | o 50,392,263 | ....9,508,358 | - oo [ ..(40,883,905)] ..(40,883,905)] ..o
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Prisma Polyphony FUNd LLC........ooviiiiniiisiinncianinns RUMSON...ccoovicinininne NJ.. | Distribution. 05/28/2004 | 07/01/2019 | .....38,936,625 | ....coovrisriisnins | cornniiiseisnnisnnns | onees 0 o] 38,936,625 |....38,936,625 | - - 0
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated..... .. .. .....44,075,563 |...45253,325 | .......cornnnnd (U I (L] 0 ]...45253,325 | ....coovvnnrnnnd 0]... 89,328,888 |....48,444,983 | ......ccoevenn 0 | ..(40,883,905) | ..(40,883,905) | .....covereenvcad 0
Non-Collateral Loans - Unaffiliated
[ City of Dayton Loan............. [ Dayton [oH. [ Distribution [02/0412002 [ 07/16/2019 | ........... Y e e I 8,205 | oo 8,205 | - - 0
2799999. Total - Non-Collateral Loans - Unaffiliated OO OO OO OO PO PO OO OO PO PO PO POT PO PO PO PO PP PPO PO PP PP PR PPTPPSPPPOPRTOE [PPTPRPOPRPOOR 8,205 | oo (L I (U I 0 0 0 0] s 8,205 | .ovovrenns 8,205 0 0 0 0
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
| Raymond James Housing Opportunities Fund 35, LLC.I St Petersburg I 12/08/2014 |07/19/2019 ............ 17,469 | .o 0 Y I 17,469 | .......... 17,469 | - - 0
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffillated. ... ..o ottt ettt ettt esnssntens | eiseaneens 17,469 | ....cococ. 0. 0 [V P 17,469 | .......... 17,469 0 0 0 0
4499999. Subtotal - Unaffiliated..... .....52,607,209 | ....(4,057,468) | . ....(4,057,468) | ........ 636,848 | ..... 49,200,483 | ....50,650,190 | ....... (746,032) | ..... 2,195,739 | ..... 1,449,707 | ........ 137,903
4599999. Subtotal - Affiliated .....45,639,914 | ....45,253,325 L0 .. L0 .0 [...45,253,325 | ..o 0 ... 90,893,239 |....50,009,334 | ....ccvvinirnnnns 0 | ..(40,883,905) | ..(40,883,905) | ....cccvvvrneead 0
4899999, TOMAIS ... e teinii i ....98,247,123 |...41,195,857 | .ccoovvrinnnnnn 0 [ 0 | s 0]..41,195857 | ........ 636,848 |....140,093,722 |..100,659,524 | ...... (746,032) | ..(38,688,166) | ..(39,434,198) | ........ 137,903
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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

68205L  AB 9 |Oman Gov Interntl Bond Sr Nt 6.000% 08..........ccovrmermriniiernirieriersseierseenenes [ DI 08/07/2019........ Direct............. 949,875 | ..o 965,000

900123 CT 5 | Turkey (Republic of) Sr Nt 7.625% 04/2 D 09/13/2019........ Direct.....oooeee 859,031 825,000

1099999.  Total - BONAS = All OtNEr GOVEIMMENE. ... veuituieiiessiristisseissesssees e restasessseesssess s as s seaes beesseee e b0 E 8 E o E L E Rk E 088 E LRt enisnnias 1,808,906 ..1,790,000

Bonds - Industrial and Miscell

02377L  AA 2 |American Airlines Inc Secured Ser AA 3............ ..| 08/01/2019........ Citigroup. 5,000,000 | ..ovovviviiireeiieeeeens 5,000,000 |........ 1FE

08162F  AG 8 |Benchmark Mtg Tr CMBS Ser 2019-B12 CI AS .. | 07119/2019........ Citigroup. 175,424 | oo 10,850,000 | ovoovvrreirriereerereeeeenis 7,213 [1FE..iiiiii
110122  BZ 0 |Bristol-Myers Squibb Co Sr Nt 2.900% 0 .. | 07/24]2019........ Credit Suisse Securities LLC.... 5,115,950 | ..ooiieciiicas 5,000,000 28,194 | 1FE

233331 AW 7 |DTE Energy Co SrNt 2.529% 10/01/24 .. | 08/08/2019. Wells Fargo Securities LLC...........cccoovvrverviririnererinininas 1,999,340 ..2,000,000 .3,500

37940X  AA 0 |Global Payments Inc St Nt 2.650% 02/15.........ccviverenrirernireierireeeseireresiseeessenenes .. | 08/07/2019........ Bank of America BISD Dealer.. 3,999,000 | .oovervrriierieeeeris 4,000,000 |........

391164  AF 7 | Great Plains Energy SrNt 5.292% 06/15........ccoviiermiinrinrieiisinsesssiseeesssssesnens ..| 08/07/2019........ Wells Fargo Securities LLC.........ccovernrrmenirnineierisnineines 3,210,540 | coovieeiieeeeee 3,000,000 | ......... 23,814 | 2FE

438516 BW 5 |Honeywell International Inc SrNt 2.30 .| 07/30/2019. JP Morgan Securities LLC 4,490,685 .4,500,000 1FE

459200  JY 8 |International Bus Machs Corp SrNt 3.0 .. | 09/04/2019........ VAIIOUS ..ot 6,521,775 ..6,250,000 57,188 | 1FE ..o
57629W  CH 1 |Mass Mutual Global Funding Nt 3.400% 0 .. | 07/02/2019........ JP Morgan Securities LLC 4,186,840 | oo 4,000,000
61771M AW 0 |Morgan Stanley Capital | Tr CMBS Ser 201.. ..| 07/15/2019. Morgan Stanley & Co LLC 6,076,726 .......5,900,000

62877V AB 7 |NBM US Holding Inc. Sr Nt 6.625% 08/06... .. | 07/30/2019........ Direct............. 400,000 | oo 400,000
62942Q BQ 5 |NRZ Advance Receivables Trust LBASS Ser. .. | 07/18/2019........ Credit Suisse Securities LLC...... 6,604,260 | ... 6,605,000

654740  G* 4 |Nissan Motor Acceptance Corp Sr Nt 2.6 .| 09/16/2019........ Barclays Capital Inc. 25,000,000 | ..o 25,000,000

674599 DB 8 |Occidental Petroleum Corp St Nt 6.950%.......c.ccevrerrmeeierierireieineneieereseeeseiseieenees 09/18/2019........ Tax Free Exchange........ccocvvvivecnincnicrncens 14,637,365 | ..o 13,000,000 [ .voveeeereierieineeeereireiene 193,249

674599 DC 6 |Occidental Petroleum Corp Sr Nt 5.550%.... ..| 09/18/2019........ Tax Free Exchange.. 6,562,907 | .o 6,000,000 2,775

674599  DF 9 | Occidental Petroleum Corp Sr Nt 6.450%.... .1 09/18/2019........ Tax Free Exchange.. 10,341,324 | oo 10,000,000 5,375 .
701094  AM 6 |Parker-Hannifin Corp SNt 2.700% 06/1..........cvuirurerniinieerirerseineiersriesissssiseeenies | ceveeseninennes 07/24/12019........ Credit Suisse Securities LLC...... 2,024,680 | ..o 2,000,000 | ooovenreireriereree s 6,300 [1FE ...
70163#  AA 0 |Parliament Funding (Owl Rock) Nt 5.070.......cccccoviuiiimiicniireieciieniens .. | 08/02/2019........ Direct............. 960,000 960,000 |........ 2PL

84861T  AD 0 |Spirit Realty LP Sr Nt 4.000% 07/15/29........ccovvruiiiiireieinseese s .| 08/15/2019........ VIOUS.....ovvvieeite s 244,718 . 240,000 | ..o 698 | 2FE

84861T  AE 8 | Spirit Realty LP Sr Nt 3.200% 01/15/27.......ccoovuriiririeieintistirerssiseeesise s | esveeseninenes 09/09/2019........ JP Morgan Securities LLC 3746475 | oo 3,750,000 |........ 2FE.
87305Q CH 2 |TTXCOSrNt 3.600% 01/15/25.......ccmviiirrieinereieiiseiesissiseessesssssssessssssesensssenes .. | 08/28/2019........ Wells Fargo Securities LLC.. 1,391,078 21,300,000 [ oo 5,850 [1FE....ccccovrmrrririnines
89612L  AA 4 |Tricon American Homes Ser 2019-SFR1 CI A .| 09/16/2019........ Deutsche Bank Capital 7,799,716 ..7,800,000 |........ 1FE

89612L  AB 2 |Tricon American Homes Ser 2019-SFR1 CIB.......ccooevviveieiieiieieieseeseseessisieins | eerevieienienns 09/16/2019........ Deutsche Bank Capital..........cc.cocrvrrrrrnns 2,619,892 | oo 2,620,000 |........ 1FE

904764  AX 5 |Unilever Cap Corp Sr Nt 2.600% 05/05/2 .. | 09/03/2019........ Bank of America BISD Dealer..................... 1,029,950 21,000,000 [ oo 8,739 [1FE ..o
90932  AA 0 | United Airlines LBASS Ser 2019-2 AAPTT .1 09/03/2019........ Credit Suisse Securities LLC...... 1,000,000 ..1,000,000 |........ 1FE

91324P  CP 5 |UnitedHealth Group INC St Nt 3.750% 07.......cooevvrrerririniinerienieciseeissieesieneniens 07/24/2019........ Barclays Capital Inc. 2,140,580 | ..o 2,000,000 | .coovvoiiriiinieae 2,292 | 1FE

988498 AL 5 |Yum Brands Inc SrNt 4.750% 01/15/30. .| 09/04/2019........ Wells Fargo Securities LLC...........cocoeinrrermireinrirerieincinns 1,500,000 ..1,500,000

000000 00 O |Liquid Telecom Finance Sec Nt 8.500% 0. . . 07/17/2019........ Direct............. 955,433 . 939,000

000000 00 O |Metinvest BV SrNt 7.750% 04/23/23...........oovmimevriieieiiererseieseeisesesieresiseeeneees [ DI 07/03/2019........ Direct............. 440,300 | oo 425,000

000000 00 O |Country Garden Holdings CO 1St LIEN  7......cvuivriviiiiiniieriseicirereniseesie e D... 07/17/2019........ Direct.... 635,925 610,000

000000 00 O |Gold Fields Orogen Hold Sr Nt 6.125% 0. D... 07/23/2019........ Direct.... 569,400 520,000

22113A°  AB 1 |[Cosan Ltd Sr Nt 5.500% 09/20/29..........ccomuuermmmirireriniireriniiseesiseresisseesissieeenesenees 07/24/12019........ Direct.... 1,279,834 ..1,280,000
25615W  AB 9 | Docuformas SA Sr Nt 10.250% 07/24/24 07/17/2019. 827,034 .835,000

39530V AB 4 |Greenko Solar Mauritius Sr Nt 5.950% 0. 07/22/2019 430,000

44963L  AB 2 |IHS Netherlands Holdco SrNt 7.125% 03.... 09/10/2019. 800,000 800,000

44963L  AC 0 |IHS Netherlands Holdco Sr Nt 8.000% 09.... 09/10/2019. 1,250,000 | ... ..1,250,000
46650C  AB 5 | JBS Investments Il GMBH Sr Nt 5.750% 0 07/23/2019........ Direct.... 200,000 200,000

55388R  AA 4 |MV24 Capital BV 1st Lien 6.748% 06/01/. 08/01/2019........ Direct.... 1,630,000 ..1,630,000

69370P  AE 1 |PT Pertamina Sr Nt 4.700% 07/30/49.. . 07/23/2019. Direct 220,000 .220,000

697660  AB 4 |Pampa Energia SA SrNt 9.125% 04/15/29........ccovvviueeririciirierirersnscerseenierenis D... 07/02/2019........ Direct.... 413,486
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71647N  BF 5 |Petrobras Global Finance SrNt 5.093%..........c.cccuuviiieriiiriiniisiiiesiesisiiessissiis | DI 09/18/2019........ Taxable Exchange . 3,290,004 | .covii 1,758,105 |........ 3FE
86964W  AF 9 | Suzano Austria GMBH Sr Nt 6.000% 01/15...... ST [ DI 08/14/2019........ Tax Free Exchange.........cccocvevviveveeniiccineinnns 830,591 | v 800,000
879273 AR 1 |Telecom Argentina SA St Nt 8.000% 07/1......covumiverreieririiieeriereeesiesesiseeenesiees D... 07/11/2019........ Direct.... 78,952 80,000
90471M  AA 0 | Unifin Financiera SA DE Sr Nt 8.375% 0 D... 07/11/2019........ Direct.... 620,300 | ..o 625,000
P7354P  AA 2 | Ol SA SrNt-PIK 10.000% 07/27/25........cccomvirirereriererniinriesirerseissiesesiseeesisesseienene D 08/22/2019........ Direct............. 311,500 | v 350,000
P8704L  AB 4 | Sixsigma Networks Mexico Sr Nt 7.500%.. [ DI 08/07/2019........ Direct............. 288,750 300,000
3899999. Total - Bonds - Industrial and Miscellaneous. s OO PO OO OO OO OO OO OO OO PO PO PP POT PO PP OP PO PO PO YOO POSPTOPPOOPE EPOOPPT PP PPO PO PP PPN 154,850,734 ..149,147,105 446,360
Bonds - Bank Loans
000000 00 O |Kellermeyer Building Svcs 1st Lien Term .| 07/31/2019. Direct. . 89,851 89,851 . 4FE
000000 00 O |Kellermeyer Building Svcs New 1stLien T........ . .. | 07/31/2019........ Direct.... 44,926 44926 | ... 4FE,
000000 00 O |Kellermeyer Building Svcs New 1st Lien T........ . .. | 07/31/2019........ Direct.... 147,260 147,260 |........ 4FE,
000000 00 O |Kellermeyer Building Svcs 1st Lien Term... .| 07/31/2019. Direct. 536,785 .536,785 4FE
000000 00 O | WASH Multifamily Acg Inc Incremental Ter. ..| 08/01/2019........ Direct.... 3,000,000 | .o 3,000,000 47
000000 00 O |Visual Edge Technology Inc Term Ln Nt4.... .. | 08/30/2019........ Tax Free Exchange.. 16,000 16,250 7 |3FE
000000 00 O |Visual Edge Technology Inc Delayed Draw... .. | 08/30/2019. Tax Free Exchange.. . 14,736 14,736 3FE
000000 00 O |Planview First Lient Term Ln Nt 1 7.29 .. | 07/18/2019........ Direct............. 439,019 | oo 439,019 4FE,
000000 00 O |Frontline Technologies Gr LL Delayed Dra s .| 08/15/2019........ Direct............. 939,607 | oo 939,607 |........ 3FE
000000 00 0 | Centric Brands Inc 1st Lien Term Ln Nt 4. .| 07/31/2019........ Tax Free Exchange.........ccccoeviireicrniniciiinine 36,843 37,500 | .o 17 |4FE
000000 00 O |Foundation Risk Partners Corp Delayed Dr.......... SEOUSTTSRRRIRIR IR 09/09/2019........ Direct............. 84,271 85,122 | ........ 2FE
000000 00 0 |Revint Solutions Incremental Term Ln Nt..........cccooiieiiiieieecieeeceeeeeeeeee s ..| 09/03/2019........ Direct............. 1,233,450 | oo 1,265,077 |........ 1FE
000000 00 O |SecurAmerica LLC Delayed Draw Term Ln #2 s .. | 09/23/2019........ Tax Free EXChange.........ccvveevereneinernsinsirnnienns 240 | o 242 ... 2FE.
000000 00 0 |US Radiology Specialists INC Delayed Dra............ccourerircrririererineieresiseiesesseesenens | coveererinsnnes 09/30/2019........ Direct............. 1,968,531 | ..o 1,988,415 |........ 4z
000000 00 O |Ultimus Group Midco LLC 1st Lien Term Ln ..| 09/16/2019........ Direct.... 386,779 386,779 |........ 3FE
000000 00 O |Discovery Life Sciences LLC Term Ln Nt 1 . .| 08/30/2019........ Direct.... 952,726 972,169 | ........ 3FE
000000 00 O |Sovos LLC Delayed Draw TermLnNt1 6... retrteer s | e 07/29/2019........ Direct............. 64,069 64,716 | ........ 3FE.
000000 00 0 |Bond Pharm Inc Last Out Term Ln Nt 1 7. ..| 09/18/2019........ Direct.... 3,292,711 | oo 3,362,221 | ........ 47
000000 00 O |Bond Pharm Inc Last Out Term LnNt2 8 .. | 09/18/2019........ Direct.... 1,603,920 | .o 1,637,779 | ........ 4z
000000 00 0 |Bond Pharm Inc Last Qut TerM LN Nt 3 O...vcvviivieicceeceece e | v 09/23/2019........ Tax Free Exchange.........ccccvcvivicirncniciicinins 1,603,967 | oo 1,637,779 | ........ 47
000000 00 O |K2Insurance Services LLC Term Ln Nt 1 .. | 07/01/2019........ Direct.... 4,736,667 | oo 4,833,333 |........ 3FE.
000000 00 0 |Innerworkings Inc Term Ln Nt 1 11.804%.. .| 08/27/2019........ Direct.... 8,775,000 | .ooovevevriereeeee e 9,000,000 |........ 47
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter. 09/30/2019........ Direct............. 88,550 89,219 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 09/30/2019........ Direct.... 83,016 83,643 |........ 3FE.
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .1 09/30/2019........ Direct.... 16,603 16,729 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter. 09/30/2019........ Direct............. 15,054 15,167 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .| 09/30/2019........ Direct.... 6,641 ..6,691 |....... 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 08/22/2019........ Direct.... 15,303 15418 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 08/23/2019........ Direct.... 132,825 | oo 133,829 3FE.
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 08/01/2019. 24,351 24,535 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 09/03/2019 6,088 ..6,134 3FE.
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter. .. | 09/30/2019........ Tax Free EXChange.........ccovueeverneerieniincinnienns 28,789 29,005 3FE.
000000 00 O |Marcone Appliance Parts Inc Delayed Draw. .| 09/20/2019. Direct. . 15,595 15,595 . 3FE
000000 00 0 |AQ Sunshine Inc aka Relation Delayed Dra....... et ..| 09/30/2019........ Direct.... 266,382 | ..o 266,382 | ........ 3FE
000000 00 0 |Reddy Ice Holdings Inc Term Ln Nt1 7 .| 07/01/2019........ Direct.... 2,063,455 | ..o 2,127,273 | ........ 3FE
000000 00 O |PetlQInc 1stLien TermLn Nt 1 7.750% .| 07/08/2019........ Direct.... 1,097,235 ..1,125,369 2FE
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1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
000000 00 0 |PetlQInc 1stLien TerM LN Nt 1 7.750%......c.cceverererreiereeceeesisceieeeeesessssesesesens | eeveresesesenas 07/08/2019........ Tax Free EXChange.........ccvvvevmivneiniieininiins 1,644,619 | oo 1,673,123

000000 00 O |Petroleum Servce Group LLC Term Ln NE ... eeeeeeeesseseeeneees | ceeeeseeeeenns 07/23/2019........ Direct............. 2,369,264 | ..o 2,417,616

000000 00 O |Concert Golf Partners LLC Term Ln Nt 1... .. | 08/20/2019........ Direct............. TATA915 | s 1,505,015

000000 00 O |Information Resources INC 15t LieN TEM.........cocuiiriieiiiirincneeeeee e .| 08/30/2019........ Tax Free Exchange.........ccocvcviveeniininicrncens 10,254 10,349

000000 00 0 |Athenahealth Inc Term LN BNt 3 6.539%......ccceueucriiieireiieeieieeceeeeeeseesieseeiees | eveissneienns 08/12/2019........ Tax Free Exchange.........ccocevevivveninceieincens 3,810 .3,884

000000 00 0 |Nelipak Holding Co Incremental Term Ln N ..| 08/07/2019........ Direct.... 147,000 150,000

000000 00 O |Nelipak Holding Co First Lien Term Ln Nt . .. | 07/02/2019........ Direct.... 906,183 . 924,676

000000 00 0 |Green Street Parent LLC Term Ln B Nt 1........covioiiieiiecceeeccecceee e .| 08/27/2019........ Direct.... 5,880,000 | ..ooooviverieieieieeeeend 6,000,000

000000 00 O |Invo Healthcare (Olympia Acq) Term Ln Nt .. | 09/24/2019. Direct.... . 898,902 921,951
03525@ AA 6 |Animal Supply Company New Term Ln Nt 1...... .| 09/30/2019........ Interest Capitalization............. 26,722 26,722

04433H  AE 1 | Ashland Global LLC New Term Ln B Nt 2 .. | 08/30/2019........ Tax Free Exchange 466,339 | oo 466,531

20049%#  AA 5 [Command Alkon Inc 1st Lien Term Ln Nt 1 . .| 09/03/2019. Interest Capitalizatiol 8,106 .8,106

22818R AW 6 |Crown Americas LLC Term LN BNt 1 4.06........c.ccoveeiieiiieereeeceeeeeeeeeeeeeneeiae ..| 08/08/2019........ Deutsche Bank Capital. 1,058,075

33748#  AJ 3 |First Watch Restaurants Delayed Draw Ter. .. | 07/2912019........ Direct......ovu... 495,533
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr... ..| 07/01/2019. Tax Free Exchange.. 559,632 .564,927
35041@ AD 7 |Foundation Risk Partners Corp Delayed Dr... .. | 09/05/2019........ Direct......co..... 533,725 539,116
35041@ AD 7 |Foundation Risk Partners Corp Delayed Dr... .| 08/14/2019........ Direct.... 38,852 39,244
35041@ AD 7 |Foundation Risk Partners Corp Delayed Dr.......... .| 07/08/2019........ Direct.... . 356,181 | oo 359,779
36850@ AB 9 | Gehl Foods Inc LLC Term Ln Nt4 7.600%................ 09/03/2019........ Interest Capitalization............. 51,990 51,990

45320*  AB 4 |Revint Solutions Delayed Draw Term Ln Nt ..| 09/03/2019........ Direct.... 844,048 854,732

48881# AB 5 |En Engineering LLC (Kene Acq) Term Ln Nt .| 08/08/2019........ Direct.... 1,243,118 ..1,268,487

55392  AA 8 |MBS Services st Lien TEM LN NET 7.7 ...coeiivcirnciieissieniesiseesssissssensesins | eeesrinenienes 07/30/2019........ Direct............. 1,026,644 | ..o 1,047,596
67113@ AB 7 |OTG Management LLC Incremental DD Term L .. | 08/01/2019........ Direct.... 35,573 35,573

70323%#  AB 5 |Pathway Partners Vet Mgmt LLC New DD Ter. .1 09/16/2019........ Direct.... 9,962 10,037

70323%  AB 5 |Pathway Partners Vet Mgmt LLC New DD Ter. 07/08/2019........ Direct............ 9,408 19,480

70323#  AB 5 |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 09/2012019........ Direct.... 18,826 18,968

70323%  AB 5 |Pathway Partners Vet Mgmt LLC New DD Ter.. .| 07/26/2019........ Direct.... 46,489 46,840

70323#  AB 5 |Pathway Partners Vet Mgmt LLC New DD Ter........ccccviimriniuiniiinninsinesienissienns. | coeniieiienes 08/30/2019........ Tax Free Exchange.........ccccccoovvvvvvinniiciininninns 228,388 | ..o 230,102

74966U AP 5 |RPIFinance Trust TermLn 6 Nt 1 4.314. ..o .. | 09/18/2019........ Various 7,633,736 | oo 7,617,959

81389%  AA 5 |SecurAmerica LLC Term LnNt4 9.000% 1 .| 09/26/2019........ Tax Free Exchange 3,506 .3,605
84611@ AG 8 |Sovos LLC Delayed Draw Term LnNt1 6... . 07/31/2019........ Tax Free EXChange........cccvvvvvvenvinnneinninninns 64,070 64,716

88632N  AK 6 |Tibco Software Inc New Term Ln BH#2 Nt 1......coouoviveiieeice e ..| 07/03/2019........ Tax Free Exchange.........ccocevviveenenceinincens 22,288,580 | ..coocererierereeeieiieieiae 22,347,945

90385P  AC 4 |Ultimus Group Midco LLC 1st Lien Term Ln .1 09/16/2019........ Direct............. 13,635 13,635

90385P  AC 4 |Ultimus Group Midco LLC 1st Lien Term Ln 09/30/2019........ Tax Free Exchange.........ccocvvveveenencneincens 1,264,059 | ..o 1,264,059

90385P  AD 2 |Ultimus Group Midco LLC Delayed Draw Ter. .. | 09/16/2019........ Direct............. 9,362 19,362

928432  A* 4 |Visual Edge Technology Inc Term Ln Nt 2.... .. | 08/28/2019........ Interest Capitalization............. 20,237 20,237

928432 A@ 2 |Visual Edge Technology Inc Delayed Draw... .| 08/30/2019........ Interest Capitalization... 14,978 14,978

928432 A@ 2 |Visual Edge Technology Inc Delayed Draw. .. | 08/30/2019. 304,665 .306,869

928432 A@ 2 |Visual Edge Technology Inc Delayed Draw... .| 08/30/2019. 967 | o 967
22526@ AA 5 |Creation Holdings Inc 1st Lien Term Ln N 08/15/2019........ Direct............. 1,477,895 .1,515,789

68371Y  AJ 2 |Open Text Corp Term Ln Nt 1 3.794% 05/.. 07/10/2019. Citigroup. 468,485 466,734

C7740G  AB 7 |Regent Purchaser Inv (RGL) New Term Ln N... 09/30/2019........ Interest Capitalization............. 121,378 121,378

8299999. Total - Bonds - Bank LOANS.........ccoiuiiiirieiiiiiniicnissenencisnensienas 87,905,356 ....88,955,976

8399997. Total - Bonds - Part 3......... ..244,564,996 ..239,893,081 497,327

8399999. Total - BONGS........cocciiiiiiiiiiisicisiii e ..244,564,996 ..239,893,081 497,327
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1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Preferred Stocks - Industrial and Miscell:
23281# 124 | Cyprium Parallel Invs V LP Pfrd UNits........ccooiiiiiiiinisiieiinisis s | onnnnssneenes | 08/15/2019........ DIFBCE. e | e 34,102.270 3,410,227 | oo | s P1PLU
8499999. Total - Preferred Stocks - Industrial and Miscellaneous.......... 3,410,227 XXX 0
8999997. Total - Preferred Stocks - Part 3, 3,410,227 XXX 0
8999999, TOHAl = PIEIEITEA STOCKS. .........iveviececvicecteiictete ettt ettt s et v s et etebesaetetee eaesesessssesesasassesessssesesasssseses e sesebsaesessesesesesssaesesan e s et et sset et s see et ssssesessnsee et s sesetesass et et ssetebassssesesnsetesesassesannsesesasanaes | atesisaes 3,410,227 XXX 0
Common Stocks - Industrial and Miscell
31340# 00 1 |Federal Home Loan Bank Com CIB..........ccccoviiiiirninrieinnnseseiesesssisenssssseesiens | oereesenenenes 08/22/12019........ DIFECE.... et | e 205.000 20,500 XX | u
69120# 10 6 | Owl Rock Capital Corp Com.. .| 07111/2019........ DIFECE. ..ttt | b 1,484.540 XXX | L
69121K 10 4 | Owl Rock Capital Corp Com.. . .1 07/18/2019........ TaxX Free EXChaNGe. ... ..cciuiuiiiiieieissisisi s sensseenes | seesssessssnssssesssssssensees 2,623,066.000 | ..... ....39,999,986 XXX |
9099999. Total - Common Stocks - INAUSHHIAl ANA MISCEIIANEOUS..............c.c.cuiveriieiiiiecteieictctete et iiets eetteteteeet et et ta et et e tetetes s eeteseesetesesassessesesesesssassesansesesessssesesassesesessssesessnseees s sesesesasseaesnsesesesnssesessnsesesasassesasnsesesasasaes | auesisaes 40,020,486 XXX 0 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
63870@ 10 3 |Nationwide Ins Co of FL Com | 08/20/2019........ |Direct.... ...... 20,000.000 ..2,400,000 XXX K
9199999. Total - Common Stocks - Parent, SUbSIAIANEs ANd AfIIBLES. ..o i baniiai 2,400,000 XXX 0 O S
Common Stocks - Mutual Funds
63868B 86 4 |Nationwide Bailrd Cog Val Fd Inst (Seed)..... |Direct.... 0.450 5 XXX e L
9299999. Total - CoOMMON SOCKS = MULUAI FUMGS. ...ttt e bbbttt 5 XXX 0
9799997. Total - Common Stocks - Part 3 42,420,491 XXX 0
9799999. Total - Common Stocks 42,420,491 XXX 0
9899999. Total - Preferred and COMMON SOCKS..........iuuiiiiiiiiiis ittt sss ek feess s s8££kttt snbaniias 45,830,718 XXX 0
9999999. Total - Bonds, Preferred @nd COMMON SIOCKS..........ccccieiiiiicieieiiieiii ettt ecte ittt et etetetee +taetesessssetesessesesassesebessesetes s s etebesssseses st etesessesetes et et b essesesesseset et s setebesseses et essetebasseseses e aetebasseses s nsebebansetesnsntetesanaes  S4etessssstebassesesessssetesassesesasnsetesansesasans | sbebessesessssesesessssetassssasan 290,395,714 XXX 497,327 XXX oo

€0

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




statement for September 30,2019 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
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
361798  T7 2 | GNMA Pool #MA4174 5.000% 11/20/24.. | .. | 09/01/2019. | Paydown 1,338 | oo 1,338 | oo 1,385 (35) (35) 1,338 11/20/2024.
36202C 4P 5 | GNMA Pool #2630 6.500% 08/20/28........ .| 09/01/2019. | Paydown 334 334 351 (12) (12) 334 08/20/2028.
GNMA REMIC Ser 2010-164 Cl BD
38377N N7 5 [3.500% 0 .| 09/01/2019. | Paydown 866,401 866,401 | .......... 855,338 | ....ccoovune 863,497 | ..o | s 2,905 2,905 | .ovoerereereni | e 866,401 | ..cvvovvrcerines | e | e 0. 20,301 | 09/20/2037. | 1...ceomvrrncns
GNMA REMIC Ser 2010-163 Cl MD
38377R  KS 3 [4.000% 0 .| 09/01/2019. | Paydown 851,217 851,217 | .......... 819,063 | ...vvvnnne 842,360 | ..oovrvvriiinins | s 8,857 8,857 | vvoeveriivei | i 851,217 | oo [ v | e 0 | 23,079 | 06/16/2039. [ 1......ccovvvnnee
GNMA REMIC Ser 2011-34 CI PB
383770 PV 4 [4.000% 08 .| 09/01/2019. | Paydown JRTRORON SR 473,959 3,326 | oo | eererineen 73,959 | i [ | 0| 12,681 | 08/20/2039.
Vendee Mtg Tr RMBS REMIC Ser 1995-3
911760 GT 7 |1Z .| 09/01/2019. | Paydown 93,832 | ovrerns 93,832 | oo 96,445 | ...coovvvvnen 94,151 | oo (319) (X)) TN IS 93,832 | oo [ e [ e 0 | e 4,429 | 09/15/2025. | 1...ccovvrnnvns
Vendee Mtg Tr RMBS REMIC Ser 1996-2
911760 HH 2 |1Z .| 09/01/2019. | Paydown [ESTURUIN R 105,236 | ....coo.e. 105,236 | ....o.c.. 104,713 | v 104,866 | ..ooovverrcres | cerrrerienns 370 K (| O IR 105,236 | .ovvovereerernns | cernerineineriins [ e 0 | e 4,877 | 06/15/2026. | 1......cvvnnen.
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 [Cl1 .. | 09/01/2019. | Paydown 58,350 58,350 61,267 (562) {1574 I [P 58,350 | oo | i 06/15/2028. | 1....covvvvenes
0599999. Total - BONdS = U.S. GOVEIMMEN. .. .vuuiiiiiiiieisieiisiis st setisssiis | eessssessesssees st es st | onnens 2,450,667 | ....... 2,450,667 | ....... 2,396,311 | 002,436,139 | o0 | 14,530 | oo (U 14,530 0 2,450,667 0 0 XXX XXX
Bonds - All Other Government
000000 00 O |Argentina (Republic of) Unsec Nt 8.750....| D| 09/06/2019. | Direct 60,750 | .......... 135,000 (774) 05/07/2024.
000000 00 0 |Ukraine Govt SrNt 9.750% 11/01/28....... D|{ 09/13/2019. | Direct 249,494 209,000 4,531 11/01/2028.
000000 00 O |Argentina (Republic of) SrNt 8.280% 1.... | D| 07/10/2019. | Direct ....76,734 98,143 198 12/31/2033.
903724 BV 3 |Ukraine Govt Sr Nt 9.750% 11/01/28....... D] 09/13/2019. | Direct v 596,875 | .. 500,000 | .......... 500,000 | ............. 468,540 31,460 | ..o | cereeeee.500,000 | | 0. 96,875 | .........96,875 | ....... 42,792 | 11/01/2028.
1099999. Total - Bonds - All Other GOVEMMENL. ... oirsimisstissssssesss s ssas s e enesssnssnnes | svesssnees 983,853 | .......... 942,143 | .......... 888,459 | ..o 664,390 | .......35,565 | ..ccooeeern(150) [ ovriiiirnnes 0 [ 35415 | .o 0].....888355 | .0 | ... 95,498 | .........95498 | ....... 70,814 XXX
Bonds - U.S. States, Territories and P ions
Minnesota St GO Trunk Hwy Ser E
604129 NW 2 [4.000% .| 08/01/2019. | Call ~ 100.0000.. v | 203,795,000 | ... 3,795,000 (6,086) 3,795,000 | ..oouevererrrrenns | vereerrneninenins | eevverrernenns0 | 151,800 | 08/01/2023.
604129 UB 0 |Minnesota St GO St Trunk Hwy Ser B 5.0 | .. | 08/01/2019. | Maturity.............ccco...... revnrennssens | e 6,000,000 | ....... 6,000,000 | .......6,807,702 | ...........6,088,879 | ..ccccevivirivuns | weeere(88,879) | oo [ (88,879) 6,000,000 | ...oooeveriirens | cererrmrineirenns [ eevrreienn0 [ s 300,000 | 08/01/2019.
New Jersey St GO Ref Ser M 5.500%
646039 KW 6 |07/1 .| 07/15/2019. | Maturity............cocvvneeer USRI OV 3,000,000 | ....... 3,000,000 | ....... 3,302,850 | oo 3,017,346 | oo | s (17,348) | ..o [ e (17,346) 3,000,000 | ..oouverirerinn | cerrerieeinenis | erveninenneen0 | 165,000 | 07/15/2019.
882722 X7 1 |Texas St GO Wtr Finl Assistance-D Unref.. | .. | 08/01/2019. | Call  100.0000..........ccceurrurirmrrs [ woverirerirerinriinninns | v 1,210,000 | ....... 1,210,000 | ....... 1,252,803 | .......... 1,215,464 | ..oovooiiiins | e (5,464) (5,464) | ..ovvvvevevrreis | e 1,210,000 | oo v | 0 | 60,500 | 08/01/2024.
882722 X8 9 |Texas St GO Wtr Finl Assistance-D Unref.. | .. | 08/01/2019. | Call ~ 100.0000 v | s 810,000 | .......... 810,000 | .......... 818,550 | ... 813,164 |.. [V I (3,164) (3,164) 810,000 ..o v | 0 [ i 40,500 |08/01/2025.
93974C  KE 9 |Washington St GO Var Purp Ser 2010A 5.[.. | 08/01/2019. [Call  100.0000........cccovueemurnmrirnne | corrnmrsissirssnssnnisnnes | eonne 10,160,000 | ..... 10,160,000 | .....10,692,849 | ......... 10,212,212 | oo | o (52,212) | ovvvevrncians [ (52,212) [ oveeveiniinnnis | v 10,160,000 [ ...ovovvvnrianns [ onmrnriseriinnes | o 0. 508,000 | 08/01/2025.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. .......cuiis orvuiriirssimissesssisssssssessensssessssssssnsssss e sesssssssssssssssenens | oo 24,975,000 | ..... 24,975,000 | .....26,707,026 | ......... 25,148,151 | oo 0] . (173,151) | e [ (173,151) [ oo [ I 24,975,000 |...cccovrnn 0 [ (V] [ 0 |..1,225,800 XXX
Bonds - U.S. Political Subdivisions of States
052396 RU 4 |Austin TX GO Pub Ppty Fin Contractual..... .| 09/01/2019. | Maturity.............cocverece reveerenessresenes | o 1,000,000 | ....... 1,000,000 | ....... 1,106,410 | ........... 1,000,000 [ ...ooouveerienn | e 0 | | s 1,000,000 [ ..ovevrimeiiens [ v | e 0. 50,000 | 09/01/2019.
Cherokee Cnty GA Sch Sys GO Ser A
164231 KP 6 [5.00 .. 08/01/2019. | Call  100.0000.........ccoemrrererirerirs [ eorerirerirniiiriicniines | e 2,000,000 | ....... 2,000,000 | ...... 2,082,541 | ......eeei2,010,509 | ..o | weeere(10,509) [ oo [ e (10,509) 2,000,000 | ..ooovremrrrenns | cerverinerireni | evvvenivernenn0 | 100,000 | 08/01/2023.
165573 H5 8 |Chester Cnty PA GO Preref 5.000% 07/15].. | 07/15/2019. | Redemption ~ 100.0000 reveeeenennsrenienes | e 3,155,000 | ....... 3,155,000 | ....... 3,180,766 (5,025) 3,155,000 | ..oouevererirrenns | vereerrnerinenin | errverrernenns0 | 157,750 | 07/15/2027.
165573 H6 6 |Chester Cnty PA GO Preref 5.000% 07/15].. | 07/15/2019. | Redemption ~ 100.0000..........ccovee | covrrrrmrvrerirnrineinns | e 4,400,000 | ....... 4,400,000 | ....... 4,428,637 (5,595) [ .ouvvvmernrinenes | e 4,400,000 | .ooovervirneins [ e [0 | 220,000 | 07/15/2028.
165573 H8 2 |Chester Cnty PA GO Preref 5.000% 07/15].. | 07/15/2019. | Redemption ~ 100.0000 reverenessrenenes | o 5,655,000 | ....... 5,655,000 | ....... 5,749,096 | ..........5673,242 | ...cccovvvviininis | ceeennn(18,242) | oo [ (18,242) 5,655,000 | ...oovrverienins | cervmrireniiinni | erveriiieiirennd0 | 282,750 | 07/15/2029.
165573 J4 9 |Chester Cnty PA GO Unref 5.000% 07/15/].. | 07/15/2019. [ Call ~ 100.0000..........cceumrrrrererene | cerrermrererenrseisenes | ceereeens 845,000 | .......... 845,000 | .......... 846,281 (256) | vvvnvvererrerees | rrrrrnereeen845,000 | oo | e | e | s 42,250 |07/15/2027.
165573 J5 6 |Chester Cnty PA GO Unref 5.000% 07/15/].. | 07/15/2019. | Call  100.0000.........cccoomruvemircnnns [ rrremrrmmrirerierinnins | s 1,100,000 | ....... 1,100,000 | ....... 1,098,109 70 | | e 1,098,510 | s | e 1,490 | 1,490 | 55,000 | 07/15/2028.
165573 J7 2 |Chester Cnty PA GO Unref 5.000% 07/15/|.. | 07/15/2019. | Call  100.0000..........ccermerrrmrnens | covrrrmrerererireeerneens | s 1,345,000 | ....... 1,345,000 | ....... 1,355,396 (2,028) | ..o | erreerren 1,345,000 | oo e | 0 [ 67,250 | 07/15/2029.
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181070 CQ 4 |Clark Cnty NV Witr GO Reclamation Dist Se] .. [ 07/01/2019. [ Call ~ 100.0000..........cevumurrrerirnee | verrerermeersmeiseinenes | eone 15,000,000 | ..... 15,000,000 | .....14,915,238 | ......... 14,942,121 2,096 | .o | v 14,944 217 | oo | s 55,783 | ..o 55,783 | ..... 787,500 | 07/01/2029.
220147 T2 8 |Corpus Christi TX ISD GO Ind Sch Dist Sc | .. | 08/15/2019. | Redemption  100.0000, JRTTRRRO PR 7,545,000 | ....... 7,545,000 | ....... 7,600,720 (5,486) | ...vvovvverrrenis | creereenn 7,545,000 [ oo v | eriveieennnn0 [ 377,250 | 08/15/2024.
220147 T3 6 |Corpus Christi TXISD GO Ind Sch Dist Sc | .. | 08/15/2019. | Redemption ~ 100.0000, RSSO PV 7,455,000 | ....... 7,455,000 | ....... 7,441,101 8,234 | .ovoevvereriies | rerreeenne 1,855,000 | oo | e | cveeniiieiinnn0 | 372,750 | 08/15/2025.
544646 UM 2 |Los Angeles CA Uni Sch Dist GO Ser F 5 |..|07/01/2019. | Call ~ 100.0000..........cccourmmrirmrrs [ rormrrmrinriiriicsiinns | v 5,000,000 | ...... 5,000,000 | ....... 4,874,950 2,932 | i | ceeeenn,922,381 | i |l TT619 | TT619 | 250,000 | 07/01/2029.

1'6030

927734 UM 3 | Virginia Beach VA GO Ref & Impt 5.000% | .. | 07/15/2019. | Maturity .......4,020,000 | ....... 4,020,000 | ......4,410,017 . (42,359) | oo | 4,020,000 [ s [ | 0 [ 201,000 | 07/15/2019.

2499999. Total - Bonds - U.S. Political SUbdiviSIONs Of SEALES.......cuireririins worririeiiissississessssisssrsssssssss st esssessssnessnes | sesas 58,520,000 | ..... 58,520,000 | .....59,089,262 58,461,277 | o0 | i (76,168) | o0 [, (76,168) | ... ..2,963,500 XXX

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

14739H BJ 9 |Cascade Wtr All WA Wtr Sys Rev Bld Amer| .. | 09/05/2019. [ Call ~ 100.0000........cccouvermrermeenne | vererneermersereserirenes | vevee 1,330,000 | ....... 1,330,000 | ....... 1,330,000 | ...ocvveeee 1,330,000 [ ..oceourvcriinns | e 0 | oevrererreernvnens | ernerereenn 1,380,000 | oo | e | eevrveiiennenn0 [ i 69,498 | 09/01/2022.

14739H BK 6 |Cascade Wir All WA Wtr Sys Rev Bld Amer| .. | 09/05/2019. | Call  100.0000 [ 1,250,000 | ....... 1,250,000 1,250,000 0 | oo | e 1,250,000 | o | e | eevveriinneennn0 [ 67,214 | 09/01/2023.

14739H BL 4 |Cascade Wtr All WA Wtr Sys Rev Bld Amer| .. | 09/05/2019. | Call ~ 100.0000.. 001,250,000 | ... 1,250,000 .1,250,000 0 [ ovrverreernveis | reeeeeeenn 1,250,000 | oo | cevieenienienins | eevvseieniiennn0 [ i 68,478 | 09/01/2024.

14739H BM 2 | Cascade Wtr All WA Wtr Sys Rev Bld Amer| .. | 09/05/2019. [ Call  100.0000........ccccovveeremeenne | vererremrmersersseriienes | cevee 1,500,000 | ....... 1,500,000 1,500,000 0 | oervereneernneis | ereeeernen 1,500,000 | oo | e | eevveeiineneen0 [ i 83,690 | 09/01/2025.
Cobb Cnty GA Wtr & Swr Rev Impt

190828 WF 6 |5.000% ..109/10/2019. | Call  100.0000.........covmrrrerererers [ errerrrererneereninernes | veeens 7,500,000 | ....... 7,500,000 | ...... 7,841,861 | ..ocovvnee 7,537,868 | .coovvevrrncrnes | cvrri [CTAR:151:) | R B (RTR:151:) [N IS 7,500,000 | ..oouverrereens | verrerineereni | e 0. 446,875 | 07/01/2026. | 1FE............

19648A RH 0 |Colorado Health Facs Auth Rev Catholic H | .. | 08/21/2019. | Call ~ 100.0000.........cccccoevermrurmmne | cormrimmiiisniveireiirns | e 10,000,000 | ..... 10,000,000 | .....10,456,000 | ......... 10,029,198 | .....vvvvvvivris | e (29,198) (29,198) | ..cvveeeriirri | i 10,000,000 [ ..eooeveerrveens | ervernrriieriins | e 0 ... 626,389 | 07/01/2029. | 2FE............
Delaware St Trans Auth Rev Sys Rev Sr

246428 XX 9 |Se .1 07/01/2019. | Call  100.0000.........cccorrvrrrrerers [ errerrmrersemrnseisseinns | eeeens 6,805,000 | ....... 6,805,000 | ....... 7,489,581 | .......... 6,856,192 | ..ooovrvrrivernns | e (51,192) [ oo [ e (51,192) 6,805,000 | ..ooovvvncerrrins [ e [ e 0. 340,250 |07/01/2026. | 1FE............
Energy NW WA Elec Rev Preref Columbia

29270C S8 9 St .1 07/01/2019. | Call  100.0000.........covrrrrerererers [ errerrrererneererinernes | veeens 2,915,000 | ....... 2,915,000 | ....... 2,942,181 | oo 2,919,599 | oo [ i (4,599) (4,599) 2,915,000 | ..oourererineens | cerrerineerenin | e 0. 145,750 | 07/01/2023. | 1....cvvvvvrne
Energy NW WA Elec Rev Unref Columbia

29270C T6 2 |Sta .1 07/01/2019. | Redemption  100.0000 RO PP 2,155,000 | ....... 2,155,000 | ....... 2,175,153 | ovvvrnee 2,158,410 | covovvvverrcrree [ v (3,410) (3,410) 2,155,000 | ..oouveeierenns | verrerrieerenin | eereerienieens 0. 107,750 | 07/01/2023. | 1FE............
FHLMC Gold PC Pool #D62882 7.000%

3128F2 FX 8 |08/1 .| 09/01/2019. | Paydown 1,204 | oo 1,204 | oo 1473 | 1,186 | oo | e 18 18 1,204 [ o [ | e 0 | i 56 | 08/15/2025. | 1......ccvuvev.

3128NE A5 9 |FHLMC Pool #1A0028 5.145% 10/25/35.. | .. | 09/01/2019. | Paydown 2,309 | o 2,309 | oo 2,331 | o 2,630 | oo (321) (321) 2,309 | i | e | e 0| e 2,416 | 10/25/2035. | 1...coovvvnnens
FHLMC REMIC Ser 113-C  8.500%

312903 HR 1 |05/15/21 .| 09/15/2019. | Paydown 3,349 | i 3,349 | i 3,393 | oo 3,337 | o [ s 13 13 3,349 | i | e | s (V1 IO 191 | 05/15/2021. | 1..cocvvvrvrne
FHLMC REMIC Ser 1085 CI G 8.500%

312905 E4 0 |05/15 .| 09/01/2019. | Paydown 1,493 | oo 1,493 | oo 1,485 | oo 1,487 | oo . 6 6 1493 | e [ | e (V1 I 84 105/15/2021. | 1..cvvrcvernvns
FHLMC REMIC Ser 1077-E  9.000%

312905 YJ 5 |05/15/21 ..109/01/2019. | Paydown 2,701 | o 2,701 | o 2,850 | .o 2,740 | .o (39) (39) 2,701 | v [ [ v (0[N I 161 [ 05/15/2021. | 1..cvvvvrnnes
FHLMC REMIC Ser 1116-XA  8.400%

312906 E5 5 |08/15/2 ..109/01/2019. | Paydown 1,558 | oo 1,558 | oo 1,499 | i 1,546 | .o | e 1 1 1,558 | oo | e [ e (01 I 87 [08/15/2021. | 1..coovvvrerees
FHLMC REMIC Ser 1437-HD  7.000%

312913  ZE 9 [12/15)2 .| 09/01/2019. | Paydown 5,682 | oo 5,682 | covvern. 5,828 | oo L 27 (8 (45) (45) 5,682 | .cvverieeiienns | cerverireeninnins | e (11 IO 262 | 12/15/2022. [ 1.....coovvenee
FHLMC REMIC Ser 1504 Z 7.000%

312915 UF 6 |05/15/23 .| 09/01/2019. | Paydown 39,978 | oo 39,978 | v 41,123 | s 40,343 | ..o (364) (364) | covvneeerierins | e 39,978 | oo [ e [ e 0| e 1,859 |05/15/2023. [ 1......oovvvenee
FHLMC Gold PC Pool #C00418 7.000%

31292G PB 6 |08/1 .| 09/01/2019. | Paydown 161 161 . 3 3 161 0 7 | 08/15/2025.

3132GK  ZN 9 |FHLMC Pool #Q04649 3.500% 11/15/41. |.. | 09/01/2019. | Paydown RO O 1,133,025 | ....... 1,133,025 | ... 177,631 | (oo 174,649 | i | (41,624) 11/15/2041.

3132GL XT 6 |FGLMC Pool #Q05490 3.500% 01/15/42. |.. | 09/01/2019. | Paydown s | s 374,346 | .......... 374,346 | ..........389,028 | ............387,815 | oo | e (13,469) 01/15/2042.

3132GR AS 0 |FGLMC Pool #Q06017 3.500% 02/15/42. |.. | 09/01/2019. | Paydown JETSTTRTTRTRRPTOON IOV 453,466 453,466 | .......471,288 | ..o 489,847 | oo | e (16,381) 02/15/2042.

3132GR  ZW 4 |FGLMC Pool #Q06757 3.500% 03/15/42. | .. | 09/01/2019. | Paydown 33,099 ...33,099 . (954) 03/15/2042.

3132GT GV 3 |FHLMC Pool #Q08012 3.500% 04/15/42. | .. | 09/01/2019. | Paydown JEOTURRI PP 1,017,081 | ....... 1,017,081 | ....... 1,056,898 | ........... 1,053,715 | oo | e (36,635) 04/15/2042. | 1...cvvvvrrnes
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3132GT JE 8 |FHLMC Pool #Q08061 3.500% 05/15/42. | .. | 09/01/2019. | Paydown 4,980 | ..o 4,980 | .oovererenns 5,009 | oo 5,008 | .ooovvirrirenne (29) (29) 4,980 | oo [ e [ e (11 IR 116 | 05/15/2042. | 1......ovvvvnee
FHLMC Gold PC Pool #C80131 6.000%
313356 EC 5 |03/ .| 09/01/2019. | Paydown 1,362 | oo 1,362 | oo 1,331 | e 1,345 | oo | e 17 17 1,362 [ oo [ rveereriennnees | veeeesieenind (U1 I 55 | 03/15/2024. | 1...ccovvvrnnvns
FHLMC REMIC Ser 1628-KZ 6.250%
313373 KF 4 |12/15/2 .| 09/01/2019. | Paydown reveereenesereneenes | e 11,482 | e 11,482 | o 12,063 | oo 11,646 | .o, (164) (164) | covoevveervcres | e 11482 | oo | e | v, (VI IO 466 | 12/15/2023. | 1....covvvvvrne
FHLMC REMIC Ser 1674-Z 6.750%
3133T3 Q2 7 |02/15/24 .| 09/01/2019. | Paydown reveerennesenenienes | e 16,088 | ....ccoouue. 16,088 | ...cccoouuee 16,645 | oo 16,272 | .o (185) (215) OO IS 16,088 | ..o | v | e 0 | 729 |02/15/2024. [ 1........cvvveuee
FHLMC REMIC Ser 1683 Z 6.500%
313373 X8 6 |02/15/24 .| 09/01/2019. | Paydown SOOI Y 42,606 | ............ 42,606 | ............ 42,873 | oo 42,615 | oo | s 9) () ] PSSR [T 42,606 [ ..o [ e | e 0| e 1,836 |02/15/2024. [ 1................
FHLMC REMIC Ser 1837-Z 6.500%
313376 M4 0 |04/15/26 .| 09/01/2019. | Paydown FSOTURTRTRI RN AT | AT | 11,522 | oo, 11,312 | (135) (L) [N IS TIATT | e | e | v (10 IO 487 | 04/15/2026. | 1.......ccvvvnv
FHLMC REMIC Ser 1967-BA  7.000%
3133TA CQ 3 [06/17/2 .| 09/01/2019. | Paydown A4T5 | AAT5 | 4619 | s 4519 | (44) (44) AATE | oo | e | e (V0 IR 204 | 06/17/2027. [ 1...o.vervrenee
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ .| 09/01/2019. | Paydown (645) 11/20/2027.
31342A P4 5 |FHLMC Pool #780443 4.730% 03/25/33.. |.. | 09/01/2019. | Paydown 14 03/25/2033.
FHLMC Gold PC Pool #D49973 6.000%
31356B CJ 7 |03/ .| 09/01/2019. | Paydown 1115 | 115 | 998 | i 1,055 | oo | e 60 60 A5 [ e [ neereriesinees | e (U1 I 45 [03/15/2024. [ 1.......ccoevenee
FNMA REMIC Ser 1990-64Z 10.000%
31358E MW 9 |06/25/2 .| 09/01/2019. | Paydown 3,565 | .o 3,565 | .o 4,002 | oo, 3,624 | . (59) (59) 3,565 | v | cerrereenienins | e (VI IO 235 | 06/25/2020. | 1......coovvenee
FNMA REMIC Ser 1990-72B  9.000%
31358E RK 0 |07/25/2 .| 09/01/2019. | Paydown 3,208 | ..oovvrnnen 3,208 | ..oovvereen 3,132 | s 3181 | o [ s 26 26 3,208 | ..o | e | e (VI IO 191 | 07/25/2020. | 1....oovvvvnee
FNMA REMIC Ser 1990-83A 9.250%
31358E  XG 2 |07/25/2 .| 09/01/2019. | Paydown 2,542 | o, 2,542 | o, 2,534 | o 2,528 | oo | e 15 15 2,582 | oo | e | v (V1 I 157 [ 07/25/2020. | 1....ocvvvveree.
FNMA REMIC Ser 1991-39J 9.000%
31358G PP 6 |05/25/2 .| 09/01/2019. | Paydown 1,020 | oo 1,020 | oo 1,008 | oo 1,032 | v (12) (12) 1,020 [ oo [ | e 0 | e 61 |05/25/2021. | 1.
FNMA REMIC Ser 1991-56G  8.600%
31358G X4 4 |06/25/2 .| 09/01/2019. | Paydown 891 891 875 | oo 884 | ..o . 7 7 89T [ s [ reeireirerienes | e (11 I 51 | 06/25/2021. | 1..ceoncvrnnens
FNMA REMIC Ser 1991-73A  8.000%
31358H GT 6 |07/25/2 .| 09/01/2019. | Paydown 774 774 744 9 9 774 07/25/2021. | 1.
FNMA REMIC Ser 1991-92Z 8.500%
31358H XU 4 |07/25/2 .| 09/01/2019. | Paydown 2,312 | s 2,312 | s 2,409 | oo 2,321 | o [ e 9) 9) 2,312 | e | e | s (VI IO 123 | 07/25/2021. | 1..cvvvvervrne
FNMA REMIC Ser 1992-71X  8.250%
31358M P4 0 |05/25/2 .| 09/01/2019. | Paydown 3,705 | oo 3,705 | oo 3,855 | oo 3,728 | .o (22) (22) 3,705 | v | e | e (VI IO 202 |05/25/2022. | 1......covvveuee
FNMA REMIC Ser 1992-49 CIL 7.000%
31358M Wz 3 |04/ .| 09/01/2019. | Paydown 4,606 | ............. 4,606 | .............. 4528 | .o 4,553 | oo | e 53 53 4806 | oo e | e (V1 I 221 | 04/25/2022. [ 1.......ovvveeee
FNMA REMIC Ser 1992-124 PZ 7.000%
31358N 5B 4 [07/2 .| 09/01/2019. | Paydown 5519 | v 5519 | v 5,678 | oo 5,550 | v (31) (31) 5,519 | ovveerierirnenns | cereeeieeninei | e 0 | o 257 |07/25/2022. [ 1.....coovvvenee
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .| 09/01/2019. | Paydown 1,122 9 9 1,122 07/25/2023. | 1.
FNMA REMIC Ser 1993-119GA 6.500%
31359B  ZK 6 |07/25 .| 09/01/2019. | Paydown VTSR N 13,247 | oo 13,247 | o 13,073 | oo 13164 | e | e 82 L3720 ISR I IV A IR IVTTRRIIRY IOV (1 565 | 07/25/2023. | 1......covvvenee
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FNMA REMIC Ser 1997-63 ZA  6.500%
31350Q LQ 5 |09/18 .| 09/01/2019. | Paydown 39,451 | v 39,451 | v 38,674 | .o 39,006 | ..ovvvvrciniines | e 445 A5 | e | e 39,451 | o | e | e (1 I 1,714 1 09/18/2027. [ 1...ccovvvvernnes
FNMA REMIC Ser 1998-73 CI MZ
31359V BH 5 |6.300% 10 .| 09/01/2019. | Paydown 1124 | e 1124 | e 1,152 | i 1,140 | (16) (16) 1124 [ e [ | e 0 | o 47 [10/17/2038. [ 1.....cccovevenee
FNMA REMIC Ser 1989-67D 9.000%
313602 3E 2 |10/25/1 .| 09/01/2019. | Paydown 188 188 187 | s 187 | o 1 1 188 | oo | cevrerieeernenns | e (U1 I 11 110/25/2019. | 1..cvvvrrrne
FNMA REMIC Ser 1989-62G  8.600%
313602 W4 2 |10/25/1 .| 09/01/2019. | Paydown 842 842 810 | e 836 | ..oovrrrrerinns 7 7 BA2 | e [ e | e (U1 I 47 [10/25/2019. [ 1.ccoovvrenne
FNMA REMIC Ser 1990-35E  9.500%
313603 2H 4 |04/25/2 .| 09/01/2019. | Paydown 515 515 514 3 3 515 04/25/2020. | 1.
FNMA REMIC Ser 1990-41D  9.500%
313603 5 7 |04/25/2 .| 09/01/2019. | Paydown 6,211 | v 6,211 | s 8,778 | oo 6,263 | ...oovverirnne (52) (52) 8,211 | v | e | s (VIR IO 384 | 04/25/2020. [ 1.......covveuee
FNMA REMIC Ser 1989-86E 8.750%
313603 GW 6 |11/25/1 .1 07/01/2019. | Paydown 179 179 173 | s VA4 1 1 179 | oo | e | e (010 9 | 11/25/2019. | 1..cvvvrirnns
FNMA REMIC Ser 1989-90E 8.700%
313603  JJ 2 |12/25/1 .| 09/01/2019. | Paydown 488 488 485 | s 486 | ..o 3 3 A88 | oo e [ e (1 I 28 [12/25/2019. | 1.cvevvirennes
FNMA REMIC Ser 1990-1D 8.800%
313603 QH 8 |01/25/20 .| 09/01/2019. | Paydown 112 112 10 | s T 1 1 112 | e | e | e (110 I 7 101/25/2020. | 1...cvvnvernes
FNMA REMIC Ser 1990-4Z 9.350%
313603 TW 2 |01/25/20 .. | 09/01/2019. | Paydown 4,737 4,737 (15) 4,737 01/25/2020. | 1.
313730  ZC 4 |FNMA Pool #304139 9.000% 01/25/25.... | .. | 09/01/2019. | Paydown 195 195 5 195 01/25/2025. | 1.
FNMA DUS Pool #380814 6.030%
31377M AP 6 |12/25/19 .| 09/01/2019. | Paydown 33,796 | .ovrernen 33,796 | .ovrvrnes 36,273 | s 33,877 | .o (81) (1) ST IO 33,796 | coooevereereeins [ e [ e 0| e 1,359 [12/25/2019. [ 1...cvvvvrrenes
FHLMC REMIC Ser 3756 CI PB  4.000%
3137A2 NK 3 |1211 .| 09/01/2019. | Paydown 4,669 12/15/2037. 1.
FNMA DUS Pool #461459 5.450%
31381H TQ 9 [11/25/23 ..109/01/2019. | Paydown . ) (108) 11/25/2023. 1.
31381L  NY 9 | FNMA Pool #464007 6.650% 01/25/28.... |.. | 09/01/2019. | Paydown ..14,330 ) (2,198) 01/25/2028. | 1.
3138A8 D6 0 |FNMA Pool #AH6424 4.000% 02/25/41... |.. | 09/01/2019. | PaydoWN.........ccomveerrrnerirerirerenins | orvesernerirenerenennns | coereren 194,663 | ... 194,663 | ... 195,946 ) (1,263) 02/25/2041. |1
3138A8 F4 3 |FNMA Pool #AH6486 4.000% 03/25/41... |.. | 09/01/2019. | Paydown 342,439 344,852 344,668 ) (2,229) ..342,439 03/25/2041. | 1.
3138A8 JE 7 |FNMA Pool #AH6560 4.000% 02/25/41... .. | 09/01/2019. | Paydown .17,593 .17,593 17,710 17,708 ) (116) ...17,593 02/25/2041. | 1.
3138AE  J8 7 |FNMA Pool #AI1186 4.000% 04/25/41..... .| 09/01/2019. | Paydown 260,725 260,725 | .......... 262,482 | .....ccooone 262,416 | oo | e (1,692) (1,692) [ ..o | e 260,725 04/25/2041. |1
3138EA  MJ 3 | FNMA Pool #AK5760 3.000% 04/25/42.... | .. | 09/01/2019. | Paydown 22,876 22,876 22,234 | ...... 22,238 638 ...22,876 04/25/2042. | 1.
3138M8 AH 6 | FNMA Pool #AP4507 3.000% 09/25/42.... | .. | 09/01/2019. | PAYOWN.......ocrvvmerrererireririeiniinins | wverirerirenisseisnines | eererenenes 18,627 | covvereenee 18,627 | oo 18,286 | ovoevernnene 18,290 336 ....18,627 09/25/2042. | 1.
3138MC  3U 6 |FNMA Pool #AP8910 3.500% 10/25/42.... | .. | 09/01/2019. [ PAYAOWN........covvrmmrrrrerirrirneriiniins | cerreriesesseessssinenns | eeereenns 103,078 | .......... 103,078 | .covvneee 104,109 | .ovvvvirenne 104,029 | ..ovvevvrierinnne (951) (15 O N 103,078 10/25/2042. | 1
3138W9  GP 9 |FNMA Pool #AS0205 3.000% 08/25/43.... | .. | 09/01/2019. | Paydown 87,057 4,138 ...87,057 08/25/2043. | 1.
3138WE VB 2 | FNMA Pool #AS5109 3.500% 06/25/45.... | .. | 09/01/2019. | PAYOWN........ooevmmecrierirerereninrinins | eorerirererseesseinnnines | oveeens 1,134,774 | L AB4T7T4 | L AATABA | L T2473 | e | oeeend(B7,699) | e | e (37,699) | ..vvrererrernens 134,774 06/25/2045. | 1.
3138WF B6 2 |FNMA Pool #AS5460 3.500% 07/25/45.... | .. | 09/01/2019. | PAydOWN.......ccccerevvremrirerniniireins [ v | eve 1,106,391 | .......1,106,391 | ......1,152,894 | ......... 1,150,564 | ....ccovvrirvne | v (B41T3) | i | v (44,173) [ oo | e 07/25/2045. | 1
3138WF NY 8 |FNMA Pool #AS5806 3.000% 09/25/45.... | .. | 09/01/2019. | Paydown 598,760 (4,843) 09/25/2045. | 1.
3138WW BR 9 |FNMA Pool #AT8147 3.000% 07/25/43.... | .. | 09/01/2019. | Paydown 39,582 1,159 07/25/2043. | 1.
3138X0 Y5 1 |FNMA Pool #AU1631 3.000% 07/25/43... |.. | 09/01/2019. | PaydOWN.........ccorvvemrieniiierieriniins | ervesnrienienieniienns | vevienes 117,916 3,402 07/25/2043. | 1.
3138X2 VU 5 |FNMA Pool #AU3326 3.500% 07/25/43... | .. | 09/01/2019. | Paydown 271,610 271,610 (2,365) 07/25/2043. | 1.
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3138X3 CJ 9 |FNMA Pool #AU3672 3.500% 07/25/43... |.. | 09/01/2019. | Paydown 3,992 | v 3,992 | i 4,032 | oo 4,027 | (36) (36) 3,992 07/25/2043. | 1..cccvverennes
3138X3  EJ 7 |FNMA Pool #AU3736 3.000% 08/25/43... |.. | 09/01/2019. | Paydown.........coevveervvmirrerrerirniins | corvienrisenverreninnns | cerreeen 481,569 | 10 481,569 | ......... 466,444 | ............. 467,696 | .....ccccoovvmree | corriens 13,873 | oo | s 13,873 | ..481,569 08/25/2043.
3138YK HF 3 | FNMA Pool #AY5629 3.000% 06/25/45.... | .. | 09/01/2019. | Paydown (143) (143) ...41,328 06/25/2045.
3138YV KL 2 |FNMA Pool #AZ3898 3.000% 05/25/45.... | .. | 09/01/2019. | Paydown (357) (K157 ISR ISP 43,046 05/25/2045. [ 1.......ccovvenne
FNMA REMIC Ser 2001-47 ZK  6.500%
313920 XA 3 |09/25 .| 09/01/2019. | Paydown 6,326 | ..oovernnenn 6,326 | ..oovrrnnenn 6,540 | oo 6,433 | oo (106) (106) 8,326 | ..voucrvrirenns | e | e (V10 IO 272 09/25/2031. [ 1..coovvrrenes
FNMA REMIC Ser 2001-W2 CI AF6
313920 XZ 8 |6.589% 1 .| 09/01/2019. | Paydown 6,748 | ..ovvvrnne. 6,748 | ..ovvvrnnen 6,707 | covvoereerirnd 6,772 | oo (25) (25) 8,748 | ..o | cereereneninni | e (V1 I 323 | 10/25/2031. [ 1.ccoovvrrnnes
FHLMC REMIC Ser 2489 CI PE  6.000%
31392R  YX 3 [08/1 .| 09/01/2019. | Paydown 51,863 51,863 51,586 | .ooovrerrines 51,634 | .o . 229 71 RN I 51,863 | oo [ e [ e 0| et 2,142 | 08/15/2032. | 1...coovcvrrevnn
FHLMC REMIC Ser 2478 JF  6.000%
31392T WT 0 |08/15/2 .| 09/01/2019. | Paydown 9,735 | oo 9,735 | oo 10,139 | oo 9,811 | o (76) (76) 9,735 | v | cevvmrrieenienin | v (VIR IO 391 | 08/15/2022. [ 1.......ocvvvenee
FNMA REMIC Ser 2003-38 CI MP
31393A 2V 8 |5.500% 05 .| 09/01/2019. | Paydown 63,103 | oo 63,103 | oo 64,523 | oo 63,190 | .o (87) (70| SIS IO 63,103 | oo [ e [ e 0| e 2,312 | 05/25/2023. | 1...covvrnnvns
FNMA REMIC Tr Ser 2003-W6 1A41
31393B T4 7 |5.398% .| 09/01/2019. | Paydown FSOTURTRTRI Y 47,753 | oo 47,753 | oo 48,126 | ..ooovcrinns 47,878 | .o (125) ((55) ) [N ISP AT,753 [ e | eveneieiienes | e 0| e 1,727 [ 10/25/2042. [ 1........ccevenee
FHLMC REMIC Ser 2773 CICD 4.500%
31394W CK 2 [04/1 .| 09/01/2019. | Paydown OISR N 15,292 | coovvrennee 15,292 | oo 13,856 | ovvrrernns 14,784 | oo | v 507 101 I I 15,292 | ovvoeveerineens | vevrerineenenins | e (VIR I 463 | 04/15/2024. | 1....coovvvnne
FNMA REMIC Ser 2011-30 CILC  3.500%
313978 KV 5 |12 .| 09/01/2019. | Paydown [ESTTRTRRIN RO 426,188 1,553 12/25/2036.
31408G KD 8 |FNMA Pool #850892 5.000% 10/01/35.... | .. | 09/01/2019. | Paydown 1,574 0 10/01/2035.
31408 BM 2 |FNMA Pool #852444 5.000% 10/01/35.... |.. | 09/01/2019. | Paydown 4,715 . . 0 10/01/2035.
31409Y L6 2 |FNMA Pool #882449 5.000% 01/25/36.... |.. | 09/01/2019. | Paydown 1,950 | .. 1,950 | ... ...1,950 0 01/25/2036.
3140E6 WA 6 |FNMA Pool #BA2440 3.000% 11/25/45.... | .. | 09/01/2019. | Paydown s | s 408,065 | .......... 408,065 | .......... 415,493 (7,157) 11/25/2045.
314005 LM 9 |FNMA Pool #BM1231 3.500% 11/25/31... | .. | 09/01/2019. | Paydown RO PV 1,184,453 | ...... 1,184,453 | ...... 1,226,752 | .00 1,224,515 | oo | eeeeenn(80,062) | oo [ i (40,062) | ...vooovvrrernnens 11/25/2031.
3140Q7 5Y 9 |FNMA Pool #CA0862 3.500% 09/25/47... | .. | 09/01/2019. | Paydown JRTRRRO SO 182,964 | ......... 182,964 | .......... 180,469 2471 [ | v 182,964 09/25/2047.
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48... | .. | 09/01/2019. | Paydown 537,975 537,975 | .......... 548,902 | ... 548,732 | oo | eereenn(10,758) | s [ (10,758) | ..o | e 537,975 05/25/2048.
31412W  TB 2 |FNMA Pool #937146 6.500% 05/25/37.... | .. | 09/01/2019. | Paydown 474 474 483 8) 474 05/25/2037.
31413H G3 6 |FNMA Pool #945818 6.000% 07/25/37.... | .. | 09/01/2019. | Paydown 9,880 | ..ooerrrrnn9,880 | oo 9,914 (29) 9,880 07/25/2037.
31418C XN 9 |FNMA Pool #MA3384 4.000% 06/25/48... | .. | 09/01/2019. | Paydown reveneeeeinerenenes | e 3,776,852 | ....... 3,776,852 | .......3,847,963 | .......... 3,847,113 | oo | weeeeend(T0,261) [ o [ s (70,261) 3,776,852 06/25/2048.
31418D CB 6 |FNMA Pool #MA3665 4.500% 05/25/49... | .. | 09/01/2019. | Paydown revrenennens | o 1,021,396 | ....... 1,021,396 | ....... 1,068,795 | ..o | ceverinnieniinns | eeeeeenn(87,399) [ [ (47,399) | ..covovirriinns 05/25/2049.
31419B  BF 1 |FNMA Pool #AE0937 3.500% 02/25/41.... | .. | 09/01/2019. | Paydown 38,380 38,380 38,623 | ...... . (238) 02/25/2041.
31419B CT 0 |FNMA Pool #AE0981 3.500% 03/25/41.... | .. | 09/01/2019. | Paydown 222,802 222,802 | .......... 227,324 | oo . ¥ (4,373) 03/25/2041.
31419 SC 3 |FNMA Pool #AE7714 3.500% 11/25/40.... | .. | 09/01/2019. | Paydown s | s 127,856 | .......... 127,856 ....128,664 (794) 11/25/2040.
31419L 3D 3 |FNMA Pool #AE9795 3.500% 11/25/40.... | .. | 09/01/2019. | Paydown JESTUUIN RO 111,738 | oo 111,738 | ........ 117,267 . (5,339) 11/25/2040.
403760 GY 1 |Gwinnett Cnty GA Wtr & SwrRev Ser A 4 |.. | 09/26/2019. |Call  100.0000 [ 6,945,000 | ....... 6,945,000 | ....... 7,125,881 ...6,966,534 (21,534) 08/01/2023.
403760 GZ 8 |Gwinnett Cnty GA Wtr & SwrRev Ser A 4 |..|09/26/2019. [Call ~ 100.0000.........cccevermremerne | wovrrrrerrrerirenerseeinns | veees 14,710,000 | ..... 14,710,000 | .....15,177,334 14748802 | | 00eenn(38,802) [ e [ (38,802)] ... ..14,710,000 08/01/2024.
485116 SH 1 |Kansas City MO Wtr Rev Ref & Impt Ser A .. | 09/09/2019. [ Call  100.0000........ccccmvvererernerrnne | vererreermerserssenirenes | ceven 2,765,000 | ....... 2,765,000 | ....... 2,930,789 ...2,765,000 0 2,765,000 12/01/2022.
Kentucky Asset/Liab Commn Rev Agy Proj
49118N CU 7 |N .| 09/01/2019. | Maturity.............ovvenecer reveneeeenerenienes | e 6,350,000 | ....... 6,350,000 | ....... 6,951,807 | ..cccvvnee 6,392,993 | .cooovrinrrneries | e (G 1K) R DU (42,993) 6,350,000 | .oouvvrncerrerins [ e [ e 0. 333,375 | 09/01/2019. | 1FE............
57429L AL 0 |Maryland St Trans Auth Rev Ltd Oblg Txbl. | .. | 07/01/2019. | Call ~ 100.0000............. 225,000 225,000 | .......... 225,000 | ..coovrrnnee 225,000 | oo | e (0 [UURO ISV 225,000 | ..o | e | e 0. 14,580 | 07/01/2022. | 1FE............
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Massachusetts Educ Fin Rev LBASS AMT
57563R JC 4 |Iss .1 07/01/2019. | Call ~ 100.0000............. 855,000 855,000 | .......... 855,000 | ....coovvnee 855,000 [ ..vovvrrririrens [ v (U TR ISP 855,000 | ..o | cerierieiinnins | v (VI I 48,735 [ 01/01/2031.| 1FE............
Mercer Cnty NJ Impt Auth Rev LBASS Bld
587845 FQ 6 |A .1 09/05/2019. | Call  100.0000.........ccoomrrrmmrirmrirs [ errmrrerirneirssnisneiens | v 1,645,000 | ....... 1,645,000 | ....... 1,645,000 | ........... 1,645,000 [ ...ooovevriieni | e [0 RN IS 1,645,000 [ ..o v | e 0. 98,120 | 02/01/2024. | 1FE............
Montgomery Cnty OH Rev Unref Catholic
613549 KL 7 o . [08/21/2019. [ Call  100.0000........ccorvveerrrerernee | cerereeerreriserserienes | eeved 6,515,000 | ....... 6,515,000 | ....... 6,444,072 | .......... 6,452,410 | covoovrvnriiernne | e 2,943 2,943 6,455,354 | ..oocvvrcirerins [ e 59,646 | ......... 59,646 | ..... 275,530 | 05/01/2029. | 2FE............
746173 FT 5 L .1 07/01/2019. [ Call  100.0000... 500,000 ....500,000 ....500,000 0 . 500,000 | ..evveerrmrrnes [ everirmnirenrens | eerrrerirennen0 [ e 26,940 |07/01/2022. | 1FE....
746173 FU 2 .[07/01/2019. [ Call  100.0000........cccmrrmererererree | cererererrereserrerirenes | eevee 1,570,000 .1,570,000 .1,570,000 0 reernereen 1,570,000 | oo [ | 0 [ 85,377 |07/01/2023. | 1FE....
Univ of Pit PA COMW HgrEdu Rev Var-
91335V HQ 2 |RefU .1 09/15/2019. | Call  100.0000.........ccoorrrererererers [ errerirererneerrrinirnes | veeens 3,000,000 | ....... 3,000,000 | ...... 3,123,346 | ........... 3,014,743 | oo | v (14,743) | oo [ e (14,743) 3,000,000 | ..voureererenes | cerrerrierienin | e 0. 157,500 | 09/15/2026. | 1FE............
Univ of Pit PA COMW HgrEdu Rev Var-
91335V HS 8 |RefU .1 09/15/2019. | Call  100.0000.........ccoemrrererireris [ rrerirerirnrirriinnines | v 2,000,000 | ....... 2,000,000 | ....... 2,089,797 | ...cooouce. 2,012,018 | cooevrerieeiines | e (720 E) ] [ I (12,018) 2,000,000 | cvouvvreererieins v | e 0 ... 105,000 | 09/15/2024. | 1FE............
Univ of Pit PA COMW HgrEdu Rev Univ
91335V HZ 2 |Cap .1 09/15/2019. | Call  100.0000.........ccoemrrrerirerirs [ rrerirerirnrirriinnines | v 2,500,000 | ....... 2,500,000 | ....... 2,592,198 | ..ccooouce. 2,509,543 | ..ovvvreririenns | e (9,543) (9,543) 2,500,000 | cvouvvrvererieins v | e 0 ... 131,250 | 09/15/2028. | 1FE............
Univ of Pit PA COMW HgrEdu Rev Ref-
91335V JB 3 |Univ .1 09/15/2019. | Call  100.0000.........ccoerrrrrrrrerers [ errerrerirneirneeisneiinns | eeeens 3,000,000 | ....... 3,000,000 | ....... 3,120,074 | ..ccooone 3,018,043 | .ooovvviieciies | e (18,043) | oo [ s (18,043) 3,000,000 | ..eouvvrrerninn | e | e 0. 157,500 | 09/15/2024. | 1FE............
938782 DP 1 |Washington DC Met Area Trn Rev Ser A 5| .. | 07/01/2019.|Call ~ 100.0000............. 500,000 | .......... 500,000 | .......... 507,490 | ....ccoovnnee 503,034 | ..covvvererinns | e (3,034) (3,034) [ oo | e 500,000 | ..oovererinrinns | v | e 0. 26,250 | 07/01/2020. | 1FE............
977123 YK 8 | Wisconsin St Trans Rev Bld Amer Bd Ser B .. | 07/01/2019. | Call  100.0000..........cccouimuiinirs | eovmiimniinniisniionniinns | o 5,000,000 | ....... 5,000,000 | ....... 5,000,000 | .......... 5,000,000 | .o [, 0 5,000,000 | .ovvvrinninninns [ o | e 0]... 264,350 | 07/01/2024. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS. .......wwuiriiresiiesirssmsssenssessssessssssssssens s ssesssssssssseneens ....109,705,530 |....109,705,530 |....113,381,994 | ....... 109,223,691 | ..o 0] . (646,610) | ..ooovvvnnennd [ I (646,610) | .ovovcreerennn 0. 109,645,884 | ......ocooevnnnd 0 [ 59,646 | ........ 59,646 | ..5,195,758 XXX XXX
Bonds - Industrial and Miscellaneous
ALM Loan Funding CLO Ser 2012-7A CI
00163G AQ 0 |A1R .| 07/15/2019. | Paydown [EOTUURTURRRUPIN PP 27,725,000 | ... 27,725,000 | .....27,725,000 0 .27,725,000 10/15/2028. | 1FE....
ACE Securities Corp RMBS Ser 2006-SL1
004421 VE 0 |Cl .. | 09/25/2019. | Paydown 27,077 27,077 | oo 17,701 | 15,807 | 1,894 | 19,376 [ s [ v 11,270 | .o, . 09/25/2035. | 1FM...........
00764M BT 3 |Aegis ABS Trust RMBS Ser 2004-2 CI M1. | .. | 09/25/2019. | Paydown 68,932 | ............ 68,932 4,168 06/25/2034. | 1FM...........
Alameda Cnty CA CTL Ser 2002-A
01082# AA 3 |7.500% ..109/15/2019. | Redemption ~ 100.0000.........cocev. [ worerernerrnneernervnrras | worneenn 114,750 | i 114,750 (1A75) [ v | evrneree T1TB0 [ [ e | cvvrreiinieennn0 [ s 5,740 | 06/15/2021.
01877K AB 9 |Alliance Pipeline LP SrNt 6.996% 12/3.... | .. | 07/25/2019. |[Redemption ~ 100.0000..........ccccc. | corvvemrrrerirerirniennns | ceererenn 120,000 | oo 120,000 (479) | oo | rrriieeen 120,000 | i | e | e | s 4,198 | 12/31/2019.
02150F AA 8 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2019. | Paydown . 763 | o | verreennennn 18,325 [ i [0 956 | 00956 [ e 760 |05/25/2037.
02150W AB 9 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2019. | Paydown 722,225 9,667 | ..oocrervinies | 873,787 | i | e 46,471 | 46,471 | 20,691 | 03/25/2047.
American Airlines Inc LBASS EETC Ser
023772 AB 2 |201 .1 07/15/2019. | Redemption  100.0000 96,286 | ............ 96,286 | ............ 91,462 | .coovvrinns 93,361 | .oovveriieiiens | cenee 2,925 2,925 | oo | i 96,286 | ..o [ e [ e 0| e 3,851 | 07/15/2025. | 1FE............
American Airlines Inc LBASS EETC Ser
023770 AB 0 |201 .| 07/15/2019. | Redemption  100.0000 246,795 246,795 | .......... 248,329 | ..o 247472 | oo (678) (7)) I R 248,795 | ..o | cerrneeeninnins | e 0. 12,216 | 01/15/2023. | 2FE............
American Homes 4 Rent LBASS Ser 2014-
02665U AA 3 |[SFR .| 09/01/2019. | Paydown SOOI RN 10,801 | covoeveneee 10,801 | covovvrernee 11,083 | oo 11,031 [ (230) (P10) 1 IS IS 10,801 | vvoevererrirenns | vereerrireeienin | cevverieeieeens (VI IO 273 | 10/17/2036. | 1FE............
American Homes 4 Rent LBASS Ser 2014-
02665X AA 7 |SFR .| 09/01/2019. | Paydown reveerennesenenienes | e 49,612 | ..o 49,612 | ..o 49,227 | v 49,240 | ..o | e 372 372 | s | s 49,612 [ oo [ e | e 0| e 1,216 | 12/17/2036. | 1FE............
Ameriquest Mtg Sec Inc RMBS Ser 2005-
030728 ZK 4 |X1 . | 09/25/2019. | Paydown v | s 156,071 | ..covevee 156,071 ...14,299 W186,071 [ e | cererrieeneenn0 [ s 4,318 | 03/25/2035. | 1FM...........
Amresco Resdtl Sec Mtg Loan RMBS Ser
03215P BN 8 |199 .| 09/01/2019. | Paydown 4,884 | ..o 4,884 | ..o A817 | s 4856 | ..o | e 28 28 4884 | oo | e | (V1 IO 210 |03/25/2027. | 1FM...........
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Amresco Resdtl Sec Mtg Loan RMBS PTC
03215P DN 6 |Ser .| 09/01/2019. | Paydown 90 90 90 ...90 0 90 [ v | evernnirenennne | e 0 | v 4 | 08/25/2027.
032511 AY 3 |Anadarko Petroleum Corp Sr Nt 6.450% 0| .. | 09/18/2019. | Tax Free Exchange U [T R 10,351,324 | ..... 10,000,000 | .....10,423,200 | ......... 10,349,312 | ... | e (7,988) (0 L31:) ) T I 10,341,324 |....ccoccoovvivens | ... 10,000 | .........10,000 | ..... 650,375 | 09/15/2036.
032511 BN 6 |Anadarko Petroleum Corp SrNt 5.550% 01 .. | 09/18/2019. | Tax Free Exchange | | s 6,568,907 | ....... 6,000,000 | ....... 6,741,300 | ........... 6,618,739 | .o | e [GISR: K72 R A (55,832) 6,562,907 | ..ooooevereereerns | v 6,000 | ........... 6,000 | ..... 335,775 | 03/15/2026.
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL 6.3. |.. [ 09/15/2019. | Redemption  100.0000 60,310 ..60,310 0 . ....60,310 02/15/2025.
040104 MF 5 |Argent Securities Inc RMBS Ser 2004-W11 .. | 09/25/2019. | Paydown [ESTRUIN RO 794,262 794,262 27,471 ..794,262 11/25/2034.
Asset Backed Securities Corp RMBS Ser
04541G AL 6 |19 .. | 09/23/2019. | Paydown ..19,155 ..19,155 ...19,155 ....19,155 06/21/2029. | 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G GB 2 |20 .. | 09/25/2019. | Paydown 215,614 215614 | ......... 207,048 | ..coovvvenee 208,976 | ..o | e 6,639 6,639 | .o [ i 215,614 | oo | e | e 0 | e 4,966 | 11/25/2033. | 1FM...........
BJs Wholesale Club Inc CTL (HG Bowie
05549@ AA 3 [Rea .| 09/15/2019. | Redemption  100.0000 80,977 80,977 81,758 | .ovvvvcrins 81,184 | .o, (208) (PZ015) ) OO ISR 80,977 | oo [ v [ e 0| e 3,754 | 05/15/2022. | 5Gl.............
05618D AJ 3 |Babson CLO Ltd CLO Ser 2014-1A CI A1R. | .. | 07/22/2019. | Paydown [ESTURUIN RO 476,449 | .......... 476,449 | .......... 476,449 | ....ccoooue 476,449 | oo | s (1 RO PV 476,449 | ..o | e | s 0. 13,571 | 07/20/2025. | 1FE............
Banc of America Funding Corp RMBS Ser
05951G AV 4 |20 .| 09/01/2019. | Paydown 57,653 | wovreenns 66,563 | ............ 58,913 | oo 57,148 | ... 1542 | .. 385 1,927 [ | e 59,076 | ..oovvvrcrriven [ v (1,422) | ......... (1,422) | ......... 2,937 | 03/25/2037. | 4FM...........
Bayview Opport Mast Fund Trust RMBS
07331Q AA 5 |Ser .. | 09/28/2019. | Paydown s | s 620,352 | .......... 620,352 | .......... 638,405 | .............. 623,076 | ...cocovvrrerirs . (2,723) (2,723) [ v | e 620,352 | ..o | e | s 0. 18,276 | 06/28/2053. | 1FM...........
Bayview Opport Mast Fund Trust RMBS
07331Y AA 8 |Ser .. | 09/28/2019. | Paydown 56,360 56,360 57,801 | o 56,301 | o | e 59 59 | e | e 56,360 | ..o | e | e 0 [ 1,486 | 01/25/2055. | 1FM...........
Bayview Opport Mast Fund Trust RMBS
07332B AA 7 |Ser .. | 09/30/2019. | Paydown 225,506 225,506 | .......... 226,964 | .............. L. 7K N RN I (1,317) (1,317) [ e | e 225,508 | oo | cereerieninnins | e 0 | e 4,754 | 03/28/2057. | 1FM...........
Bayview Opport Mast Fund Trust RMBS
07333A AA 8 |Ser .. | 09/28/2019. | Paydown .1,003,086 9,612 . 1,003,086 05/28/2069.
07386H MD 0 |Bear Stearns Alt- A Tr RMBS Ser 2004-10. | .. [ 09/25/2019. | PaydOwN.........ccorvervrineermrnnrerernins | eovervvrnerenssivinnes | vevrerenn 346,496 | oo 346,496 | ..........326,791 | oo 326,791 | o | e 19705 [ [ 19,705 | .o . ..346,496 09/25/2034.
Bear Stearns Mtg Tr RMBS Ser 2007-SL1
07401P AA 2 |CI .. | 09/25/2019. | Paydown FSOTURTRTRPI N 10,665 | ..ooovvenee 10,652 | .ovoorernns 4,628 | oo 4628 | ..o [ e 0 4628 | .o | e 6,037 | oot 6,037 | .ooereree 203 |03/25/2037. | 1FM...........
096630 AB 4 |Boardwalk Pipelines LLC Nt 5.750% 09/1 |.. | 09/15/2019. | Maturity.............cocoevece. 5,550,000 5,550,000 | ...... 6,034,293 | ........... 5,618,889 | ...cvvvvrrverines | e (68,889) | ..ovevevercere [ s (68,889) 5,650,000 | ..oourerrrrenns | cereerrierienin | v 0. 319,125 | 09/15/2019. | 2FE............
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AB 9 |Le .. | 08/15/2019. | Redemption  100.0000 rreee | e 349,804 | ......... 349,804 | .......... 349,804 | .............. 349,804 | ..o | v 0 [ o | v 349,804 | ..o | e | e (1 I 21,898 | 02/15/2023. [ 1...c.vvvvernnee
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AC 7 |Le ..107/15/2019. | Redemption  100.0000 259,796 259,796 | .........289,796 | .vieieini259,796 | oo [ 0 [ | e 259,796 | ..eoveeiiirieies | s | e 0 [ 15,536 | 01/15/2024. [ 1....covvvverne
12553H AA 6 |CIM Trust RMBS Ser 2017-7 CIA 3.000%| .. | 09/01/2019. | Paydown reveeeerensnenenes | e 1,637,826 | ....... 1,537,826 (12,261) | oo [ e (12,261) [ e | e 1,537,826 [ ..oeevcveeriens [ rvrererierinens | e 0. 30,835 | 04/25/2057. | 1FM...........
12566U AN 4 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 09/01/2019. | Paydown 51,051 ..62,462 1,247 1,247 150,605 | v | e 446 | i 446 | 2,829 | 02/25/2037. | 1FM...........
12566U AT 1 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 09/01/2019. | Paydown e | e 43,455 ..43,455 53 | oo | ceverienenenn82,984 | i | e T2 | i AT2 | 1,602 | 02/25/2022. | 1FM...........
Comm Mortgage Trust CMBS Ser 2014-
125910 AG 8 |UBS2C .| 09/01/2019. | Paydown 3773 | e 18,720 | s | e (18,720) | e | v (18,720) | ..o | crerrrinriseiivesienis e | ceevisrinniieenns | vevesrieniennn0 [ e 3,555 | 03/10/2047. | 1FE....
126410 LM 9 |CSX Transportation Inc Co Gtd Nt 6.251.. | .. [ 07/15/2019. | Redemption ~ 100.0000 vt | e 139,886 | .......... 139,886 | .......... 139,886 (0 OO DT 139,886 | .vovvvvucreernns | cevrrrrerinenns | o0 | s 8,744 | 01/15/2023. | 1FE....
CTL Cap Tr CTL Ser 2002-34 Cl A
12644@ BQ 7 |Walgreen .| 09/15/2019. | Redemption  100.0000 35,704 35,704 35,704 | ...... 35,704 0 . 35,704 | i | e | 0 | s 1,600 |07/15/2022.
Credit Suisse Comm Mtg Tr RMBS Ser
12646U AM 0 |2013- ..109/01/2019. | Paydown JRTSTORRTOTROTURTOT VOO 563,196 | .......... 563,196 | .......... 579,036 | ...coccvene 574,322 | .o | v (11,125) [ v | e (11,125) [ e | v 563,196 | ..vvvevvererrirenns | s | e (VN 11,968 | 03/25/2043. | 1FM...........
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CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 .| 09/10/2019. | Redemption  100.0000 97,235 | v 97,235 | oo 111,889 | o 107,033 | oo | e (9,798) (C A L:) ) N ISR 97,235 | oo | e | e 0 | e 3,914 | 12/10/2028. | 2FE............
CVS Health Corp LBASS PTC Nt 6.943%
126650 BQ 2 |01 ..109/10/2019. | Redemption  100.0000 JRSSUTRIUPIN RO 161,175 | v 161,175 | oo 162,617 | oo 162,584 | ..oovveriecines | i (1,409) (1,409) [ oo | e 181,175 | oo e [ v 0| e 7,464 | 01/10/2030. | 2FE............
CVS Health Corp LBASS PTC Nt 7.507%
126650 BS 8 |01 ..109/10/2019. | Redemption ~ 100.0000.........cceve. [ worrrrrerereererinnninns | eorerereens 44,083 | ............ 44,083 | ............ 56,987 | .oovvrrrrrnnes 53,152 | ceoverrernriiens | e (9,069) (9,069) [ ..ovveevrrireres | cevvreirerian A4,083 [ .o [ s | e 0| e 2,413 | 01/10/2032. | 2FE............
CVS Health Corp ABS PTC Nt 4.704%
12665U AA 2 |01/1 .1 09/10/2019. | Redemption  100.0000 84,158 | oo 84,158 | ..ooouvnn 84,158 | .oovvcris 84,158 | oo | e (1 PRSI ISP 84,158 | oo [ e [ e 0| e 2,640 | 01/10/2036. | 2FE............
CWABS Inc RMBS Ser 2004-5 Cl 1A
126671 6B 7 [2.518% .. | 09/25/2019. | Paydown 254,679 254,679 12810 | s | 254,679 | s | e | cvrrireriend0 | s 4,889 | 10/25/2034. | 1FM...........
CWABS Inc RMBS Ser 2004-U CI 2A
126673 VE 9 [2.298% .| 09/16/2019. | Paydown 64,405 ..64,405 37,547 | oo | verineerennB4,805 | s [ [ i | 1,187 |03/15/2034. | 1FM...........
12667G W7 4 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2019. | Paydown JESTURTUIN R 141,550 141,550 | ......... 140,289 | oo 131179 | i 9171 | 1,200 | s | i 10,371 [ v | evrreirnened TA1850 [ e [ | cvvneiiennenn0 [ s 4,990 | 09/25/2035. | 3FM...........
CWABS Inc RMBS Ser 2006-H CI 2A1B
126686 AC 8 [2.17 .. | 09/16/2019. | Paydown 31,524 11/15/2036.
12668A YS 8 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2019. | Paydown 162 12/25/2035.
CWABS Inc RMBS Ser 2006-| CI 2A
12668F AB 0 [2.168% .| 09/16/2019. | Paydown JSOTURTRTRI N 16,073 | oo 16,073 | oo 15,204 | oo 15,214 | oo | v 859 L151C I RO IO 16,073 | oo | verrerieeinnenin | e (110 IO 275 | 01/15/2037. | 1FM...........
CWHL Inc RMBS Ser 2005-27 Cl 1A3
126694 NS 3 [5.500 .| 09/01/2019. | Paydown 7,543 | s 7,543 | oo 7341 | s 7273 | s 166 | coovrvernnee 104 270 7,543 | e | e | e (VI IO 277 |12/25/2035. | 3FM...........
CWHL Inc RMBS Ser 2006-HYB1 Cl 1A1
126694 WE 4 (4.0 .| 09/01/2019. | Paydown 80,181 97,256 | ..coovvenne 73,113 | e TUTI2 | e | e 1,400 1,400 [ oo | e 73,113 | e | s 7,069 | ..o 7,069 | ......... 2,928 | 03/20/2036. | 1FM...........
CWHL Inc RMBS Ser 2004-14 Cl 2A5
12669F T2 9 [4.196 .| 09/01/2019. | Paydown s | e 17,529 | v 17,529 | v 17,202 | oo 17,309 | oo, . 221 27 B TN B 17,529 | oo v | e (VI I 480 | 08/25/2034. | 1FM...........
Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 .| 09/01/2019. | Paydown revrenessesenns | s 18,502 | ...cccvvueee 19,208 | ............ 18,905 | oovoveviirens 16,733 | ..........2,286 | .. 1 2,287 | oo | s 19,020 | oo [ e (EXE) ) - (518) | vvvuvenn 686 | 08/25/2035. | 3FM...........
12714# AA 6 |CTL Tr Ser 2019-3 Boston U (Geneva) 3. |.. [ 09/15/2019. | Redemption  100.0000 90,018 90,018 90,018 [ 1oooeieeierireireriiens | cevierrrenienies [ e 0 | v | eevrerienennd 90,018 | oo [ e [ e 0| e 1,001 |12/15/2028. [ 1Z..............
Carrington Mtg Loan Tr RMBS Ser 2007-
144527 AB 4 |FRE .. | 09/25/2019. | Paydown v | s 154,122 | .......... 154,122 | .coooeee. 136,880 | ..ccoovvrenne 136,880 | .ooouvveerivernes | crirens 17,243 | oo | s 17,243 [ o | e 154,122 | oo | e [ e 0| e 2,847 | 02/25/2037. | 1FM...........
Centex Home Equity Loan Tr RMBS Ser
152314 NB 2 |2005 .. | 09/25/2019. | Paydown e | s 360,815 | .......... 360,815 | ..........332,457 | ... 346,763 | .o | 14,052 | [ 14,052 [ .o | s 360,815 03/25/2035. | 1FM...........
16165M AD 0 |Chaseflex Tr RMBS Ser 2006-2 CIA2B 2.|.. | 09/25/2019. | Paydown SOOI RN 10,482 | .ooovvrennee 21,629 103 ....17,846 09/25/2036.
162765 AS 0 |CHEC Loan Trust RMBS Ser 2004-2 CI A3 | .. | 09/25/2019. | Paydown 200,848 200,848 5,978 ..200,848 07/25/2034.
Countrywide Home Loans RMBS Ser
17025Q AC 1 |2007-J3 ..109/01/2019. | Paydown JSTTRRRROTORT ISR 11,739 | v 12271 | v 10,426 | ..coovviinnes 8,923 | ..o 1,790 | .. 8 1,798 [ o | v 10,721 07/25/2037. | 3FM...........
Countrywide Home Loans RMBS Ser
17025Q AC 1 |2007-J3 ..107/01/2019. | Paydown 1,999 07/25/2037.
17323M  AA 3 | Citigroup Mtg Loan Tr RMBS Ser 2015A Cl | .. | 09/01/2019. | Paydown (1,594) ..613,547 06/25/2058.
17324V AH 7 |P .| 09/01/2019. | Paydown (6,802) . ..488,923 09/25/2042.
17326Q 1 | Citigroup Mortage Ln Trust Inc RMBS Ser.. | .. | 09/01/2019. | Paydown 6,352 | oo [ i 498,617 09/25/2064.
Citigroup Mtg Ln Tr RMBS Ser 2018-RP3
1732710 AA 9 |A1 .| 09/01/2019. | Paydown [ESTTRURUIN RO 611,454 | ......... 611,454 | ......... 601,370 | ..cooovrrrne 601,551 | .ovvevrvrcrrenns | v 9,904 9,904 | ..o | e B11,454 | ..o | e | e 0. 13,313 | 03/25/2061. | 1FM...........
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184496 AL 1 |Clean Harbors Inc SrNt 5.125% 06/01/2..|.. | 07/02/2019. [ Call ~ 95.2990........ccccevrrrererrrnnec [EOTURRTRIN PPN 18,106,810 | ..... 19,000,000 | .....19,115,000 | ......... 18,914,675 | ...... 133,561 | coeereee(9,6271) | o | e 123,940 | oo | e 19,038,615 | ...cvouevvrcirens | vevnne (38,615) | ....... (38,615) | ....(322,464) | 06/01/2021.
18976G AZ 9 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 09/01/2019. | Paydown RSN 136,031 | ......... 136,031 3,408 ..136,031 06/25/2022.
212168 AA 6 |Continental Wind Sr Nt 6.000% 02/28/33. | .. | 08/31/2019. | Redemption ~ 100.0000, 239,580 239,580 0 ..239,580 02/28/2033.
Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS .| 09/01/2019. | Paydown 4,148 3 3 4,148 09/25/2033. [ 1FM...........
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl| .. | 09/01/2019. | Paydown 7,574 (107) (107) 7,574 12/25/2033. [ 1FM...........
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl| .. | 09/01/2019. | Paydown 6,770 (82) (82) 6,770 01/25/2034. | 1FM...........
26441C  AD 7 |Duke Energy Corp SrNt 5.050% 09/15/19] .. | 09/15/2019. | Maturity.........ccccveverne 2,250,000 2,250,000 | ....... 2,494,550 | ........... 2,283,505 | .coovvevrieries | e [CRRST0L<) | R DO (33,505) 2,250,000 09/15/2019. | 2FE............
Enhanced Cap CT Fund Il LLC ABS
29337# AA 7 |CAPCON ..109/15/2019. | Redemption  100.0000 299,504 299,504 ....299,504 0 12/15/2020. | 1FE....
30259M AA 4 |FCI Funding LLC US Tax Lien Ser 2019-1A| .. | 09/15/2019. | Paydown JEOTSTUPIN RPN 565,731 | cooonee. 565,731 ...565,634 97 02/18/2031.
Fedex Corp ABS PTC Ser 1998-1A
31331F  AX 9 |6.720% .| 07/15/2019. | Paydown 2,020 | ...cooeerrn2,020 | ....e...n2,002 4 4 2,020 RPN | I SN 136 | 07/15/2023. | 2FE............
32027N  RE 3 |First Franklin Mtg Ln RMBS Ser 2005-FF4. | .. | 09/25/2019. | Paydown revreenenenens | o 1,911,711 | ... 1,911,711 | ......1,688,280 143,164 | oo [ e 143164 | oo | e TI1LT | e v JRTSSTRRPRRIN | I I 42,100 |05/25/2035. | 1FM...........
First Horizon Mtg PT Tr RMBS Ser 2006-
32052E AA 7 |AR .| 09/01/2019. | Paydown JESTUSUPIN RO 164,489 | ......... 164,489 7,944 7,944 147,865 [ | 216,624 | .l 16,624 4,612 | 11/25/2036. | 1FM...........
Fremont Home Loan Tr RMBS Ser 2006-B
357290 AS 7 |Cl .| 09/25/2019. | Redemption ~ 4.9517 878 | oo 17,727 | e 875 | oo 875 | oo 3 3 878 [ e | reeereierienes | e 0. 11,672 | 08/25/2036. | 1FM...........
Fremont Home Loan Tr RMBS Ser 2006-B
35729Q AS 7 |Cl .. | 09/25/2019. | Capital DIStribUtION...........ocvvrrrrers [ ererrreriieiieriinnines | s 16,850 | ..veevrericriieens | e 16,850 | .ovovnrernnens 16,850 [ ..ovevuercriennns | crererieeieniiens (1 PRSI ISP 16,850 | .vvuverrrrenns | veveerrineeienin | cevverieeieeens (1 I 08/25/2036. | 1FM...........
GS Mortgage Securities Trust CMBS Ser
36197X AL 8 |20 .| 09/01/2019. | Paydown reveeerensrenenes | e 1,015,495 | ....... 1,015,495 | ....... 1,045,897 | ...ccooeee 1,023,823 | ..o | e (8,328) (8,328) | ..ovvereeerieres | e 1,015,495 | ..o v | veeierieeniend 0. 18,093 | 06/10/2046. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F C5 3 |200 .| 09/01/2019. | Paydown 6,925 | .oorirnnes 6,925 | ..ccooonnen 6,924 | .o 6,920 | .ooovierirnne 5 5 8,925 | vvoereereeens | eereeereeeeerenees | e (V1 I 230 | 11/25/2033. [ 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 7Q 0 (200 .| 09/01/2019. | Paydown 455 455 17,803 643 | 06/25/2035.
36962G 4D 3 |General Elec Cap Corp SrNt 6.000% 08/.|.. | 08/07/2019. | Maturity.........ccccveverne. .(27,467) (27,467) 15,000,000 | .vooverrereienn [ eererineeneriens | v | s 900,000 | 08/07/2019.
38081E AA 9 |Golden Bear LBASS Ser 2016-1A CIA 3.7|.. | 09/20/2019. | Paydown 298 298 2994460 | ..o [ | e 0 [ 37,292 | 09/20/2047.
38082) AA 7 |Golden Bear LBASS Ser 2016-2A CIA 3.1|.. | 09/20/2019. | Paydown 809,378 809,378 3,533 33,533 09/20/2047.
38217V AA 8 | Goodgreen Trust LBASS Ser 2017-1A CI A | .. | 09/15/2019. | Paydown 352,893 352,893 157 10/15/2052.
NRZ Excess RMBS 2018-PLS1 CI A
40423X AB 8 [3.193% .. | 09/25/2019. | Paydown 588,116 588,116 | .......... 588,108 | ....ovevvne 588,110 | ..o 6 LS ORI PSR 588,116 | ..vvvrvrerrreees | cervrneererineens | eevrerienienens 0. 12,507 | 01/25/2023. | 1FE............
NRZ Excess RMBS Ser 2018-PLS1 CI B
40423X AC 6 |35 .. | 09/25/2019. | Paydown vt | s 452,397 | .......... 452,397 4,400 | oo [ 52,397 | s | e [0 | 10,811 | 01/25/2023. | 1FE...
NRZ Excess RMBS Ser 2018-PLS2 Cl A
40423X  AF 9 |32 .. | 09/25/2019. | Paydown JRSSUTTRIRPIN RO 777,274 | .......... 777,274 | .......... VECN AL T — 760,088 | ..ovvorveriiees | v 17,186 | oo | e 17186 [ v | e TTT,274 | oo | e | v, 0. 19,016 | 02/25/2023. | 1FE............
NRZ Excess RMBS Ser 2018-PLS2 CI B
40423X AG 7 |37 .. | 09/25/2019. | Paydown 222,078 222,078 | .......... 220,381 | covovrrrnee 220,512 | v | s 1,566 1,566 [ .oooeeenereerienes | cervrerirenns 222,078 | oo | ceveerineiinein | e 0| e 5,486 | 02/25/2023. | 1FE............
Harborview Mtg Loan Tr RMBS Ser 2007-A
41164T AA 0 |C .| 09/19/2019. | Paydown JESTURTUIN R 145,684 | ......... 152,206 (1 PRI ISP 28,919 | .o | 116,765 | oo 116,765 | ......... 2,947 | 06/21/2037. | 1FM...........
419838 AA 5 |Hawaiian Airlines 1st Lien PTC Ser ACl.... |.. | 07/15/2019. | Redemption ~ 100.0000 209,399 209,399 1,087 209,399 20 ] s 4,083 | 01/15/2026. | 1FE....
42770L  AA 1 |Hero Funding Trust LBASS Ser 2015-1A Cl| .. | 09/20/2019. | Paydown JEOTURRI PP 1,417,402 | ....... 1,417,402 1,425,267 (7,972) AT 402 | e e | 0| 34,939 | 09/21/2040. | 1FE....
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42770Q AA 0 |Hero Funding Trust LBASS Ser 2014-2A Cl| .. | 09/20/2019. | PaydOWN........cvveerrmerirneeeerisninnns | eversererseessnssnsines | oveeens 1,063,564 | ....... 1,063,564 | ....... 1,065,507 | ..ooovvenee 1,065,210 (1,646) | ..ocvvneecreres | e 1,063,564 | ...vouvereerens | veervrinennnenes | cevrnrinernennn0 [ i 42,436 |09/21/2040.
42770R  AA 8 |Hero Funding Trust LBASS Ser 2014-1A Cl| .. | 09/20/2019. | Paydown 854,195 854,195 (1,554) 854,195 | s v | e 0 [ 40,574 | 09/20/2038.
427700 AA 1 |CL .. | 09/20/2019. | Paydown 750,717 750,717 69 .750,717 27,216 | 09/20/2040.
42771T  AA 3 |Hero Funding Trust LBASS Ser 2015-3A Cl| .. | 09/20/2019. [ PaydOWN..........ccvnrerivernieierinieiins | eeveeeireinsissesseiseins | cveeeennd 649,819 21 649,819 | e | s | 0 | 25,039 | 09/20/2041.
Homebanc Mortgage Tr RMBS Ser 2005-1
43739E AP 2 [CI . | 09/25/2019. | Paydown 29,498 29,498 27271 | o 27,271 | e | e 2,228 2,228 | oo | i 29,498 | ..ooovveeirins [ e [ e (V10 IO 576 |03/25/2035. | 1FM...........
HSI Asset Loan Obligation RMBS Ser
44329E AC 5 |2007- .| 09/01/2019. | Paydown 99,476 | .......... 106,018 1,164 84415 | | ..35,061 | ........35,061 | ......... 3,139 | 09/25/2037. | 1FM...........
IMPAC CMB Tr RMBS Ser 2004-5 Cl 1A1
45254N  JG 3 |2 .| 09/25/2019. | Paydown 4700 | .o 4700 | v 4709 | s 4708 | oo [ s (8) (8) A700 | oo [ e | e (U I 96 | 10/25/2034. | 1FM...........
IMPAC CMB Tr RMBS Ser 2004-9 Cl 1A1
45254N KX 4 |2. .. 1 09/25/2019. | PaYAOWN.......vouvircrierirririeiininens [ verierineensinnines | e 18,055 | .occcreenee 18,055 | .ooocrvenee 18,100 (B1) [ e | e 18,085 [ s [ | 0 [, 379 |01/25/2035. | 1FM...........
45256# AB 8 |Impact CIL Parent LLC ABS Revolving Nt S| .. | 09/28/2019. | Redemption  100.0000..........ccee. | ovveeerrererererneennns | ovvirenes 129,819 | .ovvvenee 129,819 | ..........129,819 0 {orrveereereneies | errenrieenen 129,819 [ e | e | eevveriieniieenn0 [ s 5,482 | 10/25/2056. | 2FE...
45256H AD 0 |Impact Funding LLC CMBS Ctf Tranche C. | .. | 09/01/2019. | Paydown 231,899 231,899 ....238,402 (155) | cvvevvvnrivciies | errieereenn231,899 | i | e | ceveiiniiiennnd0 | s 8,698 | 07/25/2033. | 1FE..
Impact Funding LLC CMBS Ser 2010-1 Cl
45257TH AA 5 |A1 . [09/01/2019. [ PAYAOWN.......cvvmvirrirrircirinriniins | cevierieeiseissssinnies | ceereeeens 304,644 | ......... 304,644 | .......... 304,809 | .coovrrnne 304,660 | ...oocoorvrrrrnnes (15) (1) [ overeerreineins | e 304,644 | ..o | e | s 0. 13,274 | 01/25/2051. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2007-
456652 AA 4 |A1 . [09/01/2019. [ PAYAOWN......oovvrrvvrricererisiineiis | cevereeersensssisesienes | veeriseinns 16,378 | .oooovvennee 16,378 | .o 12,396 | oo 11,536 | oo 860 | ..ovvrrrrrerirens 860 | oo | s 12,396 | oo | e 3,981 | oo 3,981 | .o 677 |08/25/2037. | 1FM...........
JP Morgan Mtg Tr RMBS Ser 2006-A2 CI
466247 H8 9 |1A1 .| 09/01/2019. | Paydown 4,993 | .o 4,993 | .o 4971 | s 4442 | ..o 418 | o 113 531 4973 | oo [ s 20 | s 20 | .o 171 | 04/25/2036. | 1FM...........
JP Morgan Mtg Tr RMBS Ser 2007-S3 Cl
46631IN  EZ 8 |2A3 . [09/01/2019. [ PAYdOWN.......covvrrivrrirririeisrireiins | ceverererneisninsnienes | oo 46,942 | ........... 46,942 | ............ 4175 | s 44,332 | oo 275 275 | o | s 44,607 | .o | e 2,335 | oo 2,335 | ....c.... 1,681 |08/25/2022. | 1FM...........
JP Morgan Chase Comm Mtg Secs CMBS
46640) AS 6 |Ser2 . [09/01/2019. [ PaYAOWN.......cvvurierirrirriinicnnins | cerierirenirnniissineies | v 455,897 | .......... 455,897 | .......... 460,454 | ............. 456,973 | oo | e (1,076) (1,076) [ v | e 455,897 | oo | e | s 0 | 11,087 | 01/15/2046. | 1FM...........
JPMBB Comm Mtg Sec Tr CMBS Ser
46641W AW 7 |2014-C19 .1 09/01/2019. | Paydown 232,713 232,713 | .. 239,518 | oo 235,186 | ..covvrirriinns (2,473) (2473) [ v | e 232,713 | oo | e | s 0| e 5,619 | 04/15/2047. | 1FM...........
JCP&L Transition Funding LLC LBASS Ser
472158 AD 9 |2 .. 1 09/05/2019. | PAYAOWN.......coovverrirrirriiseieeiiiens [ e | e 464,843 | .......... 464,843 | ......... 462,879 ....464,401 442 464,843 | ..o e | eererineeen0 [ 19,558 | 06/05/2023. | 1FE..
492386 AU 1 |Kerr McGee Corp SrNt 6.950% 07/01/24. |.. | 09/18/2019. | Tax Free EXChange..........ccueuvvves | orvvmnrivevirerennienns | e 14,650,365 | ..... 13,000,000 | .....15,110,420 4,856,600 ....(219,235) (219,235) .14,637,365 ..1,096,749 | 07/01/2024. | 2FE..
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 8 (01/ . 109/15/2019.  Redemption ~ 100.0000..........ccccee | covererernmiiniireirens [ v 45434 | ... 45434 | ........... 47,650 | ..covocrirnns 45738 | ..ccoviiicis (304) (304) [ v [ e A5434 | oo | e [ e 0| e 2,440 | 01/15/2021. | 4.......ccn....
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 8 [01/ .| 07/15/2019. | Redemption  100.0000 22,499 22,499 23,596 | .oovvririinnes 22,649 | ..o (151) (151) | cevrreenerierinns | e 22,499 | .ooovvvneineins [ e [ e (110 IO 994 |01/15/2021. | 4Z..............
Lehman Mtg Tr RMBS Ser 2006-2 Cl 6A1
52520M GQ 0 |6 . [09/01/2019. [ PAYAOWN........ocvvrrivrcrireireiiiseineiins | cevireeirseesseissnsenes | veeviseins 15,284 | ...cccoouee. 15,284 | ..oooveenee 15,338 | oo 15,327 | .o (43) (7)) I IO 15,284 | oo | e | v (V1 IO 609 |04/25/2036. | 1FM...........
Long Beach Mtg Loan Tr RMBS Ser 2005-
542514 NC 4 |WL2 . | 09/25/2019. | Paydown 386,547 386,547 | .......... 366,857 | ..cooverene KYATY 2 I TR I 14,819 | oo | s 14,819 [ oo | e 386,547 | ..o v | e 0 | et 8,235 | 08/25/2035. | 1FM...........
MFRA Tr RMBS 2017-RPL1 CI A1
552759 AA 0 |2.588% 02 .| 09/01/2019. | Paydown 308,635 | .......... 308,635 | .......... 308,632 | ..coovirene 308,561 | ...veerrrerirenes | cevrerieniens 74 T4 | oo | v 308,635 | ..ouveucreeriies | e | e 0| e 5,367 | 02/25/2057. | 1FM...........
Madison Park Funding LTD CLO Ser 2014-
55818P AL 4 |12 .| 07/22/2019. | PaydOWN.......oovvircrierieriirisninens [ vverieriseiiniisnines | v 2,211,997 | ....... 2,211,997 | ....... 2,211,997 | oo 2,211,997 | oo [ s 0 2,211,997 | oo [ v | e 0 | 64,851 | 07/20/2026. | 1FE............
56081# AR 1 |Major League Baseball Tr Nt 3.440% 12/. |.. | 08/12/2019. |Redemption ~ 100.0000..........cocve. | ovrererrereemerneernnns | ovvirenes 932,729 | ......... 932,729 | .......... 932,729 | oo 932,729 | oo | e (0 [PRONN IPTR 932,729 | oo | e | e 0. 21,482 | 12/10/2020. | 1PL............
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589929 5F 1 | Merrill Lynch Mtg Investors RMBS Ser 200 | .. | 09/25/2019. | Paydown [ESTURTUIN IR 449,348 | .......... 449,348 | .......... 412,687 | oo 421,756 | v | e 27,592 27,592 | oo | cerereenenns 449,348 07/25/2034.
591668 9 | Metlife Securitization Tr RMBS Ser 2017-.. | .. | 09/01/2019. | Paydown 392,927 | .......... 392,927 | ...0...381,076 | ooveeerere 376,796 | oo | e 16,131 | s [ s 16,131 | . ..392,927 04/25/2055.
59166D AA 5 |Metlife Securitization Trust RMBS Ser 20... | .. | 09/01/2019. | Paydown 595,850 595,850 (1,053) ..595,850 03/25/2057.
59166E 3 | Metlife Securitization Trust RMBS Ser 20... | .. | 09/01/2019. | Paydown 204,210 204,210 (2,907) ..204,210 04/25/2058.
59549R AC 8 |Mid State Tr X LBASS Ser 10 CIM1 6.28. .. | 09/15/2019. | Paydown v | e 113,893 113,893 | oo 95,770 | i 95,770 | s | oo 18,123 | i | s 18,123 | . ..113,893 02/15/2036.
59549W AB 9 |Mid State Tr LBASS Ser 11 CIM1 5.598%)| .. | 09/15/2019. | Paydown 67,340 ..67,340 0 67,340 07/15/2038.
Morgan Stanley Cap | RMBS Ser 2004-
61744C FB 7 |HE6C .. | 09/25/2019. | Paydown JESTUUIN RO 186,385 | .......... 186,385 | .......... 1T1ATA | e £ T 11,601 | oo | s 11,601 [ e | e 186,385 | .ovovvereerernn | cererineinerins [ e 0 | e 3,978 | 08/25/2034. | 1FM...........
Morgan Stanley Mtg Ln Tr RMBS Ser
61749T AA 2 |2006-1 .. | 09/25/2019. | Paydown vt | e 122,494 | ......... 122,494 | ............ 24,388 | oo 24,388 | ..o 98,105 98,105 | .vooverererrerens | cerrrerienes 122,494 | oo e [ e 0 | e 1,981 |08/25/2036. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61761Q AC 7 |C8 .| 09/01/2019. | Paydown JRVTURTRTORUTORPOO RN 41,784 | ............ 41,784 | ............ 41,450 | ..ooovocrirnns 41,455 | ..o, . 329 329 | | s A1T84 | e e | e 0 | 750 | 12/15/2048. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
617620 AU 5 |C9 .| 09/01/2019. | Paydown e | s 356,682 | ......... 356,682 | ......... 342,484 | .............. 351,997 | v | s 4,685 4,685 | ... [ i 356,682 | ... | e | s 0 [ e 6,303 | 05/15/2046. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762M BU 4 |C10 .| 09/01/2019. | Paydown JEOTTRII PV 1,230,291 | ....... 1,230,291 | ....... 1,267,182 | .oceveeee 1,240,437 | oo | e (10,148) | ..o [ e (10,148) [ ..o | e 1,230,291 [ .oveoeineiiiens | oreeneiierinees | eeeverieninend 0. 33,068 |07/15/2046. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762T AC 0 |C11 .| 09/01/2019. | Paydown 2,219,307 | ..eeen2,173,534 | e | eeenn(18,802) | i [ (18,802) 2,154,732 | oo | e | e | s 60,177 | 08/15/2046. | 1FM...........
63860H AD 1 |Nationstar Home Equity Loan Tr RMBS Ser| .. | 09/25/2019. | Paydown ....383,706 54,158 | oo | e 454,426 | ... | e | 0 [ 8,041 | 03/25/2037. | 1FM...........
New Haven Fed Office Bldg Ls CTL GSA
64508Q AA 3 |Gtd ..107/15/2019. | Redemption ~ 100.0000.........cocuv. [ worerernerrnneineiierrns | werennn 341,405 | coeecic 341,405 ....341,405 0 WBA1,405 | s | 0 [ 20,143 | 01/15/2020. | 1.
647124 AA 9 |New Mexico Gas Priv Pl 2.710% 07/30/19 .. | 07/30/2019. | Maturity...........c.cccnvn. JEOTURTRTRRIN PPN 11,000,000 | ..... 11,000,000 | .....11,000,000 | ......... 11,000,000 | ..eooecererrniinn | ervrreirerinniens (0 IO IS 11,000,000 [ ..oeouevmeerees | rreerneireeienes | eeererieeinen 0. 298,100 |07/30/2019. | 2.....ccovvvenes
New Residential Mtg Ln Tr RMBS Ser
64828C AA 7 |2018- .| 09/01/2019. | Paydown 244,883 244883 | ......... 251,244 | .............. 250,992 | ..ovveririiens | e (6,110) (G L0) ORI IOV 244,883 | ..o | e | e 0 | e 7,282 | 03/25/2036. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64828M AA 5 |2017- .| 09/01/2019. | Paydown reveeeeeessenenen | s 490,912 | ...voun 490,912 | ...ooeun 495,393 | ...ovvernes 495,268 | .....ocevvrerrr | e (4,356) (4,356) [ ..o | e 490,912 | v | e | e 0. 13,071 | 04/25/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64829H AD 9 [2016- .| 09/01/2019. | Paydown 288,528 288,528 | .......... 291,548 | ....ccoovnnee 291,399 | .o . (2,872) (2,872) [ v | e 288,528 | ... | e | e 0| e 6,209 | 09/25/2056. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830B AA 5 |2017- .| 09/01/2019. | Paydown 306,516 | .......... 306,516 | .......... 316,857 | ..coccevenee 316,434 | .o | e (9,917) (9,917) [ e | e 306,516 | ..o | e | s 0| e 8,128 | 08/27/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830C AA 3 [2019- .| 09/01/2019. | Paydown JESTSURUTIN RO 122,872 | .o 122,872 | oo 123,316 | oo | e (443) (E7) i IO N 122,872 | oo | e [ e 0| e 3,331 | 09/25/2057. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
648300 AB 9 [2019- .| 09/01/2019. | Paydown rernenn359,016 | e 359,016 | .......... 367,810 | ..ocverererieeineiiens | cerverineiienins | i (8,795) (8,795) [ .oevevnereieins | cerreireenns 359,016 | ..cveurererreees | cerveeereninnins | eeveeeienieeens 0| e 6,376 | 12/25/2057. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
648306 AB 2 |2018- .| 09/01/2019. | Paydown 525,975 525,975 | .......... 533,314 | oo 533,036 | ..ovvreririririens | e (7,061) (7,061) [ ooverneereirrenns | e 525,975 | oo | e | e 0. 14,063 | 12/25/2057. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .| 09/01/2019. | Paydown 1481 | oo 1481 | oo 1481 | i 1,480 | oo . 1 1 TABT | e [ | e (U I 55 | 03/25/2034. | 1FM...........
NRRC-D Facilities Corp CTL GSA Rev Bd
670208 AA 8 |Ls .| 09/07/2019. | Redemption  100.0000 et | s 172,858 | .......... 172,858 | .......... 172,858 | .ovvvvrrinne 172,858 | ovvovviecrinns | e (0 SOOI IOV 172,858 | oo | v | v 0| e 7,494 1 11/07/2023. | 1...covvvvnees
Ocwen Master Adv Rec Tr LBASS Ser
67575N  BG 7 |2018-T .| 08/15/2019. | Paydown revrreeneennnenens | e 6,000,000 | ....... 6,000,000 | ....... 5,999,996 | ........... 5,999,991 | .o . 9 9 6,000,000 | ...ocvvvcriirins | e [ e 0 ... 143,920 | 08/15/2050. | 1FE............




statement for September 30,2019 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 4

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

11°6030

1 2 5 7 8 9 10 Change in Book/Adjusted Carrying Value 17 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
i Prior Year Valuation Year's Temporary | Total Change | Exchange Exchange Total Gain | Dividends | Contractual | Symbol/
g Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein Gain (Loss) (Loss) on Received Maturity Market
CUSIP Identification Description n Name of Purchaser Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. on Disposal Disposal | During Year Date Indicator (a)
682134 AC 5 | Omnicom Group Inc Nt 4.450% 08/15/20. | .. | Call  102.2470......ccovvvierirns 7,145,907 | ........co 6,695,437 | .ooovrvvrinerines | v (64,726) | ..o [ s (64,726) | ..o | wereeeen8,630, 711 | e | e (M7,711) | e (117,711) | .....424,905 | 08/15/2020.
70069F CH 8 |Park Place Securities Inc RMBS Ser 2004- | .. . | Paydown ....155,992 4542 | i | e 162,386 [ s | e [0 | s 3,755 | 10/25/2034.
70069F DM 6 |Park Place Securities Inc RMBS Ser 2004- | .. . | Paydown ...787,049 20,881 | oo | e 817,448 [ s [ | 0 [ 17,595 | 12/25/2034.
Parmer 31 (Austin TX) CTL Pass CTL Ser
70176@ AA 7 [A . .| Redemption  100.0000 200,627 200,627 ....202,132 (1,348) [ .o | ervrerreernn200,627 [ oo [ vvrnerveriinnns | vevevernenennn0 [ s 4,642 | 01/15/2032.
73019 AA 0 |PNC Equip Finc LLC LBASS Priv PI Nt Ser | .. .| Redemption  100.0000 290,287 290,287 290,287 | coovvris 0 | oererenenrnnnin | eernernnenne290,287 [ oo | e | cerrveenenieenn0 [ s 8,709 | 09/13/2027. | 1.
73019%# AB 8 |PNC Equip Finc LLC LBASS Priv PI Nt Ser | .. .| Redemption  100.0000 209,713 209,713 209,713 | oo 209,713 | oo | e 0 | orveeeeeerenees | eererreennenn209, 713 [ o | ceveeeereeniinnns | eevenniienrienn0 [ e 6,291 | 09/13/12027. [1....cvvvvverne
74041C  AA 7 |Preferred Term Sec Ltd VI LBASS FItRtN | .. . | Paydown 531466 | s | s 199,275 | covvovveveinenn | e 199,275 | oo | errirneneeen 730,740 | i | ceveineiinnins | v | s 22,329 | 09/26/2034. | 1FE..
T4041E  AC 9 |Preferred Term Sec Ltd VI LBASS Mezz Nt | .. . | Paydown (17,281) | (22131 ] e 56,339 34,208 | ..o [ e 16,927 | i | e | cveiieninennl0 | 1,711 | 03/23/2035. | 4FE...
74041N  AA 3 |Preferred Term Sec Ltd VI LBASS Sec Nt.. | .. | PaYAOWN......ovorrcrrirererens [ | 80,327 | 40,327 | 34,786 | 35,921 | e | e 4,406 4,406 12/24/2033. | 1FE............
74041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser. | .. . | Paydown . . 7,930 12/24/2033. | 1FE..
74042E  AA 2 |Preferred Term Sec Ltd LBASS XVII SrNt. | .. .| Redemption  100.0000 50,703 50,703 38,788 | ... ..40,730 19,973 9,973 .0 | ........1,152 | 06/23/2035. | 1FE..
74042H AA 5 |Preferred Term Sec Ltd LBASS XIX FItRt.. | .. . | Paydown 539,590 539,590 368,176 | ..cooovrrrne 391,557 | v | e 148,034 | oo | e 148,034 | ..o | e B39,590 | i | e | s 0. 15,738 | 12/22/2035. | 1FE............
74042) AA 1 |Preferred Term Sec Ltd LBASS XXI Nt Ser | .. .| Redemption  100.0000, 58,249 ..45,582 12,667 | oo | e 12,667 [ .vevveeeenies | eveereieneennnD8,249 | i [ [ e [ 1,304 | 03/22/2038. | 1FE..
74042W  AA 2 |Preferred Term Sec Ltd LBASS FItRtNt C | .. | PAYAOWN.....ooircresrierieninee. [ o | e 77,294 59,918 59,918 | oo | v TT,294 | i | e | 0 | s 4,197 | 09/23/2035. | 1FE..
74043A AC 5 |Preferred Term Sec Ltd LBASS XXIII Nt Se| .. . | Paydown 4,096 | .oooorend,096 | oiiinn2,695 | i 1,528 | s | s 2,568 2,568 | .o | e 096 | s | e | 0 [ 113 | 12/22/2036. | 2FE............
Prestige Auto Rec Tr LBASS Ser 2017-1A
4113y AC 8(C_ | PAYAOWN. ..o [ e | s 7,352,188 | ....... 7,352,188 7,351,755 | ovevrne 7,351,980 | oo . 208 208 | oo | veereennns 7,352,188 | o [ [ e 0. 100,804 | 10/15/2021. | 1FE............
741382 AC 9 |P | PAYAOWN..c..ooiviceenieeiens [ e | i 173,406 | .......... 173,406 | ..covoeees 90,756 | ..ovvvrcrinnns 90,756 | .oovvrrerieriiens | e 82,650 82,650 | ..ocverereevrenns | cerrreenneen 173406 | oo [ e [ v 0| e 1,587 |03/23/2035. | 1FE............
Prime Mortgage Tr RMBS Ser 2005-4 Cl
74160M KU 5 |2A9 . | PAYAOWN. ..o [ e | e 169,630 | ..covonee 174,359 142,008 | ..o 151,061 | i 244 284 | i | e 151,304 | [ 10018,325 [ 18,325 | 6,098 | 10/25/2035. | 1FM...........
74170 AA 7 |Prime Property Fd LLC SrNtSer A 3.51.. |.. A MUY oo [ e | e 13,000,000 | ..... 13,000,000 | .....13,000,000 0 | oo | 00eeeee 13,000,000 | oo | e | evrverrerirenn0 | 456,300 | 08/22/2019.
74924D AA 7 |Residential Accredit Loans Inc RMBS Ser.. | .. . | Paydown 39,737 | v 57,698 | .ooounnns 41,795 0 | oo | eevvvernneenee 1,795 [ | (2,058 | v (2,058) | ..o 2,451 | 09/25/2037.
RCO Mortgage LLC RMBS Ser 2016-SFR1
74937T AA 7 |CIA | PAYAOWN. ..o [ e | e 615,930 | .......... 615,930 ....614,962 .1,002 1,002 [ o | verrerrnen815,930 [ i [ | 0 [ 15,877 | 11/25/2051. | 1FE...
Residential Asset Secs Corp RMBS Ser
75406B AE 7 |200 . | Paydown 309,806 | ......... 309,806 267,208 | ....cocvvnee 290,428 | ...coovvvireriiies | i 19,379 | oo | s 19,379 [ v | errreereeerne309,808 [ oo [ | e 0| e 6,230 | 03/25/2036. | 1FM...........
Renew LBASS Ser 2017-1A CIA  3.670%
75973L AA 6 |09 . . | Paydown 214,827 214,827 ...214,770 7736 | oo | e 14,827 | v | e | 0 | s 6,815 | 09/20/2052.
760761 AB 2 |Republic Services Inc Co Gtd Nt 5.500%. | .. . | Maturity .2,000,000 .2,000,000 2,071,010 (8,671) | .oovvvevvrverrener | wreereeni 2,000,000 [ oo v | vveveriienenen0 [ e 110,000 | 09/15/2019.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl| .. | PaYdOWN......ooicniiieiens [ | i 12,168 | ............ 12,168 | ............ 12,481 169 | oo v 12,188 | e [ i [0 s 309 |03/15/2033.
SACO | Tr RMBS Ser 2006-5 Cl 1A
785811 AA 8 [2.318% . | PAYAOWN..c..ooviceisricieeines [ e | e 47,079 | oo 46,723 | oo 16,119 | oo 16,126 [ ..o | e 0 | e | ervrnrernenennn 16,126 | e | 00000.30,953 | e 30,953 | .o 885 | 04/25/2036. | 1FM...........
86358E CL 8 |Structured Asset Inv Ln Tr RMBS Ser 2003 .. . | Paydown 226,114 226,114 207,797 | oo 212,779 | v | v 13,335 | oo | s 13,335 [ .o | erreeeeennn2268,114 [ [ | v 0| e 5,336 | 07/25/2033. | 1FM...........
86358E EK 8 |Structured Asset Inv Ln Tr RMBS Ser 2003 .. . | Paydown 327,355 327,355 | ..........327,863 ....327,856 (501) (501) | cevvrreerreriree | rrereenn327,355 | i | e | e | s 8,256 | 10/25/2033. | 1FM...........
86358E HQ 2 |Structured Asset Inv Ln Tr RMBS Ser 2004 | .. | PaYdOWN.....ooiicicncnnicciiens [ | 379,680 | .......... 379,680 ....352,865 23,350 23,350 | .ocrereriinns | eerieeneenn 379,880 | oo [ [ [ 7,977 | 04/25/2034. | 1FM...........
86358E QJ 8 |Structured Asset Inv Ln Tr RMBS Ser 2005 .. . | Paydown 226,807 226,807 212,348 | oo 217,432 | s | v 9,375 9,375 | oo | 226,807 | e | e | 0 | s 5,093 | 02/25/2035. | 1FM...........
86359B JU 6 |2004- . | Paydown 3574 | v, 3574 | v, 3574 | 3,569 | s 5 L UUUURPUURUURPO ISOPPUORPUURPUOOTONC X S UUOPOURPOUPPURTOUR IRUPUURPRORPRURPIR ISOPPURPRUPPRROTS | B IOPOPPIOON 127 | 03/25/2034. | 1FM...........
TIAA Real Estate CDO Ltd CMBS Ser
87246A AE 8 |2007-C . | Paydown 52,276 | .ovvvrnes 52,276 | .ovvvrnes 51,945 | oo 52,234 | oo | e 41 A1 [ e | e D2,278 [ s [ | e 0 | e 1,911 | 08/15/2039. [ 1FM...........
87272Q AA 8 |TLF National Tax Lien Trust LBASS Ser 20| .. . | Paydown 216,275 216,275 215,838 | ..o 215,883 | ..o 392 392 | i | 16,275 | s | | e 0 | e 4,497 | 12/15/2029. | 1FE............
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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)
Tax Ease Funding LLC RMBS Ser 2016-1A
87677Q¢ AA 9 |Cl .. | 08/15/2019. | Paydown RN SR 488,969 | .......... 488,969 | .......... 487,497 | oo 487557 | ooovvievevivrnes | v 1,412 TA12 | | s 488,969 | ..o | s | s (V1 I 9,849 | 06/15/2028. | 1FE............
Terwin Mortgage Trust RMBS Ser 05-10HE
881561 VC 5 |C .. | 09/25/2019. | Paydown s | s 190,319 | .ccoveeee 190,319 | .ccoveeeee 180,862 | ..cooovvveeae 186,544 3774 | e | e 190,319 | oo [ e | v [ e 4,217 | 06/25/2036. | 1FM...........
902494 AW 3 | Tyson Foods Inc SrNt 2.650% 08/15/19.. | .. | 08/15/2019. | MALUFItY.........cverrerrerirenrrrerirenins [ eoverirerireriseinnines | veeens 1,000,000 | ....... 1,000,000 ....994,842 ....997,659 231 | o | s 1,000,000 |...coovrreerennns cevvnenenenneen | o0 [ 26,500 | 08/15/2019. | 2FE....
90265E AH 3 |UDRInc Nt 3.700% 10/01/20..........ccooen... .1 09/05/2019. | Call  101.7960.......ccevemrrrerirerirs [ errerrererseernerisseines | eeeens 2,544,900 | ....... 2,500,000 2,499,525 48 2,499,921 | .ooovrvvvinci | e 79 | e 79 | 130,719 | 10/01/2020. | 2FE....
US Airways LBASS EETC Ser 2012-1B
90345W AB 0 [8.00 .. | 09/26/2019. | Paydown reverneeeennenenienes | e 3,217,976 | ....... 3,217,976 | ....... 3,668,493 | ........... 3,311,733 | oo | v [CRNETA | R PR (93,757) 3,217,976 | oo | ceveerineeneni | e 0. 384,024 | 10/01/2019. | 2FE............
90363@ AA 8 |USTA Natl Tennis Ctr Inc Sr Sec Nt Ser A. | .. | 07/08/2019. | Redemption  100.0000 vt | s 486,632 | .......... 486,632 | .......... 486,632 | .............. 486,632 (0 SOOI ISV 486,632 | ..o | e | eerveriseennn0 [ s 15,134 | 09/08/2024. | 1PL............
90931Q AA 5 |United Airlines LBASS EETC 2013-1 Ser Cl| .. | 08/15/2019. | Paydown - e .2,036,922 2,032,346 (3,723) P27 T N RN ISV | N I 109,039 | 02/15/2023. | 2FE....
90931V AA 4 |United Air Lines PTC Ser 2018-1 A 3.70.. |.. | 09/01/2019. |[Redemption ~ 100.0000..........ceoce. | orrerrerrereererneeranns | ovvirenes 136,304 | .......... 136,304 ....136,304 (0 RO PV 136,304 | oo | e | o0 | s 5,043 | 09/01/2031. | 1FE....
91736# 4 | United States of America BIA CTL GSA Gtd| .. | 09/15/2019. | Redemption  100.0000. 0 . 227,934 [ [ | 0 [ 7,331 | 03/15/2024.
92837B  AB 7 |Visio RMBS Ser2019-1 CIA1 3.572% 06/|.. | 09/01/2019. | Paydown B | orvrereeerreneis | cerenreennen8068,298 [ oo | e | eeveeriieniiennn0 [ s 7,065 | 06/25/2054.
92851@ AA 3 |Vivendi SPC Tr CTL 6.630% 04/15/22..... .| 09/15/2019. | Redemption  100.0000 0 | ovveerernerrnnnns | evrrerrnnne T8,817 [ e | e | vevrveeneneenn0 [ s 3,388 | 04/15/2022.
92890H AB 8 |WEAFin LLC/Westfield Sr Nt 2.700% 09/ | .. | 09/17/2019. | Maturity. 1,497 5,000,000 | ..ooeveerernenns | vervrmrinenrnenn | ervvnnenenieeen0 | 135,000 | 09/17/2019.
WFRBS Commercial Mtg Tr CMBS Ser
92938E AT 0 |2013-C1 .| 09/01/2019. | Paydown (4,146) . CAABL04T | e | 0 [ 12,454 | 07/15/2046.
931899 9A 8 |Walkers SPV Nt 2.008% 09/17/20............ .. 08/25/2019. | Redemption ~ 100.0000...........coov. | vorrrermvrrnniireniveires | worrrrren 484,808 | 1oirri 84,808 | oo e [ e | e 464,808 | i [ s 464,808 | .....covrvriiirnn . LAB4808 | [ | 0 [ 7,607 | 09/17/2020.
Washington Mutual Mtg RMBS Ser 2006-
93362F AB 9 |AR8 .| 09/01/2019. | Paydown JESTSTUI RO 181,492 | ..ccoooee. 185,840 | .......... 165,785 | ..oovvvvrenne 165,785 | oooevvereeeries [ covrrieeiieeienens (0 OO ISV 165,785 | oooocvecieenens | e 15,708 | ......... 15,708 | ......... 5,255 | 08/25/2046. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363E AB 1 |AR10 .| 09/01/2019. | Paydown 8,934 | ..o 8,984 | ..o, 8,997 | oo 8,408 | ....co...c... STT | o (1) 576 8,984 | ..o | e [G10) ) [ (50) [ ovveerene 219 |09/25/2036. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363N  AA 3 |AR12 .. | 09/01/2019. | Paydown 24,260 23,247 23,317 | ...... 22,341 | .. 943 | oo (1) 942 | oo | s 23,283 | .o [ e 977 | s 977 | oo 659 | 10/25/2036. | 2FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363P AA 8 |AR14 .| 09/01/2019. | Paydown 28,174 30,585 28,065 | ...... 28,065 | ..o | e 0 | v | eevrerereeinn 28,065 | ...cvvrcereris [ e 109 | v 109 | e 756 | 11/25/2036. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
939348 AE 8 |Ser20 .| 09/01/2019. | Paydown v | s 375,081 | .......... 332,946 | .......... 255935 | ...cccorinee 252,339 | oo | e 3,59 3,596 | .o | e 255,935 | ..o | 119,146 | ...... 119,146 | ......... 8,570 | 04/25/2037. | 1FM...........
Wells Fargo Bank Northwest NA CTL Ser
94978%# AT 4 |20 .| 09/01/2019. | Redemption  100.0000 36,048 ..36,048 ..36,048 ..36,048 0 136,048 | i | e | eerieeiienn0 | 1,599 |08/01/2027.
Wells Fargo Bank Northwest NA CTL
94978%# AU 1 |[MWRAL .| 09/15/2019. | Redemption  100.0000 29,488 29,488 30,874 | oo 30,265 | ..cooovrrrciins (776) (UZL5) ) TN IS 29,488 | ..o [ e [ e 0| e 1,508 |05/15/2032. [1......ccovvvenee
Wells Fargo Bank Northwest NA CTL CVS
94978%# AX 5 |Co .1 09/10/2019. | Redemption  100.0000 96,304 | ..cooovnees 96,304 | ............ 96,304 | ..o 96,304 | ..o | e (1 PRI ISP 96,304 | ..o [ e [ e 0 | e 4,316 | 10/10/2024. | 2................
94978# BC 0 |Wells Fargo Bank Northwest NA CTL 6.59|.. | 09/01/2019. | Redemption  100.0000 JRSTTTIUPIU EROTN 163,831 | .coovenee 163,831 | ocovvee 163,831 | oo 163,831 | oo [ v (0 ORI ISV 163,831 | oo | e [ e 0| e 7,211 | 11/01/2022. | 2.......cconn...
Wells Fargo Home Eq Tr RMBS Ser 2005-
9497ER AC 8 |1C .. | 09/25/2019. | Paydown revreeeneiensennienes | e 2,749,097 | ....... 2,749,097 | ....... 2,751,632 | .covrvene 2,751,510 | oo . (2,413) (2,413) 2,749,007 | oo | e | e 0. 59,455 | 04/25/2035. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94983C AS 6 |2 .| 09/01/2019. | Paydown 204,482 204,482 | .......... 207,549 | oo 207,327 | oo . (2,845) (2,845) [ ..o | e 204,482 | ..o | e | s 0| e 6,806 | 06/25/2035. | 1FM...........
988498 AF 8 |Yum Brands Inc SrNt 5.300% 09/15/19... | .. | 09/15/2019. | Maturity.............ccco...... e | e 10,000,000 | ..... 10,000,000 | .....10,089,100 | ......... 10,007,939 | ..o | e (7,939) (7,939) | oo | v 10,000,000 | ...coovverierens | e | e 0. 530,000 | 09/15/2019. | 4FE............
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98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31 7...|.. | 07/25/2019. | Redemption ~ 100.0000..........ccoeee | corvrrrmerrreeermeeinnns | wrrenrc401,243 | ... 401,243 | ......... 402,527 | ..o 401,719 | oo (476) (C7(5) ) IO R 401,243 | oo | e | s 0. 29,443 | 12/23/2022. | 2........conn...
G72212 AA 4 |Preferred Term Secs XIX LBASS Sec Nt 2|.. | 09/23/2019. | Paydown 701,987 272,192 272,192 12/22/2035. | 1FE..
G7222R  AA 8 |Preferred Term Secs XVII LBASS Sec Nt... |.. | 09/23/2019. | Paydown ..33,050 12,810 ...12,810 03/22/2038.
Air Canada LBASS EETC Ser 2017-1AA
00908P AA 5|33 A|07/15/2019. | Redemption  100.0000 25,600 25,600 25,600 | ...... 25,600 [ .ooovirerirrirens | e 0 | v | eevrerereeinns 25,600 | voovvrcereris [ e [ e (VI IO 845 |01/15/2030. [ 1FE............
Air Canada LBASS PTT Ser 2017-1A
00908P AB 3 [3.550 A| 07/15/2019. | Redemption  100.0000, 25,600 25,600 25,600 | ...... 25,600 | oo [ e 0 [ o | e 25,600 | o | e | e (0[N I 909 | 01/15/2030. | 1FE............
Air Canada LBASS EETC Ser 2015-1B
009090 AB 7 |3.87 A|09/15/2019. | Redemption ~ 100.0000..........cccee. | coverrvermrirerieriniies | e 76,868 | ........... 76,868 | ............ 75,907 72T R IR 76,868 | ....covvveenins [ e [ v [ i 2,979 | 03/15/2023. | 2FE............
07317Q AF 2 |Baytex Energy Corp Nt 5.125% 06/01/21. | A| 09/24/2019. | BMO Capital Markets COrp............. [ voveverererneernreernirines | oveens 3,861,000 | ....... 3,900,000 | ....... 3,919,500 [T [P 171,249 3,905,498 | ....cccoovrivennr | 1 (44,498) | ........(44,498) | ..... 162,633 | 06/01/2021. | 4FE...
65334H AK 8 [NexenInc SrNt 6.200% 07/30/19............ o+ | 07/30/2019. | MAEUIILY.......cvvveercerieenirerierinenns [ e | e 10,200,000 | ..... 10,200,000 | .....11,384,379 | .........10,311,585 | ...ccccevrrrrunnee I (111,585) | cvvvvereervein | v 10,200,000 [ ...vouvvemeerens | veerreirnerirenns | cveenerineneen0 [ e 632,400 | 07/30/2019. | 1FE...
00105D AF 2 |AES Gener SA Jr Sb Nt 7.125% 03/26/79 | D | 07/31/2019. | Direct 339,413 | .......... 315,000 | .......... 314,836 24 | e | i 314,860 |..oooverivirines | 024,552 | .........24,552 | ......... 7,855 | 03/26/2079. | 3FE............
11042A  AA 2 |British Airways Plc EETC 4.625% 06/20/.. | D | 09/20/2019. | Redemption  100.0000. 270,055 270,055 ....273,145 (1,579) 270,055 [ oo v | veenerinnnnenn0 [ s 9,368 | 06/20/2024. | 1FE...

o 11042B  AA 0 |British Airways Plc EETC 5.625% 06/20/.. | D| 09/20/2019. | Redemption ~ 100.0000..........ccouw. | ovvrerrerermerenirnririrns | vvvreeras 594,201 | .......... 594,201 ....601,949 (1,812) [ oo | v 394,201 | i v | e | e 25,068 | 06/20/2020. | 1FE..

m 11042T AA 1 |British Airways Plc EETC 3.800% 09/20/.. | C | 09/20/2019. | Redemption ~ 100.0000..........cccoes | covurrrrrereerermrernnenns | cerererirens 16,994 | ...cccooueee 16,994 | ...cccooeeee 16,994 0 [ oo | evreriireneeen 16,994 | i | e | eevieeiieniienn0 [ i 484 | 06/20/2031. | 1FE............

() CSN Resources SA Sr Nt 7.625%

Q) 12644V AC 2 |04/17/26 D| 07/03/2019. | Direct 687,813 650,000 | .......... 641,381 | v | e 208 208 [ | e 641,589 | ..coovrrrerrinns | s 46,223 | ......... 46,223 | ....... 10,961 | 04/17/2026. | 4FE............

N Cosan Luxembourg SA St Nt 7.000%

QY 22112E AC 2 |01/20 D{ 09/11/2019. | DIFECL........cvverveeerereiererererineiseriens [ e | cennein 984,600 | .......... 900,000 | .......... 883,467 | ..cocccvvnne 886,459 | ...ocovrrvrrinns 897 897 | e | e 887,356 | ..ooorvrrirnes | 097,244 | L 97,244 | ....... 72,275 | 01/20/2027. | 3FE............
22113A  AA 3 |Cosan Ltd SrNt 5.950% 09/20/24............ D|{08/01/2019. | Call  101.2500........ccurmrmrermrerrenns [ eorreererinirnerirerires | eeveren 860,625 | .......... 850,000 | .......... 850,000 | ..coooverenee 835,125 | ........ 14,875 [ v | e | e, 14,875 [ v | e 850,000 | ..cvvvurerrrerees | e | v 0. 54,316 | 09/20/2024. | 3FE............
31772D AD 4 |QNB Finanshank AS / Turkey SrNt 6.875|D | 08/05/2019. | Direct 64 299,050 | ..vvocerreinens | cereerne8,075 | i 8,075 | ......... 8,594 | 09/07/2024. | 4FE...
44963L  AA 4 |IHS Netherlands Holdco SrNt 9.500% 10 [D|09/18/2019. [Call  102.3750.......cccccvuvermrermivnne | vererneererirerirenienes 16 1,901,546 | ..o | ceennr(1,546) | .......(1,546) | ... 206,071 | 10/27/2021. | 4FE...

KazMunayGas National Co Sr Nt 6.375%
48667Q AS 4 |1 D| 09/04/2019. | Direct 25 [ | 0321816 | e | 10...96,784 | L......96,784 | ....... 17,956 | 10/24/2048.
697660 AB 4 |Pampa Energia SA SrNt 9.125% 04/15/29 D | 07/09/2019. | Direct 0 LA13486 | | e 1,504 | 7,504 | 58 | 04/15/2029.
71647N  AM 1 |Petrobras Global Finance SrNt 6.250%... | D | 09/18/2019. | Taxable Exchange.... 922,180 ....561,825 | .............557,975 | .......... 3,625 2,267 560,242 | ....cccoovevernn | ....361,938 | .......361,938 | ....... 34,470 | 03/17/2024.
71647N  AS 8 |Petrobras Global Finance SrNt 7.375%... | D|09/18/2019. | Taxable EXChange........c.ccoevevrvevies | covervmerirerieriiniins | s 3,047,114 .1,825,981 ..67,202 59,200 ,805,950 | ...cooovvrvennnn | 1,241,164 |.....1,241,164 | ... 146,619 | 01/17/2027.
71647N  AY 5 |Petrobras Global Finance SrNt 5.999%... | D | 09/18/2019. | Taxable Exchange.... 826,068 | ..........575,000 | ..........575,000 | .............541,368 | ........ 33,632 33,632 575,000 |....ccoocorevrrneer | ... 251,088 | .......251,068 | ....... 39,381 | 01/27/2028.
71647N  BF 5 |Petrobras Global Finance SrNt 5.093%... | D | 09/18/2019. | Direct 1,105 | .. L1105 ....2,066 0 2,006 | ..oovvreriin [ rreeenna(981) [ i (961) [ e 01/15/2030.
822582 AJ 1 |Shell International Finance Co Gtd Nt........ C | 09/22/2019. [ MAUIIY.......ooverereerrrrerieriericerne | veeerseeissrnerienienes | cevi 5,000,000 | ....... 5,000,000 | ...... 4,985,245 1,497 5,000,000 | ...oovrernrrrrenns | veremrrnennenins | eevnerrerrenns0 | e 215,000 | 09/22/2019.
Suzano Austria GMBH Sr Nt 6.000%
86964W AC 6 [01/15 D| 08/14/2019. | Tax Free Exchange 830,591 800,000 ....831,896 (1,305) 830,591 [ [ | v [ i 27,867 | 01/15/2029. | 2FE...
G24524 AL 7 |Country Garden Holdings Co 1st Lien 7... |D|07/19/2019. | Direct 839,131 825,000 ...837,375 (3,329) 831,404 | .o | e 1,728 | 728 | 53,723 | 03/09/2020. | 3FE...
MARB BondCo PLC Sr Nt 6.875%
G5825A AB 8 |01/19/25 D | 07/12/2019. | DIFECL........cvvuevererererereereniseenneriens [ eoeeerserinsisersenies | eeneens 114,125 | .......... 110,000 102,105 ..7,499 | 01/19/2025.
G6764# AA 0 |Omega Leasing Ltd Sr Nt Ser 9 2.400% 1|D|07/12/2019. | Redemption ~ 100.0000 526,316 526,316 | ..........526,316 | .............526,316 | cooovvveicriiins e v | s i | 0000826,316 | | 0| 9,474 | 10/12/2026.
G6764@ AA 2 | Omega Leasing No. 12 Sr Sec Nt (Rolls Ro| D | 07/25/2019. | Redemption  100.0000 390,562 390,562 | .......... 390,562 [ FOOSRTOTOOOINS IFSTORRTORIORION | I TR 8,670 | 04/25/2027. | 1...ccovvvrnnvns
3899999. Total - Bonds - Industrial and Miscellaneous.. ....259,670,870 |....255,572,713 | ....260,216,137 .2,391,453 |..... 2,391,453 | 10,139,173 XXX XXX
Bonds - Bank Loans
000000 00 O |Kellermeyer Building Svcs 1st Lien Term... | .. | 09/30/2019. | Redemption ~ 100.0000 4,067 | ..ooverrrnnn 4,067 | .ovveerrenn 4,034 | .o 33 4,067 .67 [ 10/29/2021.
000000 00 O |Kellermeyer Building Svcs 1st Lien Term... | .. | 07/01/2019. | Redemption  100.0000. 133 133 131 2 133 10/29/2021.
000000 00 O |Visual Edge Technology Inc Term Ln Nt 4.. .. | 09/30/2019. | Redemption ~ 100.0000.........ccvuw. | wrerererereernmmrnernes | worerereens 16,250 | .ooocrennee 16,250 | ..ooovreneee 16,000 | ..coonernreeerieeis 250 | oo | s 16,250 | .vouvererrrenns | cerveerieeienens .| 08/31/2022.
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000000 00 O |Visual Edge Technology Inc Delayed Draw |.. | 09/30/2019. | Redemption ~ 100.0000 VTR RN 14,736 | oo 14,736 | oo 14,736 | v | ceveeinnennnsiinns | vveenersnsnnens | eevnnnnsennenins | evnnrnnenneninen0 [ | v 14,736 | oo | e | 0 | s 116 | 08/31/2022.
000000 00 O |Planview First Lient Term Ln Nt 1 7.29..... .. | 09/30/2019. | Redemption ~ 100.0000, 1123 | 1123 | 1,123 1123 | e | e | e [ 17 | 01/27/2023.
000000 00 0 |TUBidco Inc (TaskUS) TermLn Nt 1 6.1. | .. | 09/25/2019. | Redemption ~ 100.0000, reverneeeennsrenienes | e 2,184,928 2,184,928 | ...... 2,141,230 2,184,928 | ....ccvvvvrvenns | verrerrinernenis | 0 | e 110,139 | 10/01/2023.
000000 00 0O |Centric Brands Inc 1st Lien Term Ln Nt 4... | .. | 09/30/2019. | Redemption ~ 100.0000 37,500 | .ooveneee 37,500 36,843 | ..o e | 857 | e | 857 [ | e 37,500 | oo | s JRUSSURRTTROIN | I S 525 | 10/29/2023.
SecurAmerica LLC Delayed Draw Term Ln
000000 00 O |#2 .| 09/30/2019. | Redemption  100.0000 242 242 240 | oo | e . 3 3 282 | oo [ e | e (11 I 1 [12/119/2023.
000000 00 O |Ultimus Group Midco LLC 1st Lien Term Ln|.. | 09/30/2019. | Tax Free Exchange o 386,779 | .......... 386,779 | ..ocvoee. 386,779 | .oocvvereeeiieeiseienns | cerenrieniienins [ s (0 SRR IOV 386,779 | v | ceveerieiienens 02/01/2024.
000000 00 O |Sovos LLC Delayed Draw Term LnNt1 6.|.. | 07/31/2019. | Tax Free Exchange o 64,070 | ............ 64,716 64,069 1 I ST I 64,070 | ..ooovercerririns [ e 04/29/2024.
000000 00 0 |Ferraro Fine Foods Corp Incremental Term | .. | 09/30/2019. | Redemption  100.0000. 450 7 05/09/2024.
000000 00 O |Ferraro Fine Foods Corp Term Ln #2 Nt 1. |.. | 09/30/2019. | Redemption  100.0000 1,839 28 05/09/2024.
000000 00 O |BondPharm Inc Last Out Term Ln Nt2 8.|.. | 09/23/2019. | Tax Free Exchange o ......1,603,967 47 06/27/2024.
000000 00 0 |K2 Insurance Services LLC Term Ln Nt 1... | .. | 09/30/2019. | Redemption ~ 100.0000. JETSTRRR IS 12,083 ol N 242 07/01/2024.
000000 00 O |Innerworkings Inc Term Ln Nt 1 11.804%.. | .. | 09/30/2019. | Redemption ~ 100.0000 JESTUUIN RO 112,500 | ..covenee 112,500 | .cooooneee 109,687 | covoovvrveeerenienins | rveerserieninenes | vevienes 2,813 2,813 07/16/2024.
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .| 08/30/2019. | Tax Free Exchange o e | s 15,303 | coovvrennee 15,418 | .o 15,303 | oo [ e | e 0 10/10/2024.
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .| 08/30/2019. | Tax Free Exchange i e | s 132,828 | .......... 133,829 | oo 132,825 | oo | e . 3 3 10/10/2024.
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 08/30/2019. | Tax Free Exchange - 24,354 2 10/10/2024.
000000 00 0O |Amynta Agency Inc Term Ln Nt 1 6.046% | .. | 09/30/2019. | Redemption  100.0000 2,642 105 02/08/2025.
000000 00 O |1 ’ ’ .| 09/30/2019. | Redemption ~ 100.0000 1,762 70 02/28/2025.
000000 00 O |Information Resources Inc 1st Lien Term... |.. | 09/30/2019. | Redemption ~ 100.0000 .10,349 95 11/07/2025.
000000 00 0 |Information Resources Inc 1st Lien Term... | .. | 08/30/2019. | Tax Free Exchange 9 11/07/2025.
000000 00 0 |Athenahealth Inc TermLn BNt 3 6.539% |.. | 09/30/2019. | Redemption ~ 100.0000. 74 02/11/2026.
000000 00 O |Messer Industries Initial Term B-1 Loan..... ..107/01/2019. | Redemption ~ 100.0000, (94) 03/01/2026.
000000 00 0 |Messer Industries Initial Term B-1 Loan..... .. 1 09/30/2019. | Redemption  100.0000 (94) 03/01/2026.
000000 00 O |Nelipak Holding Co Incremental Term Ln N | .. | 09/30/2019. | Redemption ~ 100.0000 8 07/02/2026.
000000 00 O |Nelipak Holding Co First Lien Term Ln Nt... | .. | 09/30/2019. | Redemption ~ 100.0000 46 07/02/2026.
00216C AD 5 |AQ Sunshine Inc aka Relation Term Ln Nt. | .. | 09/30/2019. | Redemption ~ 100.0000 88 04/15/2025.
01370# AA 4 | Alcami Holdings LLC 1st Lien Term Ln Nt.. |.. | 09/30/2019. | Redemption ~ 100.0000 147 07/12/2025.
03539# AA 8 |Ankura Consulting Group LLC 1st Lien Ter |.. | 09/30/2019. | Redemption  100.0000 9,747 195 9,747 08/24/2024.
04433H AE 1 |Ashland Global LLC New Term Ln BNt 1...|.. | 08/30/2019. | Redemption ~ 100.0000 vt | e 188,005 | ..........188,005 | .......... 187,916 | wovvvvvrenne 183,246 | .......... 4674 | oo, 84 4,758 05/25/2024.
04433H AE 1 |Ashland Global LLC New Term Ln BNt 1...|.. | 08/30/2019. | Tax Free Exchange o [ e | e 466,339 v 466,311 L AB4T22 | ... 11,599 | oo LA [T D 11,616 | .o . 05/25/2024.
04433H AE 1 |Ashland Global LLC New Term Ln BNt 2... .. | 09/05/2019. | Redemption ~ 100.0000 .......1,859,161 1,858,311 1,357,380 | ........ 34,640 | .. 803 35,443 05/25/2024.
04685Y AK 5 |Athenahealth Inc Term Ln BNt 1 6.638% |.. | 08/12/2019. | Tax Free Exchange o 3,810 4 02/11/2026.
08579 AY 8 |Berry Plastics Corp Term Ln RNt 1 4.2....|.. | 09/30/2019. | Redemption ~ 100.0000. 20,510 632 01/19/2024.
09523C AD 4 |Marcone Appliance Parts Inc Term Ln Nt 1 |.. | 07/03/2019. | Redemption ~ 100.0000 19 01/02/2025.
10483* AA 3 |Bragg Live Food Products LLC Term Ln Nt |.. | 09/30/2019. | Redemption ~ 100.0000 207 03/11/2024.
12505M AD 8 |Outfront Media Capital LLC Term Ln Nt 1...|.. | 07/08/2019. | Redemption  100.0000 466 03/16/2024.
12632B  AG 1 | CPlI International Inc 1st Lien Term Ln N.... | .. | 09/30/2019. | Redemption ~ 100.0000 2,125 07/26/2024.
127024 AA 0 |Bakemark Holdings LLC Term Ln Nt 1 7.2{.. | 09/30/2019. | Redemption  100.0000 AT7 08/14/2023.
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12702# AC 6 |Bakemark Holdings LLC New Term Ln Nt 1|.. [ 09/30/2019. | Redemption  100.0000 5314 | v 5,314 | 5,234 | BATT | oo | v 143 143 5314 08/14/2023.
14880B AG 6 |Catalent Pharma Solutions Inc Term Ln B-. | .. | 09/30/2019. | Redemption  100.0000, e | o 12,500 | coooereer 12,500 | o 12,516 | s | e (16) (K1) ST IR 12,500 | .o | e 05/17/2026.
15018L AE 1 |Cedar Fair LP New Term Ln BNt 1 3.778 |.. [ 09/30/2019. | Redemption  100.0000 5,287 5102 | .. 200 (15) 185 5,287 04/13/2024.
18449E AD 2 |Clean Harbors Inc New Term Ln 2Nt 1 3.|..|09/30/2019. | Redemption ~ 100.0000 e | e 15,089 | ............15,089 | ...........15,084 | .......c....... 14,504 | .. 580 | .. 4 584 | oo | e 15,089 | oo | e 06/30/2024.
20049# AA 5 |Command Alkon Inc 1st Lien Term Ln Nt 1 |.. | 09/30/2019. | Redemption ~ 100.0000 22,500 | ............22,500 | ............22,190 | ...... 22,226 | ..o . 254 254 | o | s 22,500 | coooevvreeiiris [ e 09/01/2023.
DRB Holdings LLC Term Ln Nt 1 7.794%
23361* AA 3 |1 .| 09/30/2019. | Redemption  100.0000 SOOI TN 15,114 K3 T VTSN IO 15,114 | oo | e 10/06/2023.
25374L  A* 9 | Centric Brands Inc 1st Lien Term Ln Nt 1... | .. | 07/31/2019. | Tax Free Exchange e 36,843 93 [ e [ e 36,843 | oo [ s 10/29/2023.
30282# AA 0 |First Watch Restaurants Term Ln Nt 1 8.. | .. | 09/27/2019. | Redemption  100.0000 7,544 . 154 7,544 08/21/2023.
30282# AB 8 |First Watch Restaurants Delayed Draw Ter | .. | 09/27/2019. | Redemption ~ 100.0000 1,000 | .o 1,000 | i 1,000 | i 1,000 | e | e 0 1,000 08/21/2023.
31528# AA 2 |Ferraro Fine Foods Corp Term Ln Nt 1 6..|.. | 09/30/2019. | Redemption ~ 100.0000 5,927 ....108 108 5,927 05/09/2024.
32007U BW 8 |First Data Corp TermLn DNt 1 4.287%...|.. | 07/29/2019. | Redemption ~ 100.0000 revrerenessrerenes | e 2,213,927 098,309 | ......(5,141) 93,168 2,213,927 20 59,649 | 07/10/2022.
32007U BX 6 |First Data Corp New 2024 Term Ln Nt 1.... |.. | 07/29/2019. | Redemption  100.0000 [EOTUTURRTURRURIN PP 22,630,993 | .....22,630,993 | .....22,428,570 | ........21,471,154 | ...... 988,284 | ....... 171,554 | oo | s 1,159,838 22,630,993 | ..ocvveiieniens | e | e 0 ... 609,738 | 04/26/2024.
33748# AF 1 |First Watch Restaurants Delayed Draw Ter | .. | 09/27/2019. | Redemption ~ 100.0000 1,564 0 1,564 08/21/2023.
33748# AG 9 |First Watch Restaurants Delayed Draw Ter | .. | 09/27/2019. | Redemption ~ 100.0000 929 - . 0 929 08/21/2023.
35041@ AA 3 |Foundation Risk Partners Corp Incrementa | .. | 09/30/2019. | Redemption ~ 100.0000 2,588 | ioireerei2,588 | oiiii2,536 | e 2,491 | | e 97 2,588 11/10/2023.
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr | .. | 09/30/2019. | Redemption ~ 100.0000. 7,168 67 7,168 11/10/2023.
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr | .. | 07/01/2019. | Tax Free Exchange. - 559,632 354 | e | s 559,632 11/10/2023.
35041@ AD 7 |Foundation Risk Partners Corp Delayed Dr | .. | 09/30/2019. | Redemption ~ 100.0000. 4,903 279 4,903 11/10/2023.
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... | .. | 09/30/2019. | Redemption ~ 100.0000 468 09/18/2023.
35921@ AC 4 |Frontline Technologies Gr LL Delayed Dra. |.. | 09/30/2019. | Redemption  100.0000 - 0 09/18/2023.
36850@ AB 9 |Gehl Foods Inc LLC Term Ln Nt4 7.600%| .. | 08/01/2019. | Redemption  100.0000 22,500 22,500 21,897 ..20,651 1,206 | .. 561 1,767 01/25/2024.
40406# AD 4 |ProService Corp Term LnNt1 9.250% 11 .. | 09/30/2019. | Redemption ~ 100.0000 22,500 22,500 21,935 | .. ..22,004 496 11/01/2024.
404122 AX 1 |HCAInc Term Ln B-10Nt 1 4.104% 03/13|.. | 09/30/2019. | Redemption  100.0000 4,083 | .o 4,063 | .o 4,063 3,972 91 03/13/2025.
41781@ AA 5 |Harvey Tool Co LLC 1st Lien Term Ln Nt 1| .. | 09/30/2019. | Redemption ~ 100.0000. JESTUTRTORRORRII RN 17,760 | oo 17,760 | oo 17,357 | oo 17,412 347 10/12/2024.
Harvey Tool Co LLC Delayed Draw Term
41781@ AB 3 |Ln .| 09/30/2019. | Redemption  100.0000 44 10/12/2024. | 3FE............
41902@ AA 9 |Sigma Electric Manufact Corp Term Ln A-2 | .. | 09/30/2019. | Redemption ~ 100.0000 236 10/31/2023. | 3FE....
44903 AC 0 |Hygiena LLC TermLn Nt 1 6.104% 08/26/| .. | 09/30/2019. | Redemption  100.0000 79 08/26/2022. | 3FE............
44969C BH 2 |Quintiles IMS Term Ln B-2Nt 1 4.104%... | .. | 09/30/2019. | Redemption  100.0000 1,011 01/18/2025. | 3FE............
44989* AA 1 [IQNavigator Inc 1stLien TLNt1 7.636.....|.. | 09/30/2019. | Redemption  100.0000 1,374 08/20/2024.
45320  AA 6 |Revint Solutions Term Ln Nt 1 6.322% 1..|.. | 09/30/2019. | Redemption  100.0000 3,540 . . 265 265 12/13/2023.
45320 AB 4 |Revint Solutions Delayed Draw Term Ln Nt |.. [ 09/30/2019. | Redemption  100.0000 269,895 | ..........269,895 | ..........266,531 | ....cccooonee 266,775 | ..cveereeerenns | s 3,120 3,120 | oo | e 269,895 | ..o | e 12/13/2023.
45763F AN 8 |Inmar Inc Initial Term Ln Nt 1 6.104%...... .| 09/30/2019. | Redemption  100.0000 6,104 305 305 6,104 05/01/2024.
48881# AB 5 |En Engineering LLC (Kene Acq) Term Ln Ni.. | 09/30/2019. | Redemption  100.0000 3,171 ol . 63 3,171 08/07/2026. [
55340# AB 5 |MB2 Dental Solutions LLC Term Ln Nt 1.... | .. | 09/30/2019. | Redemption  100.0000 29,975 | 029,975 | 29,634 | e 19,833 | .o . 302 302 | e | e 29,975 | o | e 09/29/2023. | 3FE............
55368 AD 2 |Service Logic Term Ln Nt 1 6.294% 07/3. |.. | 09/30/2019. | Redemption ~ 100.0000 23,832 | ...........23,832 | ...........23,438 | ...... 23,453 | .o . 319 KL I TR I 23,832 | o [ e 07/31/2023. | 3FE............
Mac Lean-Fogg Company Term Ln Nt 1
55418%# AA 4 |67 .| 09/30/2019. | Redemption  100.0000 [RTSTORRT IS 13,438 | oo 13,438 | v 13,294 | oo 13294 | oo | i 143 143 | e | i 13,438 | oo v | e (VI I 746 | 12/17/2025. | 3FE............
Mac Lean-Fogg Company Delayed Draw
55418% AB 2 |Term .| 09/30/2019. | Redemption  100.0000 938 938 938 | oo | e | s 0 938 | e | e | e (U1 43 [12/17/2025. | 3FE............
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60367 AA 9 | Community Brands Delayed Draw TL Nt 1. |.. | 09/30/2019. | Redemption ~ 100.0000 9,108 | .oovvvvrnen 9,108 | ..ovvvvnnen 9,108 | oo 9,108 | oo [ e 0 9,108 | ..o | cereeerrenrenins | e (VI I 445 | 12/02/2022. | 3FE............
62931*  AA 2 |Topix Pharma Term Ln Nt 1 6.794% 10/31| .. | 09/30/2019. | Redemption  100.0000 3,375 | s 3,375 | s 3,296 | oo 3,298 | oo [ s 77 77 3,375 10/31/2024. | 2FE............
62931* AC 8 |Topix Pharma Delayed Draw Term Ln Nt 1 |.. | 09/30/2019. | Redemption ~ 100.0000 233 233 231 [ i | e . 2 2 233 10/31/2024. | 2FE............
62974@ AA 8 |National Seating&Mobility Inc Term Ln Nt.. |.. [ 09/30/2019. | Redemption  100.0000 4,561 44 4,561 10/03/2022. | 3FE....
62974@ AE 0 |National Seating&Mobility Inc Delayed Dr.. |.. | 09/30/2019. | Redemption ~ 100.0000 1,937 | .. e 0 1,937 10/03/2022. | 3FE............
62974@ AF 7 |National Seating&Mobility Inc Incrementa.. | .. | 09/30/2019. | Redemption  100.0000 3,346 | .o 3,346 | .o 3,296 | v | e | s 50 50 3,346 10/03/2022. | 3FE............
62976# AA 4 |6 .| 09/30/2019. | Redemption  100.0000 8,643 | ..o 8,643 | ..o 8470 | oo 8,327 | cooveeeenenes | e 316 316 8,643 | ..o | cerreereenienin | e (V1 I 773 | 05/11/2024. | 2FE............
NSM Insurance Group LLC Delayed Draw
62976# AB 2 |Ter .| 09/30/2019. | Redemption  100.0000 4431 | 4431 | 4,386 | oo 4,390 | s | e 41 41 AA31 | s e | e (VI IO 238 | 05/11/2024. | 2FE............
NSM Insurance Group LLC Incremental
62976# AC 0 |Term .| 09/30/2019. | Redemption  100.0000 1,533 | oo 1,533 | oo 1,503 | oo TAT3 | e | e 61 61 1,533 [ o [ | e 0 | i 137 | 05/11/2024. | 2FE............
NSM Insurance Group LLC Incremental
62976# AC 0 |Term .| 09/30/2019. | Redemption  100.0000 458 458 449 | s | e . 9 9 A58 | oo | e | e (V1 I 16 | 05/11/2024. | 2FE............
69406* AA 3 |Planview Incremental Term Ln Nt 1 7.29.. |.. | 09/30/2019. | Redemption ~ 100.0000 4,637 | v 4,637 | o 4591 | s 4599 | i | e 38 38 4837 | oo [ e | e (VI IO 269 |01/27/2023. | 4FE............
Pathway Partners Vet Mgmt LLC New DD
70323% AB 5 |Ter .| 09/30/2019. | Tax Free Exchange o 9,962 | .oovvrrec 10,037 | covveervrne 9,962 | oo [ s | e 0 9,962 | ..o | e | s (V0 I 25 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
70323% AB 5 |Ter ..| 07/31/2019. | Tax Free Exchange o 9,409 | .o 9,480 | ..ovvrrnn 9,408 | oo | s . 1 1 9,409 [ | e | e (1 I 45 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
70323% AB 5 |Ter .| 09/30/2019. | Tax Free Exchange ..18,826 1 1 ....18,826 10/10/2024. | 3FE....
Pathway Partners Vet Mgmt LLC New DD
70323% AB 5 |Ter .| 08/30/2019. | Tax Free Exchange o e | s 46,49 | ............ 46,840 | ............ 46,489 | ..o | e . 6 [ I ISP 48,494 | ..o [ s | e (V10 IO 308 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
70323# AB 5 |Ter .. | 09/30/2019. | Redemption  100.0000 2,496 | .o 2,496 | .o 2,480 | oo [ e | e 16 16 2496 | oo | e | s (U I 51 |10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
70324# AC 2 |TermL .| 09/30/2019. | Redemption  100.0000, JESTUTRTORIRORRII RN 11,097 | v 11,007 | v 10,901 | ooverernene 10,902 | ..o | e 195 195 | oo | e 11,007 | oo | e | e (VI IO 629 | 10/10/2024. | 3FE............
71579U AF 2 |Petco Animal Supplies New Term Ln B-1 Nt| .. | 07/31/2019. | Redemption ~ 100.0000 26,342 26,342 20,036 | .ooovrirrinnns 19,032 | cooovenee 7424 | ... 6,293 | ........ 6,407 | .o 7,310 [ [ e 26,342 | s [ | e [ 1,172 | 01/26/2023.
71639 AA 4 |PetlQInc Term Ln Nt 1 7.503% 07/08/25. |.. | 07/01/2019. | Redemption  100.0000 7,831 | v 7,831 | e 7,674 132 | e e 1,831 | e e [ v | s 353 |07/08/2025.
71639% AA 4 |PetlQInc Term Ln Nt 1 7.503% 07/08/25. | .. | 07/08/2019. | Tax Free Exchange o e | s 1,644,619 | ....... 1,673,123 | ....... 1,639,483 (298) | cvvoovvvrrrreiies | e 1,044,619 | i | e | el | 77,845 | 07/08/2025.
Yum Brands New Term Ln Nt 1 3.839%
72584D AE 4 |03/ .1 09/30/2019. | Redemption ~ 100.0000..........ceve. [ worrrrrererneermerinnninns | e 16,007 ..16,007 . 215,543 | 408 | 56 464 03/29/2025. | 3FE....
74966F AJ 2 |RP Crown Parent TermLn BNt 1 4.909% | .. | 09/27/2019. | Redemption  100.0000 62,250 | ............62,250 | ............62,378 | ... 59,449 | ... (114) 2,801 . 20 [ 10/12/2023. | 4FE............
74966U AP 5 |RPIFinance Trust TermLn 6 Nt 1 4.314.. .. | 09/30/2019. | Redemption  100.0000 [ESTURUIN R 178,417 | e 178417 | oo 177,992 | oo 102,460 | oo | e 71 74 1 T ORI I 178417 | o oo | v 0 | e 4,066 | 04/17/2023. | 2FE............
78411E  AC 2 |SpecialtyCare Initial TermLn Nt 1 6.5...... ..107/02/2019. | Redemption  100.0000 7,380 | oo 7,380 | oo 7343 | s 7,350 [ oveceirierieins | e 30 30 7,380 [ v | s | e (VI I 352 | 09/01/2023. | 4FE............
Harmony Fds/Santa Cruz Hids Term Ln Nt
78431@ AA 1 |1 .| 09/30/2019. | Redemption  100.0000 5,690 | oo 5,690 | oo 5,818 | coveeieeireeineineis e | e 71 7 5,690 | .o | cereereeeninnins | e 0 | e 142 | 12/13/2023. | 4FE............
79546K AE 0 |Sally Beauty Holdings New Term Ln B-1 Nt |.. | 09/30/2019. | Redemption  100.0000 JESTUTRTORIRORRII RN 14,001 | oo 14,001 | oo 14,065 | oo 13,267 | oo 756 (22) LS T I 14,001 | oo | e | e (VI IO 498 | 07/05/2024. | 3FE............
SecurAmerica LLC Term Ln Nt 1 8.796%
81389 AA 5 |1 .| 09/26/2019. | Tax Free Exchange. o 3,506 | oo 3,605 | ..o 3,492 | oo 3,493 | oo | s 14 14 3,508 [ .o | e | e (V1 I 262 | 12/19/2023. | 2FE............
SecurAmerica LLC Term Ln Nt4 9.000%
81389 AA 5 |1 .| 09/30/2019. | Redemption  100.0000 3,605 | .oorirnnen 3,605 | oo 3,506 | ovvoirriiiinrineii | e | s 99 99 3,605 | i | e | e (01 4 112/19/2023. | 2FE............
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SecurAmerica LLC Delayed Draw Term Ln
81389 AB 3 |Nt .| 09/30/2019. | Redemption  100.0000 300 300 297 [ e | e . 3 3 300 | oo [ e [ e (01 I 25 | 12/19/2023.| 2FE............
SecurAmerica LLC Delayed Draw Term Ln
81389 AC 1 |#2 .| 09/23/2019. | Tax Free Exchange o 240 242 240 | oo e | 0 240 | oo [ | e (V1 9 [12/19/2023.| 2FE............
81726) AE 1 |Sensata Technologies New 1st Lien Term L| .. | 09/20/2019. | Redemption ~ 100.0000...........cove. [ worrrvrererneernmmerneernns | weveens 4,063,217 | ....... 4,063,217 | ....... 4,044971 | .......... 4,049,906 | ....cooeveirinens | e 13,311 | oo | s 13,311 [ e | e 4,063,217 | oo [ e [ e 0. 146,941 | 10/14/2021. | 2FE............
Sophia LP New Term Ln Nt 1 5.854%
835788 AJ 2 |09/3 .| 09/30/2019. | Redemption  100.0000 ORI N 70,097 | oo 70,097 | v 69,864 | ..cooovvrinnc 66,855 | ......... 3,074 | s 168 3,242 | oo | s 70,097 | oo [ e [ e 0| e 3,095 | 09/30/2022. | 4FE............
84756# AA 4 |Spectra Finance LLC Term LnNt1 6.820 |.. | 09/30/2019. | Redemption ~ 100.0000 FSOTURTRTRPI N 10,914 | .o 10,914 | .o 10,695 | oo 10,718 | v | v 196 196 | oo | i 10,914 | oo | e | v (V1 IO 565 | 04/02/2024. | 2FE............
86738* AA 6 |Sigma Electric Manufact Corp Term Ln A-1 | .. | 07/01/2019. | Redemption  100.0000 (8,136) (G p— (7,972) | oo (8,136) | cvvvvererercerens | revererireeienians (U PPN IR (8,13B) [ .ovveveeerrerirens | rvrererieriinnes | eeeierineninend (1 T 10/31/2023. | 3FE............
Sunshine Sub LLC Term Ln Nt 1 6.768%
86803@ AA 4 |0 .| 09/30/2019. | Redemption  100.0000 8,540 | ..coovrrnee. 8,540 | ..o 8,370 | oo 8,383 | v | s 157 157 8,540 [ ..oovvvrriciinns | e | e (I I 464 | 05/27/2024.| 2FE............
Sunshine Sub LLC Delayed Draw Term Ln
86803@ AB 2 [Nt .| 09/30/2019. | Redemption  100.0000 5,016 | ccoorvrrne. 5,016 | oo 4,949 | e | e | s 67 67 5,016 [ .oveverrreinnns | coverrveieienines | e (V1 I 202 | 05/27/2024. | 2FE............
88632N AJ 9 |Tibco Software Inc New Term Ln B Nt 1..... ..| 07/03/2019. | Tax Free Exchange o 22,288,580 295,868 22,288,580 | ....cvovrenrenes | vrrrerinnnnens | vvreerrinennen0 [ e 637,151 | 12/04/2020. | 4FE....
88870T AG 3 |Tivity Health Inc Term Ln BNt 1 7.354..... | .. | 09/30/2019. | Redemption ~ 100.0000..........ccccee | coveremrmvrenmernerinenes | o 45,073 1,127 03/08/2026. | 4FE............
89158* AC 7 |Touchstone Acquisition Inc Term Ln Nt 1... | .. | 09/30/2019. | Redemption ~ 100.0000 T347 | oo 34T | el 1163 | il 1163 | 2 | i 181 183 11/15/2025. | 3FE............
89416F AQ 0 |Travel Leaders Group LLC Term Ln Nt 1.... |.. | 09/30/2019. | Redemption ~ 100.0000 37,500 5 468 01/25/2024. | 4FE....
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt| .. | 09/30/2019. | Redemption  100.0000 38,696 (218) 2,322 06/01/2024. | 3FE....
US Foods Inc New Term Ln Nt 1 4.046%
90351H AB 4 |0 .| 09/30/2019. | Redemption ~ 100.0000.. (345) 3,948 06/27/2023.
90385P AC 4 |Ultimus Group Midco LLC 1st Lien Term Ln|.. | 09/30/2019. | Redemption ~ 100.0000..........ccccoe. | vererrererrmmermrnvnerns | veveinneeend, 367 | 5,367 | 5,367 | s | e [ v 0 02/01/2024.
Ultimus Group Midco LLC Delayed Draw
90385P AD 2 |Ter .. 09/30/2019. | Tax Free Exchange 0 02/01/2024. | 4FE............
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 2.. | .. | 08/30/2019. | Tax Free Exchange. 52 08/31/2022. | 3FE............
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw |.. | 08/30/2019. | Tax Free Exchange | 0 08/31/2022. | 3FE....
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw |.. | 08/30/2019. | Tax Free Exchange. o 304,665 408 08/31/2022. | 3FE....
WR Grace & Co Term Ln B1 Nt 1 4.082%
929400 AB 4 |0 .| 09/30/2019. | Redemption  100.0000 9,211 317 9,211 04/03/2025. | 3FE....
WR Grace & Co Term Ln B2 Nt 1 4.082%
929400 AD 0 |0 .| 09/30/2019. | Redemption  100.0000 FSOTURTRTRPI N 15,789 543 15,789 | e s 04/03/2025. | 3FE....
98158# AB 6 |Worldwide Facilities LLC Term Ln Nt 1....... .. | 09/05/2019. | Redemption  100.0000 923,828 9,238 . 923,828 20 ] 43,783 | 04/26/2024. | 3FE............
98158# AC 4 |Worldwide Facilities LLC Delayed Draw Te | .. | 09/05/2019. | Redemption ~ 100.0000 327,274 3,273 | oo | e 327,274 | oo | e | e 0. 17,274 | 04/26/2024. | 3FE............
000000 00 0 |Array Canada Inc Term Ln Nt 1 7.181% 0 |A|09/30/2019. | Redemption ~ 100.0000, 563 A0714 | e | e | 0 [ 617 |02/09/2023. | 4FE....
000000 00 O |BurgerKing Term Ln B3Nt 1 4.794% 02/.|A|09/13/2019. | Redemption ~ 100.0000.........cccocv. | worererveernernnerrvernns | 1,428,501 | ...... 1,428,501 | .......1,428,860 | .........1,357,076 | ... 71,749 | coooiierenn(324) [ oo [ e 71,425 | 428,501 | o [ | 0 [ 47,549 |02/16/2024. | 3FE............
68371Y AJ 2 |Open Text Corp Term Ln Nt 1 3.794% 05/| A| 09/30/2019. | Redemption ~ 100.0000 reveernenerenneeniens | e 18,4685 | 18,465 | 118,530 | 1,250 | ((C15) 1 O ISR 18,465 | .o v | erverininereend0 | i 295 | 05/30/2025. | 2FE............
02034# AA 0 |MISYS (Almonde Inc) Term Ln Nt 1 5.756 | D| 08/30/2019. | Redemption  100.0000 50,110 50,110 | oo 49,972 | oo 35731 | 2,588 2,716 ....50,110 O 1,814 | 04/28/2024. | 4FE............
8299999. TOtal - BONAS = BANK LOBNS. ... vttt st aekssess st bbbttt | eoe 66,530,891 | ..... 66,664,017 | .....66,121,652 ...1,516,399 | ......282,527 | .......6,407 | ....... 1,792,519 [ 0]......66,530,891 L0 ] .0 | ..1,967,446 XXX XXX
8399997. Total - BONAS = PaMt 4. e ....522,836,811 |....518,830,070 | ....528,800,841 ..1,981,723 | ... 659,222 | ....... 6,407 | ...... 2,634,538 0 520,801,517 0].2,681,489 |..... 2,681,489 | 21,630,547 XXX XXX
8399999. TO = BONAS. ...ttt snesens st ....522,836,811 |....518,830,070 | ....528,800,841 .. 1,981,723 | ... 659,222 | ....... 6,407 2,634,538 0 520,801,517 0].2,681489 |..... 2,681,489 | 21,630,547 XXX XXX
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statement for September 30,2019 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
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)
Common Stocks - Industrial and Miscellaneous
69120# 10 6 |Owl Rock Capital Corp Com.... ...|.. | 07/10/2019. | Direct 0.950 15 XXX s 14 | i 15 0 14 | i [ | 0 i 1 XXX
69120# 10 6 | Owl Rock Capital Corp Com.... ...|.. | 07/18/2019. | Tax Free Exchange.......c.ccouvncies | oone 2,623,066.000 | ..... 39,999,986 XXX .....39,999,986 | .........23,079,008 | ..... (124,275) | oovovvvvrnvvnnnnns v o (124,275) 39,999,986 . ..1,165,345 XXX
9099999. Total - Common Stocks - Industrial and MiSCEIIANEOUS...........ccc.  worurieeiieieieisieiesete ettt ssensennes | eenesd 40,000,001 XXX .....40,000,000 | .........23,079,021 | ..... (124,275) | wcovevreeeen0 | 0 s (124,275) | ............... 0. 40,000,000 |................ 0 [ (U 0 |..1,165,346 XXX
Common Stocks - Mutual Funds
63867N 21 6 | Nationwide Dest 2055-C (Seed)........ccocuuu. | . ‘ 07/31/2019. | Direct (15) XXX | | sersssessnssissessenss | essrssnesnneenes 0 [ | e [eonnenennsnenees | onsenennne(15) | ovinsnnnens(18) | coviiinninnns 15 XXX |
9299999. Total - Common Stocks - Mutual Funds (15) XXX e, (0 TR | I [PTROTR 0 0 0 0 o0 oo (15) | o (15) [ 15 XXX XXX
9799997. Total - COMMON SEOCKS = PAM 4.t ssiiss st sess s st | erees 39,999,986 XXX .....40,000,000 | .........23,079,021 | ..... (124,275) | oo |0 [ (124,275) | o0 | i 40,000,000 ..1,165,361 XXX XXX
9799999. Total - COMMON SHOCKS. .......uuieuieiiiis i eibiiss sttt | o 39,999,986 XXX .....40,000,000 23,079,021 | ..... (124,275) | covovvvvevennn [0 [ (124,275)| ... ..40,000,000 ..1,165,361 XXX XXX
9899999. Total - Preferred and COMMON SOCKS.......uuuiuiriiiuiiiiiisiiiiiiiins oo sens s ssssssssssensensesnsns | seves 39,999,986 XXX .....40,000,000 .23,079,021 | ... (124,275) | .. . (124,275) ..40,000,000 . ..1,165,361 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks................cceveennee ....562,836,797 XXX ....568,800,841 | ....... 521,390,853 |....1,857,448 | .......659,222 | .......6,407 | ....... 2,510,263 | ..cocoovveeenn0 | e 560,801,517 .0 |..2,681,474 ! 22,795,908 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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statement for September 30,2019 ofthe: NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number off  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
Swaps - Hedging Effective - Interest Rate
Interest 3 Month Libor
Pay Fixed Receive Floating Interest Rate Swap.. | Surplus Note Liability -- Mutual Surplus Note....... FN 13K...|Rate | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 07/18/2012| 12/15/2024 .................| 400,000,000 |  USD (4.566)| .........ccooemvvmmmeees | covvsrrivisssciiccias 101,026,898 | ..o, o] (14,628,924) [ i | e | e | s | o 4,566,705 | .....occoveve. 100/100......
0859999999. Total-Swaps-Hedging Effective-Interest Rate 0 0] ....1,026,898 0 |XX] .....(14,628,924) 0 0 0 0. 4,566,705 XXX XXX
Swaps - Hedging Effective - Foreign Exchange
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Royal Bank of 4.3605 USD
Swap AFS Bond -~ G7T178*AF1......coooeuerciis D1 y Scotland PLC RR3QWICWWIPCS8A4S074.. [ 08/07/2018| 04/16/2028| .................| ....10,355,200 (2.77 GBP) 82,140 524,000 | ... | ccereeii809,168 [ oooovooeoiviiiiirrnns [ v KY X0\ [U (RO IR [N 151,401 | oo 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.106 USD
Swap AFS Bond -- GB09B#AAL...........coovvvererersrcrereseress D1 y PLC G5GSEF7VJP5I70UK5573..... | 06/29/2017[07/19/2023] ..........cocver.| -.....7,998,200 (0.98 EUR)| coevvvevevenererccerens | v w0 129,108 | ..........368,900 | ...| ...oo.een342,253 | i | s 397,600 | ..o [ o ceerenenen 11,985 | 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Royal Bank of 4.298 USD
Swap AFS Bond -- GTA78*AEA.........oooooeveiereciercrcsei D1 y Scotland PLC RR3QWICWWIPCS8A4S074.. [ 08/07/2018| 04/16/2028| .................| ....10,355,200 [VAGETCI=12)! R IS 129,248 | ........524,000 | .| .o 815,659 | i | 372,000 [ oo [ e | s 151,401 | oo 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.255 USD|
Swap AFS Bond -~ GB093H#ABO..........ceverevererererereriaerirens [ (O y PLC G5GSEF7VJP5I70UK5573..... | 06/29/2017[07/19/2024] ................. ] -.....9,140,800 [(IRIASLUL:Y]| SN IS v 145,091 | 421,600 [ | 373,034 [ i | e LAYV VI U INOPORROOORY I 100,190 | covvevvvrverenns 100/QL.......
0879999999. Total-Swaps-Hedging Effective-Foreign Exchange. 0 0]....485587 | ......1,838,500 [XX] ........ 2,340,114 0 |...1,596,000 0 0 ... 480,977 XXX XXX
0909999999. Total-Swaps-Hedging Effective 0 0]...1512485 ] .......1,838,500 [XX]....(12,288,810) 0 |...1,596,000 0 0. 5,047,682 XXX XXX
Swaps - Hedging Other - Interest Rate
Interest | Morgan Stanley 3 Month Libor
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge...........cccooccueuuurecsesccrscsesraceen D1 Rate | Capital Svcs 4PQUHN3JPFGFNF3BB653... | 12/08/2009( 12/10/2019] .................| ..190,000,000 [ USD (3.516)] ...oovvvvvvvvcrrrrrrccns [ coviviviiiivvviiivinnens ..(1,325978) | .........(482,574) [ ... | ...cvueees (482,574) | ... 857,976 | ..oooovevevevererenns [ womemmmmmmmmmmnnmnnnns [ cveresereressrerene [ eovivenns 418,993 | oo 004.......ccocuuee
Interest | Bank of America 3 Month Libor
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge...........cc..cvveeumnrervvvreciniinnnes D1 Rate | Corp B4TYDEB6GKMZO031MB27.. | 12/08/2009] 12/10/2019] .................| ..270,000,000 USD (3.53)] vevevererererrrevnnnns | wvvvmrerereesreninnnns .....(1,912,635) (692,931) | ... (692,931) ] ....1,246,946 595,411 004
Interest 3 Month Libor
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge...........c.ccccccoouuieciinuciccicivccics D1 Rate | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 07/29/2010( 08/03/2020] ................. | ..200,000,000 | USD (3.0042)] ......ccoovrvvreruruucse | covrvvmrmrvrermrvrrrrnns [ v (628,260)| ....... (1,820,183) | ... | ...... (1,820,183) [ ......(895,500) | ...covevvvvvvvvveernns [ v [ v | i 918,605 | ....cccccverene 004...............
Interest 3 Month Libor
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge...........cccocccueuuureciescccicscsraceen D1 Rate |UBSAG......ccn BFM8T61CT2L1QCEMIK50..... [ 01/27/2010{01/29/2020] ................. | 200,000,000 | USD (3.7332)| w.cocvuvrcerevmmuiens | covvercrcrnrnccerinnees ...(1,726,076) | ....... (1,035,819) | .. | e (1,035,819) | ....1,052,016 | ..ooooveeeeevveveeenns [ ommmmmrmrmmmnmrmnnnns [ evvresereseesiiseies | v CYEW (/N [— 004.......cccoueee
Interest | Morgan Stanley 3 Month Libor
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge. Dl Rate | Capital Svcs 4PQUHN3JPFGFNF3BB653... | 02/24/2010{ 02/26/2020 ..150,000,000 | USD (3.7732) ...(1,345450) ] ....... (1,001,670)] ... | ......(1,001,670)] .......736,357 | ..o | oo f v 479,190 004
0919999999. Total-Swaps-Hedging Other-Interest Rate .....(6,938,399)| ....... (5,033,177) |XX] .......(5,033,177) | ....2,997,795 0 0 0f... 2,987,965 XXX XXX
0969999999. Total-Swaps-Hedging Other. ....(6,938,399)] ....... (5,033177) |XX| ....... (5,033,177)] ...2,997,795 0 0 0. 2,987,965 XXX XXX
1159999999. Total-Swaps-Interest Rate. ..(5911.501)] ....... (5,033,177) |XX] .....(19,662,101)| ....2,997,795 0 0 0. 7,554,670 XXX XXX
1179999999. Total-Swaps-Foreign Exchange. ......485,587 | ......1,838,500 XX] ........ 2,340,114 0 |...1,596,000 0 0 ... 480,977 XXX XXX
1209999999. Total-Swaps ....(5425914)] ......(3,194,677) [XX] ....(17,321,987) | ...2,997,795 | ....1,596,000 0 0. 8,035,647 XXX XXX
1399999999. Total-Hedging Effective 512485 838,500 .(12,288 810) 0 |...1,596,000 0 0 .5,047,682 XXX XXX
1409999999. Total-Hedging Other. ....(6,938,399)] ......(5,033177) [XX] ....... (5,033.177)] ....2,997,795 0 0 0. 2,987,965 XXX XXX
1449999999. TOTAL..... (5425914)] ....... 3.194677) |XX] ....(17,321,987)] ...2,997,795 | ... 1,596,000 | ... O 0] 8,035,647 XXX XXX

(a) Code Description of Hedged Risk(s)
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SCHEDULE DB - PART A - SECTION 1

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

1'9030

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




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

Futures Contracts Open as of the Current Statement Date

030

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative | Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule| Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of 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 |Notional Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
Interest
FVZ9...... | ... 2,343 | ....234,300,000 | US Treasury 5yr Note Futures | Bond Portfolio Hedge.............. D1 Rate [12/15/2019|CBT........... 549300EX04Q2QBFQTQ27 |09/15/2019 .....119.9402 | ..... 119.1484 | ....... (109,828) | .vvvvvreererenerinens [ e | eeveeeiseeissinees | e ..(1,855,029) | ...... (1,855,029) | ... 3,608,001 | oo 7/ I 1,000
Interest
TUZ9...... | .. 4,451 | ....890,200,000 | US Treasury 2-yr Note Futures | Bond Portfolio Hedge.............. D1 Rate [12/15/2019|CBT........... 549300EX04Q2QBFQTQ27 |09/15/2019 .....108.1068 |..... 107.7500 | ....... (139,085) | .vvvvvreeererenerinens [ crverirneerseinein | cereeeesesiseinens | oeeeseesssesenins (3,175,842) | ...... (3,175,842) | ..... 6,854,124 | ..oocovvrrris 4| s 2,000
US Treasury Ultra Bond 30-yr Interest
WNZ9.... | oo 66 | ... 6,600,000 | Futures Bond Portfolio Hedge.............. D1 Rate [12/15/2019|CBT........... 549300EX04Q2QBFQTQ27 |09/15/2019] .....195.9091 | ..... 191.9063 | ...cooeeees 4,125 | oo | | [ | oo (264,189) | ......... (264,189)| ........ 101,634 | oo 3 I 1,000
12829999999, TOtal-LONG FUIUIES-HEAGING OfNET. .. .civiiiiieieiiis ittt ottt ees etk £EEE oL L L LR E LRk ekttt | i (244,788) 0 0 0 0 ..(5,295,061)] ...... (5,295,061) | ....10,563,758 XXX XXX
1329999999. Total-Long Futures........ .(244,788) 0 0 0 0| ...(5,295,061) (5,295,061) | ....10,563,758 XXX XXX
Short Futures
Hedging Other
SNZ20JLFK8MNNCLQOF3
BPZ9.....| e 40 | ... 3,095,441 | Bristish Pound Futures............ Private Equity FX Exposure.... [BA1....... Currency |12/15/2019| CME.......... 9 09/15/2019] .....123.8121 | ..... 123.3200 | .......... (1,750) [ oo e [ e | e | e 12,302 | o 12,302 | .o 61,596 | ..cccoverirns 3| 625
SNZ20JLFK8MNNCLQOF3
ECZ9..... | ....... 810 |...112,538,565 |Euro Currency Futures............ Private Equity FX Exposure.... [BA1....... Currency |12/15/2019| CME.......... 9 09/15/2019] ........ 1115 | . 1.0963 | ........ 389,813 | ..o | e | e | e ....1,540,442 | ...... 1,540,442 | ... 1,247,324 | oo KN I 125,000
US Treasury 10-yr Note Interest
TYZ9...... | ... 5,480 | ....548,000,000 |Futures Bond Portfolio Hedge.............. D1 Rate [12/15/2019|CBT........... 549300EX04Q2QBFQTQ27 |09/15/2019] .....131.6300 |..... 130.3125 | ........ 428125 | oo | e | e | s 1,220,133 | ... 7,220,133 | ..... 8,438,688 | .....coooverires 4| s 1,000
US Treasury 30-yr Note Interest
USZ9..... [..... 1,978 |....197,800,000 |Futures Bond Portfolio Hedge... D T Rate [12/15/2019 . 549300EX04Q2QBFQTQ27 |09/15/2019 .....164.6222 | ..... 162.3125 BTLB13 | s |cereeens | e | ....4,568,547 | ...... 4,568,547 | ... 3,045,935
US Treasury Ultra Bond 10-yr Interest
UXYZ9... | ...... 339 | ... 33,900,000 | Futures Bond Portfolio Hedge D1 Rate  [12/15/2019|CBT........... 549300EX04Q2QBFQTQ27 |09/15/2019] .....144.2082 | ..... 1424063 | .......... 10,594 [ oo | e [ e | o 610,850 | .......... 610,850 522,028 4 1,000
13429999999. Total-Short Futures-Hedging Other........ . OO OO OO OT PO OO OO PO O OO PP PO YOO OPPPPPPPRPORPOU INVOTOUOR 888,594 0 0 0 0]..13,952,274 | ... 13,952,274 |...13,315,571 XXX XXX
1389999999. Total-Short Futures........ SR OO OO PO PO PP PO PE OO PP TP PP PO PO P PP PP PP PO PP PP PPPOR PO POPPPPPTOPVRPROROPPRE) ITPTOTONE 888,594 0 0 0 0 [...13,952,274 | ..... 13,952,274 |...13,315,571 XXX XXX
1409999999. Total-Hedging Other s 643,806 0 0 0 01...8657,213 | ...... 8,657,213 |....23,879,330 XXX XXX
1449999999. TOTAL... 643,806 0 0 0 0]...8657,213 | ....... 8,657,213 |....23,879,330 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
GoldmanSachs e e e [
TORAI INEE SN DEPOSIES. ... tterseesteetsesets ettt ettt eh 12 h 2880810 fe08 e 0 h eS8 eE e heEeEee  #44ee8eEeE e EoEEees e e EoeEoE e E 8oL E o 08 eE L6 HeE 42 1€ 0 E oL 0 o080 £E 428401 e 010 o0 £ 08408 £E1eh 4L 8 o0 e 0L E o0 8 o0 8 L0 1eh oLt oe1eEeEnee | €eeheeseE e E oL e oE Do E e oeheEE e E oL E LR LE e E LR £ E L E AR R LR £ SR E R h et (| (L] I 0
(a) Code Description of Hedged Risk(s)
1 HEDGES THE EQUITY RISK OF A LIABILITY
2 HEDGES THE INTEREST RATE RISK OF A LIABILITY
3 REBALANCES PORTFOLIO CURRENCY EXPOSURE
4 REBALANCES PORTFOLIO DURATION
5 HEDGES THE EQUITY RISK OF AN ASSET




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

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exct Traded Derivatives
0199999999. Aggregate Sum of Exchange Traded... RO OO OO P OO PO OO PO PO O PP PO DT OP PO PPPTOON XXX XXX XXX e (0) | ............. | (0) l ...... 894,469 | ..o (250,663) ‘ ........ 894,469 |. 23,879,330 | .o 23,879,330
NAIC 1 Desi
Bank of America Corp........ B4ATYDEB6GKMZO031MB27 | Y. Y. . (692,931) | ........ 0 [ | vevernrereniennennn(692,931) |0 | 595411 | ... 0
Barclays Bank PLC..........ouuiuiiiiiiiieiseieiesis st G5GSEF7VJP5I70UK5573... | Y. Yo | e 635,000 | .o 790,500 |..ccovvenee. 2155500 | oo 715,287 [ e | e 80,287 | i 178,174 . 178,174
Deutsche Bank AG................ TLTWFZYICNSX8D621K86.. | Y. Y. (1,820,183) | ........ 0 [ | evveeeeennenene(16,449,107) | o0 | e 5,485,310 3,665,128
Morgan Stanley Capital SVCS...........ciieiiiiieissiesesesiseeess s 4PQUHN3JPFGFNF3BB653. | Y Y (1,484,244) | ........ 0 [ | e (1,484,244) | e | 898,183 | ... 0
UBS AG BFM8T61CT2L1QCEMIK50.. | Y Y (1,035,819) ........ 0 [ | (1,035,819) | i | 575,766 | ... 0
0299999999. Total NAIC 1 Designation. 635,000 |........ 790,500 |.... (5,033,177) ...155,500 715,287 ..7,732,844 3,843,302
NAIC 2 Desif
Royal Bank of Scotland PLC RR3QWICWWIPCS8A4S074 | Y, Y. ...1,730,000 1,048,000 | ..o | s 0 .1,624,827 |.... R 302,802 | ... 0
0399999999. Total NAIC 2 Designation. RO OO PP P PO PO PO PP TP PO PO P PO PP PO O PP PP PP PO R PP PP PO R RPTPPROPOV FPTTTORROPORIRPOO 1,730,000 ...1,048,000 0] e 0 1,624,827 | ... L0 L0 [ 302,802 | ... 0
0999999999. Gross Totals....... ..2,365,000 | .o, 1,838,500 | ..coovirvniinnns (5,033,177) ...155,500 3,234,583 | ..o (19,912,764) | ........ 974,756 |. 31,914,976 | .o 217,722,632
1. Offset per SSAP No. 64....
2. Net after right of offset per SSAP No. 64 [ T 1,838,500 | ..ccoovvrinennnn (5,033,177)
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statement for September 30,2019 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged by Reporting Entity

Goldman Sachs Group - CME.............cccrvumivreinrierinrniins SNZ20JLFKBMNNCLQOF39.. | SECUMY......vurererirriissciseriieisesisisssssse s ssssss s sssssssassessensas 912828  HA 5 | U S TIEASUIY BillS. ...t sisanssnssssas | sosesessosssessns 1,308,921 | v 1,205,907 | covverririiiene 1,314,259 | 01/15/2025.

Goldman Sachs Group - CBT. ... 549300EX04Q2QBFQTQ27.... | SECUMY. ....ouvveurerrirrerceseiseisess sttt ssss st enens 912828  HA 5 [ U S TIEASUNY BilS.......oeuuiverrirciiciiisiiesie sttt | erssssssesssenes 22,570,409 | ...ccoovvvvrnec 20,794,093 | oo 22,662,463 | 01/15/2025.

Bank of America Corp - OTC.. ... BATYDEBBGKMZOO03TMB27.. | CaSh.......ccovueriiniricrieriiiiiniicsniveiiennsisnssssissiisssnssninnsninnnns | [ GB8Nuiiiiiiiiiisi bbb | i 3,290,000 3,290,000

Deutsche Bank AG - OTC . TLTWFZYICNSX8DB21KBE.... | CaSN........crevrverriiricrieriieiirisnisereninenississisenenensnnnnnennees | | B8Rt | e 21,004,000 | ..oovvoieiririerinnienies | e 21,004,000 | ..ccovorerirns

Morgan Stanley Capital Services - OTC APQUHN3JPFGFNF3BBE53... | CaSN......c.cociiieiicieiicecieeeeeceeneeieseneeeniseesenesnsnisesssnisenenieieies | LGBttt ettt bbbttt b st sttt s et b n st et et s st et anansetesenantens | setereneaeternan 3,529,000 3,529,000

UBS AG - OTC . BFM8T61CT2L1QCEMIK50.... | Cash.... .....1,494,000 1,494,000 | .ovvinennee

0199999999, TOAIS. ....vvurresreeresreserssesssers s e ernneas B I 53,196,330 | ..o, 22,000,000 | oo 53,293,722 XXX

Collateral Pledged to Reporting Entity

Royal Bank of Scotland - OTC... RR3QWICWWIPCS8A4S074.. | Cash.... .....1,730,000 XXX e [ Vi

0299999999, TOAIS. ......vuvrerevrsereseeseeseeeseessesssesesseessesssess s s s es e bbb bbb b e Eseee £1eE8 e R R e RS R R oL £ E R E e AR ER e E 4L E R 1R LR R4 E LR LR R LSRR E LR E LR R AR LR LR R £ R4 E R R R eeEEeeRE oL ERee  1eEReEEeeEEeeRE oL R AL ER R e e R R R LR AR AR LR AR AR bbbt | erbientt et s 1,730,000 XXX XXX XXX




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

SECURITIES LENDING COLLATERAL ASSETS

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

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

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

04012M AP 4 |Argent Securities Inc RMBS Ser 2008-M1 C........ocvvervviiinniniieinierisssnniersssesesssesssessssssessssssesssessssesies | eonernnsnesinns | Mo | v 446,622 | i 446,622 |07/25/2036.......

362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 Cl..........cvvierriiiniieieeieieeiseesse e ssssesensesnees ....1,663,848 | 12/25/2046.......

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

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

81378E  AA 1 | Securitized AB Receivables LLC RMBS Ser.......c.iiuiiiiiiiiiiieissisissssseisssisesssssse s sensnsses 05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUNHIES. ... ... v cevsisnienensnes .3,408,230 XXX
3899999.  Total - Industrial & Miscellangous (UNaffiliBted). ... sbsnesessensanese .3,408,230 XXX
Totals
6599999.  Total - Residential MOrtgage-Backed SBCUMIES. ..............vivreireeiieieieieie ettt ettt es et enseseses | etesssssesseaneess .3,408,230 XXX
7099999, SUDHOIAL = BOMAS........reeoiesiieiiseie et es st erb st .3,408,230 XXX
Cash Equivalents (Schedule E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY......coooiimiimimiiiiisiienisssisssisssesssssssnssens s sesisssissensenns ..8,038,127 10/01/2019.......
9199999.  Total - Cash Equivalents (SChedule E Part 2 TYPE).........vouiierierieiieieiieisit ettt et st sse s ss st snsesses st ensss et snssnsensenns | stessassessssassass .8,038,127 XXX
9999999, TORAIS..... oottt erennieseeni e 11,446,357 XXX

General Interrogatories:

1. The activity for the year:  Fair Value §.....(5,292,265)  Book/Adjusted Carrying Value $.....(5,123,539)
2. Average balance for the year:  Fair Value §.....13,027,630  Book/Adjusted Carrying Value $.....13,375,836
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....3,887,550 NAIC 2: §..
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Statement for September 30, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

gate on Line 10 of the Assets page).

1 2

3

Code

4

NAIC Designation
and
Administrative
Symbol / Market
Indicator

5

Fair Value

6

Book/Adjusted
Carrying Value

Maturity
Date

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

NONE
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Statement for September 30, 2019 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *

Open Depositories
Associated Bank: Green Bay, Wl......cooveinisirieseeienns | evernninennninns | v | s | e | e 25,728,359 | ......... 25777137 | e 25,821,629 | XXX
Axos Bank.... San Diego, CA......ccuevirieeeriseeseeieerienieees ....(686,699) | .. ...(260,028) | .. ..(503,996) [ XXX
Bank of America... . Concord, CA 440,831 .856,146 1,106,257 | XXX
Bank of New York Mellon. o NeW YOrk, NY oo 15,049,857 18,883,231 20,607,471 | XXX
BNP Paribas USA LOS ANGEIES, CA......oniiriirieieiiseiseiinsinens | ceneninsisensens [ e [ eneinessssisessssiees | ceseesssesssesssnsinnenss | oeseees 28,051,131 | ......... 25,550,189 | ......... 25,602,591 | XXX
Chase BanK...........cuivmerermreieeirrereeinsieniens COIUMDUS, OH......oouvieiiririierirereeisnnneries | ceerineenenins | e | e | coeeesesesssssssnenes | e (540,343,117) | ...... (534,954,632) | ...... (514,892,134) | XXX
Fifth THird Bank.............ocveereneeeneeneeinneineiins CiINCINNALT, OH.....couoieeiiieeiieeiscsneneiseniens. | ceeeisrisensens e [ ereineesnsisesiessees | cereeessessseessnssnenss | oeseseees 25,000,000 | ......... 25,038,987 | ......... 25,078,697 | XXX
First Star Bank............c.ccevvevennes CiInCiNNALT, OH.....couvverieriierieriscesnineieniees. | eeverinsenseiens [ [ e | e | e 2,229,545 | ........... 1,424,018 | ........... 1,787,215 | XXX
Huntington National Bank.............cccccccevrieienene ColUMBUS, OH......ooiiieierieceeicnseiniieis [ ereieissisnenns [ eresieininninns | e | seveessssssesesesssssssens | seeveen (32,151,451) | ........ (25,377,290) | ........ (30,012,553) [ XXX
Key Bank..... CaNtON, OH.....couiieiieiierierinreseieiiensesnens | crrnresesiensnis | e | e | oo | ceeresneeens 846,159 | ........... 1,008,984 | ........... 3,669,049 | XXX
National Bank of Detroit..............cccceceveerrrenanne DEtroit, M........coovieicieiicieecceieeeeveeeeeeeeieies | eveieieneteiinns | eevereieseneienes | eeeeeesiseieseseseseniens | cvevereeesesesesesesssens | seeverennnens 818,436 | ..............275,849 | ......... (3,581,079) | XXX
PNC Bank . Columbus, OH.......ccocoueremreerirrnnne 52,755,148 52,577,698 | XXX
Toronto Dominio Bank.. Toronto, CN......ccccevvirunanne 148,077 146,996 | XXX
Univest Bank and Trust Company. . Souderton, PA........cccoevininiririns 594,141 | ..... 596,369 611,369 | XXX
Wells Fargo Bank............ccoccoveeneveeriererneinnnens SOUEION, PA......ooiiiirirneiieineiisssiseiieninees | eeneeiiseissnions [ e [ eonneesesississsssssees | ceseesssesssessessineses | conneenns (5,262,571) | ........ (11,318,349) | .ooovvvnens 457,401 | XXX
0199998. Deposits in.....6 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositories. ........oorerrrerrrrsernereennes XXX XXX s | e | e 128,324 | oo 99,147 | v (103,108) | XXX
0199999. Total Open DepoSItONies. .......cvevvvrereresiiinrnnes XXX XXX ... 0 ... 01... (426,653,829) | ...... (420,712,415) | ...... (391,626,497) | XXX
0399999. Total Cash on Deposit.......... XXX XXX [ 0].. 0. (426,653,829) | ...... (420,712,415) | ...... (391,626,497) | XXX
0599999. Total Cash...........ccovvvviverncn. XXX XXX ... 0. 0. (426,653,829) | ...... (420,712,415)| ...... (391,626,497) | XXX
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statement for September 30,2019 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

Exempt Money Market Mutual Funds as Identified by the SVO

826252 406 [ SIT INVGSIMENL CO TTBASUY THUSL (AIM). - [ [09/30/2019......| 1840 [ [ 6,469,466 7,217 2,433
8599999. Total - Exempt Money Market Mutual Funds @s [dentified DY the SVO.............c...uuiiiiiiiiii 00 800408 18 bbb s | 6,469,466 7,277 2,433
All Other Money Market Mutual Funds

825252 69 5 | S/T InVestment CO LIQUId ASSEL PIVAIE (1 e 30,994
8699999, Total - All Other MONEY MATKEE IMULUAI FUNGS............couiuuiieieieiisiiss it 30000 L1111 BB snsssnnnss | 30,994
8899999. Total-Cash Equivalents e Seeis e s | 6,500,460




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

* 2 3787 2 01950510010 3 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

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

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

1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
......................... 12,402 | .o 10,780 | ... 25,000

2. Commercial Multiple Peril (CMP) Packaged Policies

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

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

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

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

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

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