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Statement as of September 30, 2019 of the NAT'ONWIDE LlFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONOS ettt | eereeeees 33,279,867,549 | ..o | v 33,279,867,549 | ........... 32,348,220,478
2. Stocks:
2.1 PrEfErred SIOCKS. ...ttt nsensnans | ssessessessenens 51,139,354 | .o | e 51,139,354 | covviirinne 37,817,864
2.2 COMMON SOCKS......corerererrerisrssseseseesesssssssssessessssssesssssssssessesssnsssssessssssssessssssnssessessons | ssessesssnees 2,282,782,058 | ....oveveirieeirererrrenne | v 2,282,782,058 | ............. 1,781,925,664
3. Mortgage loans on real estate:
B0 FIISEIENS et | ereneenenes 7,762,799,450 | ...ooveveeeieereereeeereinee | v 7,762,799,450 | ............. 7,764,452,138
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....(15,957,549)), cash equivalents ($.....4,186,853)
and short-term investments ($.....732,535,047)......o..rvoereoeeeereeeeereeeeeeseeeeeeeseeeesesssesssssasens | eeveeesiensiinns 720,764,351 | coveeeeeceeeceeeeeceeeeeees | eveereierenns 720,764,351 | .covuee 1,098,787,897
6. Contract loans (including §.......... 0 Premium NOLES)........cvvvererciereieresessie st | evessssessenns 903,102,564 | .....ccvvrererennn 347,809 | .ooovernee. 902,754,755 | ...coovvvvvee 905,054,998
7o DEIIVALIVES......oooveeerereeiceise ettt enssnes | eeenseeetanees 145,912,511 | oo | cevvieeeineens 145,912,511 | oo 99,992,609
8. Other iNVESIEA @SSELS..........cvuiiciiciiiiiri s | eesiresieniens TT1,752,258 | ..o | e 771,752,258 | ..o 656,805,528
9. RECEIVADIES fOr SECUMHIES........cvuuveeierriiriiiiice bbbt esbestiens | sesiesssesinesienieniaas AT6T | oo | e AT6T |
10.  Securities lending reinvested collateral @SSEtS..........ccuvieiiiiirieieeieeee e | crresesisiesienns 94,553,385 | ....coeveirerereenneneienns | e 94,553,385 | .ovvvviinns 100,594,748
11, Aggregate write-ins for iNVEStEd @SSELS.........cciuiviiieieiceiee e | crersisnienaas 148,352,868 | ....coovereereieiisina (L] 148,352,868 | ............... 226,402,649
12.  Subtotals, cash and invested assets (LINES 110 11)........wrurrenerimmrnsreeerieresensieeeins | veeeenend 46,161,031,109 | .ooovvvvrecrircrenne 347,809 | ........... 46,160,683,300 | ........... 45,020,054,573
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........cceecvees | cerrerrerrirennns 56,007,910 | ..ccovvvrrerrrne 1,042,213 | oo 54,965,697 | ..covvvirrinnns 47,818,613
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccocererrereniies | ovrrerrerriinnnns 23,331,073 | oo | s 23,331,073 | o 26,092,986
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS...........c.cocuiveieiereisisieieserese e sesessssienes | evsesssesssssesens 6,572,585 | ..o | e 6,572,585 | .coocvverirne 16,600,255
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable under reinSUrance CONTACES............o.ccuevevrevriieeereeerereeeienes | cereeveresesesenns 6,491,307 [ .o | ceevereissenenena 6,491,307 | .ccovvevenene 245,623,510
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccccoeveveeens | ovvvereveeinnns 119,105,364 | ....ooovevreeeeecreeeeeeeees | cveereeeiens 119,105,364 | ................ 128,780,823
18.2 Net deferred taX @SSEL...........vrreerieierieriss st ssssssnsns | cesseesssnenens 609,280,433 | ..coovvvvines 122,440,466 | .........o...... 486,839,967 | ....oocovverens 532,938,267
19.  Guaranty funds receivable or 0N AEPOSIL............cccuiuieiieeiiiiieieee et | eerereseaenienans 2,872,769 | ..oeoveeveriereieeeeeieiees | v 2,872,769 | .ooverirrirnns 1,861,490
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............ccccouereverieiieceisieeeseieees | e 12,412,987 | .oooeeeeeseeeeieiees | v 12,412,987 | oo 13,571,782
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested asSets...........ccvirieiinieieieseeiee s | erieissiesienas 246,920,888 | ................ 157,659,886 | ..ooocvevrireas 89,261,002 | ..cvovirrina 40,469,432
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........cvverurirreerereniinsinsiseesssisseseessssssssssssessssssssesssssssssns | essneeees 47,644,933,698 | ................ 281,490,374 | ........... 47,363,443,324 | ........... 46,467,330,231
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........ccccocevees | evvnee 101,678,808,269 | ......cvvevevereierererieins | e 101,678,808,269 | ........... 92,873,973,071
28, Total (LINES 26 GNA 27)......curreerirrerrirerinrisreseeeeseesesssssssssessessssssesssssssessessssssessesssssssssessasssnssns | sesssenns 149,323,741,967 | ..ocvvvvrnene 281,490,374 | ......... 149,042,251,593 | ......... 139,341,303,302
DETAILS OF WRITE-INS
1101. Derivative collateral and reCeIVADIES.............coveveveiecveecececeete ettt | evereraesesnns 148,352,868 |......ccvvveererirerereiiieiiriens | ceerieieiins 148,352,868 | ................ 226,402,649
1102, oottt
1103, ettt | ieeb ettt ntnt s | eestenss st snnnt e nnntn | eesteess ettt (O
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LIN€ 11 :@DOVE).......ccuerreirmersererinrressseessnssssssssnenss | ovnessseeeens 148,352,868 | .....ooooovreiirinrinii (V[P 148,352,868 | ......ccoco... 226,402,649
2501. Accrued fees and OthEr @SSELS...........ccovueviicueieecieeeece ettt eneass s tens | caevesassesenanans 84,247,835 | ..o | v 84,247,835 | ...coovvrae. 35,456,265
2502. Cash value of corporate OWNEd INSUIANCE...........cccvueviviveieieieiieie et ssesns | sssessesssessesaens 1,541,197 | | e 1,541,191 | oo 1,541,191
2503. Deferred SOfWArE COSES..........rvumrremrrrmrererireesseesseeessseneseessssssssssssesssssssessssssssssssssssssns | sosessssssssnees 83,660,317 | ..ovvvrerernns 83,660,317 | coeoovvrreeercrirerreseennd O
2598. Summary of remaining write-ins for Line 25 from overflow page........c.ccccueeveererersesieiens | cveereeseiennenne 771471545 | ..o 73,999,569 | ..oovveveran 3,471,976 | oo 3,471,976
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE).........ccweuiverrrereresisenessnssensssssessnnes | corensssseenns 246,920,888 | ...t 157,659,886 | ....coccvervinenns 89,261,002 | ....cooovvvrennce 40,469,432




Statement as of September 30, 2019 of the NAT'ONWIDE LlFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....35,642,056,992 less §......... 0
included in Line 6.3 (including $.....68,931,538 MOACO RESEIVE)..........cuuevmeeeceeieereeeie e iessssssssssee s ssss s sssssss s sssssssss s sss e sessssens 35,642,056,992 ..34,814,714,724
2. Aggregate reserve for accident and health contracts (including $....32,007,619 Modco Reserve). ....42,348,206 30,606,889
3. Liability for deposit-type contracts (including $ ...3,363,021,105 .3,836,724,776
4. Contract claims:
41 ....64,029,490 56,127,721
4.2 Accident and health ....93,535,824 ....100,968,106
5. Policyholders' dividends/refunds to members $.....45,050 and coupons §.......... 0 due and UNPaIQ.........cocrvreurerienireiereineeneinseeeieines | vereeseenesseenisenesnessnsens 45,050 | oo 34,973
6.  Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:
6.1  Policyholder's dividends/refunds to members apportioned for payment (including $.....590,832 MOdCO)...........ovoevvrmremeineirnnins | corrreiniieiiinsinns 39,998,353 | ..o 41,837,499
6.2  Policyholder's dividends/refunds to members not yet apportioned (including §$.......... 0 MOACO).euerveerrererrereeeeeeseessesesseseeans | wreeesessesssssssessesessesssessessasssness | stesssssessessnssessasssssssssassnsnness
6.3 Coupons and similar benefits (including $.......... 0 Modco).....coorverrerrinnns
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.....30,631 accident and health PremiUmS...............oc.evuecueerveereeeeeeeceeeeeeeeeeeeeeeeeeeseeseesseeseesensseses | eeveeessesssesssensennes 3,535,633 | oo 3,301,970
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONIACES............cccviviiiieiieieiscte ettt bttt s s bbb st snsns | ebsessssesses e s s sessesessssssssessesnsas | oebssessessssssssssessss st st es s s bnes
9.2 Provision for experience rating refunds, including the liability of $.....2,530,874 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act.............coocveiiveeiecieceieiieees | e 2,530,874 | ...ovvereeee 2,303,942
9.3 Other amounts payable on reinsurance, including $.....856,613 assumed and $.....24,821,930 ceded...........cocorruernrernernenenens | covvnereiieiseineinns 25,678,543 | ..o 23,491,401
9.4 INtEreSt MaINENANCE RESEIVE. .......ouiiuieriiei ittt b st s bbbt | ettses s st bbb s st st | sestsssssesss e b s bbbttt et
10. Commissions to agents due or accrued - life and annuity contracts $.....6,499,174, accident and health $.....8,893,295
and deposit-type contract funds $.....3,273,439 ....18,665,908 16,520,995
11. Commissions and expense allowances payable on reinsurance assumed. ..3,077,849 7,246,234
12, General EXPENSES AUE OF ACCTUE............cveuriteiieieiieieeie ettt ettt bbb s bbb s bbb bbb bbb s bbbt bbb sees ....13,199,311 80,795,002
13. Transfers to Separate Accounts due or accrued (net) (including $.....(1,475,848,360) accrued for expense
allowances recognized in reserves, net of reinSUred AlIOWANCES)..........ccuiveieiciiicieeesse ettt bes s sssns | svessssessesinens (1,602,338,860) | .......cocvvve (1,625,405,925)
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........c.eviiieeiicieicieie et sssenes | sraessessssenses s essenes 5,776,243 | oo 6,880,508
15.1 Current federal and foreign income taxes, including $
15.2  Net deferred tax liability...........ccooverereesiererisiieinn. .
16, UNEarned INVESIMENT INCOME. ...ttt £kttt enia | ebsenbenbssbesbens s baeed 4,021,639 | .o 4,584,235
17. Amounts withheld or retained by reporting entity @s agent OF trUSEEE............c.iueieiciiie e | srressesisssnses s ssenes 6,155,805 | ..oovocvereiereinan 6,551,784
18.  Amounts held for agents' account, including §.......... 0 agents' credit balances...
19.  Remittances and itemS NOt AlIOCALEA. ..........c..iuiuuririieiei it bbbt
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22.  Borrowed money $.....198,425,000 and interest thereon $
23.  Dividends to stockholders declared and UNPAI.............ccoueieiiiniieieiiieieie sttt
24.  Miscellaneous liabilities:
24,01 ASSEE VAIUBHION FESEIVE. .......euveiiieaisiiiee sttt bbbttt | siesbeieninsssebaeed 408,091,936 | ....covvvvrerrrinne 372,052,839
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES.....vvveeeireireiiisrieie ettt sss e sssssssessenns | sressessssessessesssassesses 155,017 | coveeeereeeeiens 131,501
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers
24,04 Payable to parent, subsidiaries and affliates..........ccccvvieiiiiiieiciee s
24,05 Drafts OUESTANGING.......v.cvivieeisiesiieiieiieisieie ettt s bbb s sttt en st
24,06 Liability for amounts held under uninsured plans. .
24.07 FUNAS eld UNGEE COINSUIANGE. ........couvuurerierricieiserieeieises sttt | soesineieniensneinees 901,339,520 | ..covvverrrrrrines 869,743,040
24.08 Derivatives 20,300,910
24.09 Payable for securities ..243,819,300 157,726,587
24,10 Payable for SECUMHES IBNAING.......c.ccieviiireieiite sttt b bbb ae bbbt s s b bbb s b b saebenes 94,880,093 ....100,873,256
2411 Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eren
25. Aggregate write-ins for liabilities ..216,839,045
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 40,012,514,511
27.  From Separate ACCOUNES SEAEBMENL...........ccoiiieiiiicicte ettt a ettt a bbb st sn st snsenenas | srssberensesens 101,678,808,269
28. Total liabilities (Lines 26 and 27) 141,691,322,780 .132,496,216,530
29. Common capital stock 3,814,779 3,814,779
30. Preferred capital stock
31.  Aggregate write-ins for other-than-special surplus funds (]
32, SUIMIUS NOLES......ouevveiecece ettt s s e s et s s bbb s e s s s st st b bt ses e et s s st st n ettt s e naes 700,000,000
33, Gross paid in and CONTDULEA SUIPIUS............evuevirereere ettt sttt bt s s b st b s s s st tess s b neenen ...1,398,017,274
34. Aggregate write-ins for special surplus funds..
35, UNQSSIGNEA fUNAS (SUIMDIUS). ... vvorererrrrerriseesesissiseissesssessesess st ssess s st ess s ssesssssses st et sses s sses st st s bbb s st ...5,249,096,760
36. Less treasury stock, at cost;
36.1 .. 0.000 shares common (value included in Line 29 §.......... 0) vttt ettt ns | Sestns Rt n st s st s st ntes | entsnesessant e st st st
362 .. 0.000 shares preferred (value included in Line 30 §.......... 0) vttt ettt s | sesten s e Rt s sttt en s tans | estnees st s sttt s st
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $ 7,347,114,034 6,841,271,993
38. Totals of Lines 29, 30 and 37 ...7,350,928,813 .6,845,086,772
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) ...149,042,251,593
2501. Derivative liability @CCTUBH INTEIEST.........cuvireieirisieeeis sttt ss et n et ennennenns | sesessesnesnssesseenntessenns 677,539
2502, LOSS FECOGNILION FESEIVE........cvvuiveiiseieteiseteisssesessssstesesseae s ess st eses s s es st se s b s st et e sse s s s s bR s s e se s bbb bR st s b s E st s et s s st s s b e 4,775,000
2503. Reserve for escheat funds 35,165,153
2598. Summary of remaining write-ins for Line 25 from overflow page 176,221,353
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... .. ruuerereresirssesseisissrsssessessssssesessssssesssssssssesessenssssssssesssssssssssssssssssessesssssssssenss | sesessssssesssssnenns 216,839,045
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)
3401.
3402. .
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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Statement as of September 30, 2019 of the NAT'ONWIDE LlFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

1. Premiums and annuity considerations for life and accident and health Contracts.............cccocvieienicieieieeeieeeeseeeens | e 7A472,448672 | ........... 6,548,176,922 | ........... 9,827,966,018
2. Considerations for supplementary contracts with life CONINGENCIES..........ccucviiriieieiie s | v 149,737 | oo 920,853 | ..covcriiiinne 1,076,014
3. NEtINVESIMENT INCOME. ...ttt bbbt | cbineiieees 1,364,913,646 | ........... 1,498,529,619 | ........... 1,927,293,419
4. Amortization of Interest Maintenance Reserve (IMR) ..(2,057,331) | .... ....(858,402)| .. ...(1,168,357)
5. Separate Accounts net gain from operations excluding unrealized gains or losses.
6. Commissions and expense allowances on reinsurance ceded ...61,406,528 | ................ 80,081,624
7. Reserve adjustments 0N reiNSUrANCE CEABM. ........c.vuiiueiriiiiiieieieisis et bbbt bbbttt 4415141 | oo (11,108,592)
8. Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees

fTOM SEPArAE ACCOUNES.......cvvviriiiieiie ittt bbbt entensenas | essssnis 1,415,465,324 | ........... 1,410,417,812

8.2 Charges and fees for depoSit-tyPe CONMTACES..........cc.eireiiuiiieieicires et ssesees | ebsessssessessessssessesesnsens | ensessessessssessessnsssensesaees

8.3 Aggregate write-ins for MISCEIlANEOUS INCOME...........cvviriiiieieieiiisie et sse s nsessens | srsssessessnes 249,648,947 | ....ccou.. 225,642,133
9. Totals (Lines 110 8.3).....cevvurrrrmrrrneirrrirerineirneinees 10,563,122,456 9,748,650,606
10, DEAN DENEMIS. ...ttt | erbeniene 424,290,414 | .............. 407,253,491
11. Matured endowments (excluding guaranteed annual pure eNAOWMENES)..........cccueueiirrnieiieiene e seessssseeessssessesesens | sresesssssssennes 1,245,417
12. Annuity benefits ..1,421,063,659 . .1,869,703,559
13. Disability benefits and benefits under accident and health CONractS.............cccvueeiiciricicecee e | crereneresinenns 3,225,345 | ..oooereeen3,885,511 | o 4,835,580
14. Coupons, guaranteed annual pure endowments and similar benefits

15.
16.
. Interest and adjustments on contract or deposit-type contract funds
18.
19.
20.
21.
22.
23.
. Insurance taxes, licenses and fees, excluding federal income taxes..
25.
26.
. Aggregate write-ins for deductions.............cccovrerrrirrisrenrinns
28.
29.
30.
31.

32.
33.

34.

35.

36.
. Netincome (Line 35).......cccovvrrveererrviriinnnns
38.
39.
. Change in net deferred iNCOME taX..........cooovrerrerererenreeriinnens
41.
42.
. Change in reserve on account of change in valuation basis, (increase) or decrease.
44,
45,
. Surplus (contributed to) withdrawn from Separate Accounts during perlod
47.
48.
. Cumulative effect of changes in accounting principles...
50.

51.

Surrender benefits and withdrawals for life contracts
Group conversions

Payments on supplementary contracts with life contingencies
Increase in aggregate reserves for life and accident and health contracts
TOtAlS (LINES 1010 19)....uieiiecicteees ettt ettt sttt ettt e ettt n et tanes
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
Commissions and expense allowances on reinsurance asSUME............cvcueveveeerrrererinseresseesseessesesenns

General insurance expenses and fraternal eXpenses............cc.cc......

Increase in loading on deferred and uncollected premiums............
Net transfers to or (from) Separate Accounts net of reinsurance

Totals (Lines 20 to 27)............
Net gain from operations before dividends to policyholders and federal income taxes (
Dividends to policyholders and refunds t0 MEMDETS...........ccriiiririnrinrieiesesss st
Net gain from operations after dividends to policyholders, refunds to members and

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

before realized capital gains or (10sses) (Line 31 MINUS LINE 32).........cririurimirnrirrereieeensiseseessseseesssssssssssssesssssssssesssssssenns
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....1,998,744 (excluding taxes of $.....(325,293) transferred to the IMR)
NetiNCOME (LINE 33 PIUS LINE 34)......euerierieireiieeieieeseise sttt

CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, DECEMDET 31, PHOE YEAT..........cvucvereiereiieeieiseeeie ettt ettt ettt b st et b bt b s e aes

Change in net unrealized capital gains (losses) less capital gains tax of §.
Change in net unrealized foreign exchange capital gain (I0SS).........cccccovvevivcveeiverennnnen
Change in nonadmitted @SSets............ccccevevereeniieiesiee e

Change in liability for reinsurance in unauthorized and certified companies..........

Change in asset valuation rESEIVE...........c.cceriiveiiciesiee e
Change in treasury StOCK...........cccovvvvererieniieeseeeecee s

Other changes in surplus in Separate Accounts Statement....................
Change in SUrplus NOtES.........coveeveeveveeerereseieseeeninas

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

51.3 Transferred from capital

51.4 Change in surplus as a result of reinsurance

....56,591,115
2,424,520
.............. 320,503,667

11,458,319,973
77,504,396
...3,122,319
....135,839,312

497,015,706
6,224,441
237,619,463
...41,189,738

(

o (84.279)] ..
2,360,276,433) | ...
..(178,028,080) | ...

......... 10,678,101,361
..479,809,736
18,404,014
..208,543,358
32,870,162

(241,477 .
.(2,298,614,904)| ..
(259,493,480) | ..

......... 14,696,730,292

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

..9,871,593,118

8,859,378,770

12,945,501,269

691,629,338 | ... ..889,271,836 | .. .1,049,987,373
27,770,013 | oo 31,733,120 | .ccovcvencne 40,179,517
663,759,325 | .............. 857,538,716 | ........... 1,009,807,856
(57,248,464) | .ocooovvrivrrienns 819,317 | oo 63,679,624
.............. 721,007,789 | ..............856,719,399 | .............946,128,232
(334,706,523) | .... .(448,090,442) | .. ...(235,079,568)
386,301,266 | .............. 408,628,957 711,048,664

........... 6,845,086,772 cerennnD,949,323,388
.386,301,266 711,048,664
216,210,413 ...(306,554,059)

...... (955,951 ....2,564,370

(21,760,084

) o
(37,402,740)] ...
)
)

..71,786,891
...(6,045,696)
....(42,548)

52. DiVIAeNdS 10 STOCKNOIABTS..........cvvvrveiiicieicicteieeee sttt b st a s e s s s st bensetensns | stesessssesssssesessesessssnsesans | essssessssssesessesessssssesansets | nesessssssessssesessnsnssssnsesenns
53. Aggregate write-ins for gains and losses in surplus ....(558,750) | .. ....(80,560)
54. Net change in capital and surplus (Lines 37 through 53)..........cccorurenrurrirninenrenierneieeseeseesssssseesssssssssssssessssssessessesssnsnes | enseseeennes:D09,842,041 | toiiirinnnns 483,741,935 | ..ccovennn 895,763,384
55. Capital and surplus as of statement date (LINES 36 + 54).........ccccoereiriiriviieiieieieeee ettt sssesaens | evesseses 7 350,928,813 ........... 6,433,065,323 | ........... 6,845,086,772
DETAILS OF WRITE-INS
08.301.  MISCEIANEOUS INCOME........oucveiiieeiicie ittt bbb bbbttt en s senssssensants | suessasssesans 249,648,947 | ............. 225,642,133 | ..coovnene 261,552,644
08.302. ottt R AR R AR AR R AR s bt Rt b b ntnns | ehsestentes st st s stentnties | essesiestense s essensessensents | srsestensest sttt
08.303. oSSR AR AR bbb bR s bttt stenes | srsestensen b s st tes e ntentns | ees ST TN
08.398.  Summary of remaining write-ins for Line 8.3 from OVErfloW PAGE........ccceueviiieiiccicee et sssevenns | ereresieae s esese s 0 0 | 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... 249,648,947 .225,642,133 | .. 261,552,644
2701.  Reserve adjustments on reinsurance assumed 190,703,890) | .... .(271,098,389) | .. ..(351,619,433)
2702.  Change in contingeNnCy rESEIVE...........ccevvrverirerireerererereinnans ...(8,808,137)] .... .(6,311,621) | .. ....6,638,541
2703.  Net investment earnings on funds withheld by ceding company... ..24,155,529 | ... 14,711,259 ..20,168,100
2798.  Summary of remaining write-ins for Line 27 from overflow page.. ..(2,671,582)] .... 3,205,271 | .. ....3,347,825
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)......... 178,028,080) .... .(259,493,480) | .. ...(321,464,967)
5301.  Adjustment to initial commision and expense allowance... ..(488,250) | .... +.(558,750) | evovverrerererinn (745,000)
5302.  Change in prepaid PENSION COSL........cccviiuiiiriieiieie ettt bbb bbb s s bbbt s s s s snaebnns | srebessssssessssesessnsesessnsesens | ens 664,440
D303, SRR E bttt entes | Hessentensnssenten s ssensentnns | aree ST
5398.  Summary of remaining write-ins for Line 53 from OVEIflOW PAGE..........cceveveririieieiesetere et sssnes | eevessesssssssssesessssessenes 0].. 0 | 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)......coruirurrrrerririerssressesssssssseessssssssssssssensasssesasssnsssssesssnssssssssens | ssesssessassansanens (488,250) | ...oooverrrrrennns (558,750) | ..vvoeveererrerianes (80,560)

Qo4




Statement as of September 30, 2019 of the NAT'ONWIDE LlFE 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.viuiuriiir ettt ensenns | sebsesinenas 7,473,817,166 | ............ 6,510,588,826 | ............ 9,812,078,058
2. Netinvestment income... 1,374,508,770 1,486,208,873 ...2,040,926,270
3. MiISCEIIANEOUS INCOME......vuerieecereiseiseseteise ettt b sttt | fnbssesenes 1,992,806,839 | ............ 1,785,282,536 | ............ 2,329,057,687
4, Total (LINES 1 tTOUGN 3)....ooiieecieeiieiieiee sttt bttt enssnns | sinnssnes 10,841,132,775 | ............ 9,782,080,235 | .......... 14,182,062,015
5. Benefit and 10SS related PAYMENLS.........cccuiiiieiiieiieieere ettt snsentenae | sresieens 10,775,599,562 | .......... 10,328,546,600 | .......... 13,946,830,213
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........ccvevcveeieevecvrerrieriens | cvereians (2,383,343,498) | ........... (2,404,365,702) | ........... (2,605,667,901)
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS...........coveveiiiriieieesseie s essissesesseienns | ceseenssennes 615,385,122 | ...coovvvvee. 415,598,999 | ............... 709,479,224
8.  Dividends paid t0 PONCYNOIAETS.........ccuriiieiiicieieicies ettt bbbttt sessnsesanans | sesesessnsesesans 29,599,082 | ....ccovevnae 32,995,840 | ..covvvnnnn 45,270,699
9.  Federal and foreign income taxes paid (recovered) net of $.....12,008,985 tax on capital gains (losses)... (65,250,472) | .... ....(37,092,065) (73,633,599)
10, Total (LINES 5 throUGN 9).......eureuieieeieiiecireieiie ettt ettt ettt ens st | sreesninees 8,971,989,796 | ............ 8,335,683,672 | .......... 12,022,278,636
11.  Net cash from operations (Line 4 MiNUS LINE 10).........ccccuiueriiireiiiieiiereeeessee st be s snens | eesesesinas 1,869,142,979 | ............ 1,446,396,563 | ............ 2,159,783,379
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS. ..ottt ettt s sttt | sesesbinnees 2,683,630,527 | .....coeee. 2,526,225,998 | ............ 3,365,768,730
12.2 Stocks 40,349,082 561,075 | cooovvererrrrriennne 565,925
12.3 Mortgage loans ....560,055,091 | ...............486,040,211 | ......co.cc.... 579,851,781
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12,5 Other INVESIEA @SSELS.........cuuieieciriieieie ittt bbbttt entenbnes | sbiessesiesians 267,070,154 | ..coovvvienee 57,316,503 | ...ocvvvene 73,650,914
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVestments............ccoccevvevveeevcveeevceeeseei | eeeeeiieveeens 1,077,237 | oo (615,880) | ...cvevevrenee (2,540,118)
12.7  MISCEIIANEOUS PrOCEEAS. .......cvvuevieieiiiiise ettt bbbttt s st s s bensessens | ersssssassans 170,540,999 | ..o 251,665,559 | ..o 680,066,884
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvucveuierieieireeee ettt sesss s ssssessessnsnes | evessessnes 3,722,723,090 | ............ 3,321,193,466 | ............ 4,697,364,116
13.  Cost of investments acquired (long-term only):
1311 BONAS...o.vvoieeiieieciee ittt ss bbbt | sbsesbinenes 3,676,607,090 | ............ 2,462,255,365 | ............ 4,498,902,784
1312 SHOCKS .ottt | Srnstnntnees 430,943,195 | ..o 384,227,925 | ... 607,906,214
13.3 MOMGAGE I08NS........covvreiiiie ettt st | srnssnssnnes 562,839,407 | ............... 618,117,170 | c.oovvvnnne. 761,809,525
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13.5  Other NVESIEA @SSELS.........ovuiieeiieiiiei sttt | senssnssenses 205,789,689 | ......ccevnne. 176,717,875 | ... 439,026,317
13.6  MiSCElIANEOUS @PPIICALIONS. .......cvveiriirieiieiciesieie ittt es s sensesennts | deressnsassans 417,772,419 | .o 152,480,232 | .ovovrviees 171,438,836
13.7 Total investments acquired (Lines 13.1 to 13.6)... .5,293,951,800 3,793,798,567 ...6,479,083,676
14.  Netincrease or (decrease) in contract 0ans and PremiUm NOLES..........cvieieiiinieieeissse e ssssssenses | sesessesessssenns (2,306,888) | ......cvvveee. (28,774,052) | ...cvvvvvrnnn (35,799,607)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LiNe 14).........ccoorrrnrrrinenerriinenereesseseeseiseisseseesssseess | ceeseeneees (1,568,921,821) | ..ovvenenee (443,831,049)| ........... (1,745,919,953)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUrPIUS, 1SS trEASUNY SLOCK...........cccciiiiriiiiicieiccieiee sttt b e sessnaess | etesebesessesessssssessssebessnens | srevieresessnanes 49,000,000 | ....coevnee 435,000,000
16.3 BOITOWEA fUNGS......ooovveieeiiiiii ittt nbtnns | eebbnssnseas (154,321,082) | ....ovvvnve. 184,042,974 | ............... 364,779,456
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............o.ccvvvierieererrereeeeeeeeeee e | eveeverinnens (473,703,671 | ..cvvveeee (555,370,922) | ............... 228,069,591
16.5 Dividends to stockholders
16.6  Other cash provided (PPHEA)..........cuueriueriuerirerierisrrieieisiessess bbbt | eebssssssisenes (50,219,950) | ...covvvvnnee. (438,527,038) | ....c.coonvene (306,916,405)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | c.ccccouueeeee (678,244,703) | .............. (760,854,986) | ............... 720,932,642
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccovvevvverens | verrernnenns (378,023,545) | ..ovvvvvnnnee 241,710,528 | ............ 1,134,796,068
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YEAN.......vuuiieeiiriieiiesiesies sttt sttt ss st enstns | sbsesssnsses 1,098,787,897 | ...coevvernnne (36,008,171) | cevovvrrerrenne (36,008,171)
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiirieiireirieiieiieiiecieeisse sttt sttt sntens | sbessnesnnees 720,764,351 | ....cccvunve. 205,702,357 | ..ovvunee. 1,098,787,897
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond investment. 317,507,735 | 479,572,950 | .ccovovrernnne 572,838,057
20.0002  Intercompany transfer of securities 5,990,125 [ .oveoveeeeeeveesereeerieienes | ceverereeins 108,324,220
20.0003  Exchange of bond investment to equity investment 37,945,740 | ooverieeen ATBTT4 | 1,175,774
20.0004  Tax credit commitment liabilities..........c..coovrenrenees ...897,021 17,032,133 | ..... .A7,941170
20.0005 Capitalized interest on mortgage loans. 7,757,266 4,380,659 | ..o 6,554,677
20.0006 Capitalized interest on bonds................ 1,082,353 1,248,317 | 1,764,939
20.0007  Intercompany tranSfer Of MOMGAGES. .........ewuurvrrrrrerirrerrreeeeeseessee st sssesssssessesssssssessessssssessessssssessessasssnssns | sesessesssssessessssssessessanssnes | sesssssessessnsssessessassesnssans | sesessasssseans 154,966,753
20.0008  Real estate OWNEA trANSTEN..........cccvuiveeiiiieieicicecee ettt ssessssnsanes | svessssssssessesssssssessessnseniens | evsesessnsenesss 3y D03, 70D | ovvvrivevsernsas 3,903,765
20.0009  Exchange of equity investment to equity INVESIMENE .......ocoiiiiniiiiss s ssnssnessesnsensns | senesesssssaseans 25,381,344 | .o |

Qo5




Statement as of September 30, 2019 of the NATIONWIDE LlFE INSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer:t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHTIAL ... e revveri ettt ettt ssnsses | sesessessasssessassansnssestenssnssessessanssnssns | fessnssossunssnssessnssnssastanssnssessansunssess | nessessssonsssssessansunssessasssnssnssansensaness
2. Ordinary life INSUFANCE.........cvveurverereicrieriseei it ent s sensiens | essssessssessssessesesens 509,997,354 | ......ovvvererrreriinenens 489,267,912 | oo 670,575,877
3. Ordinary individUal @NNUIIES............evererrierireirieiecinsise et sseesssssssssessesssssssssenss | sesessesssssssssessssseses 3,443,908,432 | ..o 3,097,646,095 | ..o 4,272,075,182
4. Creditlife (Group and iNAIVIAUAI...........ccviirieieiiieieie st sessssesses | stsessstessessesssssssessesssssssessessssessessesse | sassesssssssessessessssessessessssessessessnsassess | stessessessessssessesessssessessessnsassessessnse
5. Group life INSUMANCE. .......c.cvveveevcrcee ettt ess st ssss s saenas | sevssssesssssssesessisseseeses 726,358,163 | oovovveeeeeerieis 506,147,118 | oo 1,314,888,488
8. GrOUD @NNUIIES. ....vevevverceeririsciiitits st es st | eesssesssessisaneseenes 3,265,618,368 | .....coovvvrirrrricninne 2,914,815,392 | ..o 4,192,447,323
7o ABH = IOUD ettt | bttt 332,536,854 | ..o 224,263,449 | .....ovvvrrnnn. 282,318,333
8. A&H - credit (Group and iNIVIAUA)...........cccvevirireiieeee et besssesens | cresissesssssesessesessssssessssebessssssesssnses | sbessssssessssesesssesessssesasassesesssesassnses | sbesesssesassssesessesessssssesassetesessesessnnes
0. ABH = OlNBI ..ot | reese et 3,732,738 | oo 4,534,897 | oo 6,672,173
10.  Aggregate of all other iNES Of DUSINESS........c.ccviuciiicieice e sseiens | cresssssresesseaesssssessnseressnsesessnaesened 0 | oot 0 | oo 0
11, Subtotal (LiNes 1 through 10)..........veuirierieriieieriseeesssesesieesessesssssssseses | cosseessssssssessessons 8,282,151,909 | ...vcvvrvrvircrircninne 7,236,674,663 | ....coovvrrrrrinns 10,738,977,376
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY).........cviviiiirieeiieiicieceiceicies et testese i | eeveessssssesssssssessesessessessssssssssssessess | stesssssesssssssssssssassesssssssessessssssassns | sesessessssssessesesssssssssssesssssssessessssones
13, Subtotal (LINES 11 troUG 12)..........cvuumircrierireiieeisesiesiee s sssssessesses | cosseessssssssssssessons 8,282,151,909 | ...vvvvvrricrrrcrinne 7,236,674,663 | ....ccoovvrrrerrinns 10,738,977,376
14, DepPOSIt-tyPE COMIACES.......cvevirireiiietsiscteieicte ettt benns | sbsnsesessnsessssnsesensnsenas 676,000,000 | ..covererieeeriee 46,180,000 | ..ooovoverercere, 1,460,499,569
15, Total (LINES 13 @N 14)......cccuirirriiiirieiiincriirieiessseses st esessenssssssssnins | cossnesssssssssesenessons 8,958,151,909 | ...occovvrrrrerrrrcnenns 7,282,854,663 | .....ccoovvrvreriinns 12,199,476,945
DETAILS OF WRITE-INS
F00 T, oA Rttt s ek eesennenaes | HeseteEees et R e R Rttt es st e ten e snenne | enteeseeaetes ettt ns ettt s st et entens | chesensee et et sttt
1002, oottt | Heeeb RSkt | SERE LR | Hesee R R
1003, oot eee et R R R | 4R RS R | SRR RS Rt | HesieeR et
1098. Summary of remaining write-ins for Line 10 from overflow Page..........cocvveieenenieieiniinies | o [0 TN 0 | oo 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LIN 10 @DOVE).....cvurruieireurisrrereeisissrissessissessssssnsnsss | sesesssssssesssssssssessssssssssssssssssssssesns [0 O 0 ] e 0
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Statement as of September 30, 2019 of the NATlONWlDE L”:E |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle), a wholly owned subsidiary of the Company, is an Ohio domiciled special purpose financial captive
insurance company. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the Department, Eagle has applied a prescribed
practice that decreased the subsidiary’s valuation by $431,221,243 and $183,179,487 as of September 30, 2019 and December 31, 2018,
respectively.

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

SSAP F/S FIS

# Page Line # 2019 2018
Net Income
Nationwide Life Insurance Company state basis (Page 4, Line 35,
(1) Columns 1 & 3) XXX XXX XXX $ 386,301,266 $ 711,048,664
(2) state Prescribed Practice that is an increase/(decrease) from NAIC SAP - -
(3) state Permitted Practice that is an increase/(decrease) from NAIC SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 386,301,266 $ 711,048,664
Surplus
Nationwide Life Insurance Company state basis (Page 3, Line 38,
(5) Columns 1 & 2) XXX XXX XXX $ 7,350,928,813 $ 6,845,086,772
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 52 2 8 (431,221,243) (183,179,487)
(7) state Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Olentangy 20 2 2.2 67,000,000 67,000,000
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $  7,715,150,056 $  6,961,266,259

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

B. Use of Estimates in the Preparation of the Financial Statements
No significant changes from prior year end.
C. Accounting Policies
No significant changes from prior year end.
(2) Bonds, excluding loan-backed and structured securities, are stated at amortized cost, except those with an NAIC designation of “6”, which
are stated at the lower of amortized cost or fair value. Amortization of premiums and discounts is calculated using the effective yield

method. The Company does not hold any mandatory convertible securities or SVO-identified investments.

6

~

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

D. Going Concern
Not applicable.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes from prior year end.

Note 3 - Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A. Mortgage Loans

No significant changes from prior year end.
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B. Troubled Debt Restructuring

No significant changes from prior year end.

Reverse Mortgages

Not applicable.

Loan-Backed Securities

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

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

(€3] @ (3 Q] ©)] (6) ]
Recognized Amortized cost
Amortized cost Present value other-than- after other-than- Fair value Date of financial
before current of projected temporary temporary at time statement where
CUsIP period OTTI cash flows impairment impairment of OTTI reported
93935HAJ6 $ 5,330,057 $ 5,090,726 $ 239,331 $ 5,090,726 $ 4,380,666 Q3'19
Total $ 239,331

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

a. The aggregate amount of unrealized losses:
1. Lessthan 12 Months $ (4,343,583)
2. 12 Months or Longer $ (31,640,779)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $ 777,380,480
2. 12 Months or Longer $ 761,507,765

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

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

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.

Repurchase Agreements Transactions Accounted for as Secured Borrowing

1. To manage short-term liquidity needs within the Nationwide insurance subsidiaries’, the Company has agreements to enter into repurchase
or reverse repurchase agreements with several authorized affiliated insurance companies. The collateral required meets minimum state
specific requirements or statutory requirements if state of domicile does not specify.
As these transactions are with affiliated insurance companies within the Nationwide family and are short-term in nature, the risk of changes
in the fair value of the collateral are considered negligible.

2-11. Not Applicable.

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

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

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

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

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

NOTES TO THE FINANCIAL STATEMENTS

Type of Repo Trades Used

a.
b.

Bilateral (YES/NO)
Tri-Party (YES/NO)

Original (Flow) & Residual Maturity

@ =~ a0 o p

@ =~ o a0 o p

Open - No Maturity
Overnight

2 Days to 1 Week

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

Open - No Maturity
Overnight

2 Days to 1 Week

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

Not applicable.

ENDING BALANCE

Bonds - FV

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

Other Invested Assets - FV -

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
NO NO NO
YES YES YES
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
$- $- $- $- $- $- $- $-
- 154,591,015 115,506,275 123,458,057 - 133,186,498 107,659,484 88,417,603
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
$- $- $- $- $- $- $- $-
73,012,907 97,028,965 82,439,077 93,706,346 - - - -
Fair Value of Securities Acquired Under Repo - Secured Borrowing
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
$- $157,682,835 $117,816,401 $125,927,218 $- $135,850,228 $109,812,674  $90,185,955
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
$74,473,165  $98,969,544  $84,087,859  $95,580,473 $- $- $- $-
Securities Acquired Under Repo - Secured Borrowing by NAIC Designation
1 2 3 4 5 6 7 8
Does Not
Qualify as
None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
$- $95,580,473 $- $- $- $- $- $95,580,473
$- $95,580,473 $- $- $- $- $- $95,580,473

2 5@ 000 o

Total Assets - FV
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NOTES TO THE FINANCIAL STATEMENTS

7. Collateral Pledged - Secured Borrowing

First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $- $154,591,015 $115,506,275 $123,458,057 $- $133,186,498 $107,659,484 $88,417,603
b.  Securities (FV) - - - - - - - -
c. Securities (BACV) XXX XXX XXX - XXX XXX XXX -
d. Nonadmitted Subset XXX XXX XXX - XXX XXX XXX -
(BACV)
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $73,012,907  $97,028,965  $82,439,077  $93,706,346 $ $ $ $-
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 $93,706,346 $93,706,346
30 Days or Less - -
31 to 90 Days - -
> 90 Days - -

oo op

9-10. Not applicable.

H. Repurchase Agreements Transactions Accounted for as a Sale
Not applicable.

I. Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not applicable.

J. Real Estate
No significant changes from prior year end.

K. Low-Income Housing Tax Credits
No significant changes from prior year end.

L. Restricted Assets
No significant changes from prior year end.

M. Working Capital Finance Investments
Not applicable.

N. Offsetting and Netting of Assets and Liabilities

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

O. Structured Notes

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

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

Not applicable.

R. Prepayment Penalty and Acceleration Fees

General Account

Protected Cell

(1) Number of CUSIPs
(2) Aggregate Amount of Investment Income

$

17
655,286

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes from prior year end.

Note 7 - Investment Income

No significant changes from prior year end.
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Note 8 - Derivative Instruments

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

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

Note 9 - Income Taxes

No significant changes from prior year end.

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

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

On October 17, 2019, the Company made a surplus contribution to Eagle of $9,000,000. The company received approval from the Department to
record the $9,000,000 as a Type | Subsequent Event in its September 30, 2019 statutory financial statements.

During the nine months ended September 30, 2019, the Company made capital contributions to Nationwide Life and Annuity Insurance Company

(NLAIC) of $400,000,000.

On August 9, 2019, the Company received a distribution of $41,000,000 from Eagle, which was declared on June 28, 2019.

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

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

the promissory notes were repaid in full.
Note 11 - Debt
A. All Other Debt
No significant changes from prior year end.

B. Funding Agreements with Federal Home Loan Bank (FHLB)

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

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

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

accounted for as borrowed money.

(2) FHLB Capital Stock

a. Aggregate Totals

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

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

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

Total 2+ 3 General Account Separate Accounts

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

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

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

Stock (2+3+4+5+6) Redemption Months Than 1 year Years 3to5 Years
1. Class A $ - $ - $ - $ - $ - $ -
2. Class B $ 30,000,000 $ 30,000,000 $ - $ - $ - 3 -
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(3) Collateral Pledged to FHLB

a. Amount Pledged as of Reporting Date

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing

1 Current Year Total General
and Separate Accounts Total

Collateral Pledged (Lines 2+3) $

2 Current Year General Account
Total Collateral Pledged $

3 Current Year Separate Accounts
Total Collateral Pledged $

4 Prior Year-end General and Separate
Accounts Total Collateral Pledged $

b. Maximum Amount Pledged During Reporting Period

2,766,434,624

2,766,434,624

3,046,683,312

2,675,879,854

2,675,879,854

3,073,592,213

2,041,547,210

2,041,547,210

2,515,365,701

1

Fair Value

2

Carrying Value

3

Aggregate Borrowed
at Time of Maximum

Collateral

1 Current Year Total General
and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) $

2 Current Year General Account Maximum
Collateral Pledged $

3 Current Year Separate Accounts Maximum
Collateral Pledged $

4 Prior Year-end General and Separate

3,083,893,832

3,083,893,832

3,052,511,391

3,052,511,391

2,515,365,701

2,515,365,701

Accounts Maximum Collateral Pledged $ 3,046,683,312 3,073,592,213 2,515,365,701
(4) Borrowing from FHLB
a. Amount as of the Reporting Date
1. Current Year 1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ - 0% - % XXX
(b) Funding Agreements $ 2,041,547,210 $ 2,041,547,210 $ 2,041,547,210
(c) Other $ - % - $ XXX
(d) Aggregate Total
(a+b+c) $ 2,041,547,210  $ 2,041,547,210  $ 2,041,547,210
2. Prior Year 1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ - % - 0% XXX
(b) Funding Agreements $ 2,515,365,701 $ 2,515,365,701 $ 2,515,365,701
(c) Other $ - % - $ XXX
(d) Aggregate Total
(a+b+c) $ 2,515,365,701 $ 2,515,365,701 $ 2,515,365,701
b. Maximum Amount during Reporting Period (Current Year)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt $ -8 -3
2. Funding Agreements $ 2,515,365,701  $ 2,515,365,701  $
3. Other $ - 8 - %
4. Aggregate Total
Lines (1+2+3) $ 2,515,365,701  $ 2,515,365,701  $
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c. FHLB - Prepayment Obligations

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

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

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

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

Not applicable.

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

No significant changes from prior year end.

Note 14 — Liabilities, Contingencies and Assessments

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

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

No significant changes from prior year end.

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

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

Not applicable.

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

Not applicable.

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

No significant changes from prior year end.

Note 20 — Fair Value Measurements

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

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

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

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

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

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

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

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

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

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

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

The following table summarizes assets and liabilities held at fair value as of September 30, 2019:

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Industrial and miscellaneous - 1,869,003 6,819,657 - $ 8,688,660
Total Bonds $ - $ 1,869,003 $ 6,819,657 $ -8 8,688,660
Securities lending collateral assets - 5,359 - - 5,359
Common stocks $ 79,553,085 $ 56,676,810 $ 755,043 $ 25,853,590 162,838,528
Separate account assets 97,222,343,715 2,104,164,098 3,419,178 2,029,500,876 101,359,427,867
Derivative assets - - 5,712,917 - 5,712,917
Total Assets at Fair Value/(NAV) $ 97,301,896,800 $ 2,162,715,270 $ 16,706,795 $ 2,055,354,466 $ 101,536,673,331
Derivative liabilities - 592,099 - -3 592,099
Total Liabilities at Fair Value $ - $ 592,099 $ - $ - $ 592,099
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 | included in Net | (losses) included Ending Balance at
6/30/2019 Level 3 Level 3 Income in Surplus Purchases | Issuances Sales Settlements 9/30/2019
Assets at Fair Value
Industrial and miscellaneous $6,813,495 $. $ $- $15,280 $- $- $(22,516) $13,397 $6,819,657
Total Bonds $6,813,495 $ $ $- $15,280 $- $- $(22,516) $13,397 $6,819,657
Common stocks $755,043 $ $ $- $- $- $- $- $- $755,043
Separate account assets $20,688,794 $ $ $- $(17,269,616) $- $- $- $- $3,419,178
Derivative assets $5,517,136 $ $ $527,351 $(115,963)  $1,440,464 $- $(1,656,069) $- $5,712,917
Total Assets at Fair Value $33,774,468 $ $ $527,351 $(17,370,299)  $1,440,464 $- $(1,678,585) $13,397 $16,706,795
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B. & C. The following table summarizes the carrying value and fair value of the Company's assets and liabilities not held at fair value as
of September 30, 2019:

Not
Practicable
Aggregate Fair Net Asset (Carrying
Value Admitted Assets Level 1 Level 2 Level 3 Value (NAV) Value)
Assets
Bonds $36,057,229,118 $33,271,178,889 $1,291,975,941 $33,864,272,726 $900,980,451 $- $-
Stocks 2,171,123,019 2,171,082,884 - 51,179,489 2,119,943,530 $- -
Mortgage loans, net of allowance 8,041,711,650 7,762,799,450 - - 8,041,711,650 - -
Short-term investments 732,453,650 732,535,047 - 732,453,650 - - -
Derivative assets 160,721,966 140,199,594 - 160,721,966 - - -
Policy loans 902,754,755 902,754,755 - - 902,754,755 - -
Separate account assets 350,029,291 319,380,401 3,482,424 346,546,867 - - -
Securities lending collateral
assets 94,276,278 94,548,026 93,706,346 569,932 - - -
Total Assets $48,510,299,727 $45,394,479,046 $1,389,164,711 $35,155,744,630 $11,965,390,386 $- $-
Liabilities
Derivative liabilities $4,719,109 $5,303,960 $- $4,719,109 $- $- $-
Investment Contracts 22,854,199,662 25,450,391,281 - - 22,854,199,662 - -
Total Liabilities $22,858,918,771 $25,455,695,241 $- $4,719,109  $22,854,199,662 $- $-

D. Not Practicable to Estimate Fair Value

Not applicable.

E. Measured using net asset value

Common stocks measured at NAV of $25,853,590 represents an investment in a business development company (BDC). The Company has the
ability and intent to hold this investment. The price at which the investment in the BDC could be sold largely depends on when the BDC
becomes a public entity, at which time the Company can liquidate the investment or convert its investment into publicly-traded stock. The BDC's
strategy includes, but is not limited to, originating loans and making debt and equity investments in domestic middle market companies.

The Company has separate account assets and liabilities measured at NAV of $2,029,500,876. Valuation gains and losses (changes in NAV/fair
value of the separate account asset and liability) accrue directly to, and investment risk is borne by, the separate account contractholder.

Note 21 - Other ltems

No significant changes from prior year end.

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 Type | material events occurring subsequent to the end of the period that merited recognition or disclosure in these statements that
have not already been reflected as required.

Type Il — Nonrecognized Subsequent Events:

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

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

Note 23 - Reinsurance

No significant changes from prior year end.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

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

Not applicable.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

Not applicable.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.
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NOTES TO THE FINANCIAL STATEMENTS

Note 28 - Health Care Receivables

No significant changes from prior year end.

Note 29 — Participating Policies

No significant changes from prior year end.

Note 30 - Premium Deficiency Reserves

No significant changes from prior year end.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant changes from prior year end.

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

No significant changes from prior year end.

Note 33 - Premium and Annuity Considerations Deferred and Uncollected

No significant changes from prior year end.

Note 34 — Separate Accounts

No significant changes from prior year end.

Note 35 — Loss/Claim Adjustment Expenses

No significant changes from prior year end.
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Statement as of September 30, 2019 of the NAT'ONWIDE LlFE INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

1.1

12
2.1

22
3.1

3.2
3.3

34
35
4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
84

9.1

as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

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?

If yes, date of change:

GENERAL

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

Yes[ ] No[X]
Yes[ ] No[ ]
Yes[ ] No[X]

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?

If yes, complete Schedule Y, Parts 1 and 1A.

Yes[X] NoJ[ ]

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
2 3
NAIC
Company | State of

Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[X] No[] NAJ]

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

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

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

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.

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).

By what department or departments?

OH

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

with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

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?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

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

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance

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

12/31/2016
12/31/2016
05/24/2018
Yes[ ] No[ ] NA[X]
Yes[ ] No[ ] NA[X]
Yes[ ] No[X]
Yes[ ] No[X]

Yes[X] No[ ]

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

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

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

functions) of the reporting entity subject to a code of ethics, which includes the following standards?

a

)
)

o

(

(

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

(=%

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

Qo8

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

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

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

Yes[X] Nol[ ]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 317,804,305
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]

14.2 If yes, please complete the following:

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

14.21 Bonds $ 3,571,428 $ 0

14.22 Preferred Stock 0 0

14.23 Common Stock 1,644,025,688 2,119,943,530

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 247,651,697 239,298,936

14.26 All Other 141,440,400 128,746,952

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 2,036,689,213 $ 2,487,989,418

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: $ 94,281,636
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 94,553,386
16.3 Total payable for securities lending reported on the liability page: $ 94,880,093
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

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

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

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

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

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

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

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

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

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

Q08.1
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GENERAL INTERROGATORIES

19.

20.

PART 1 - COMMON INTERROGATORIES

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
152209 Gramercy Funds Management LLC 54930052ZV4VR1WG8862 U.S. Securities and Exchange NO
Commission
131619 Ares Capital Management LLC 3M096E5SOPEUTBOISBLS3 SEC Registered Investment NO
Adviser
282125 HPS INVESTMENT PARTNERS, LLC | 549300/W7540H8HM8F 38 The U.S. Securities and NO
Exchange Commission
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
18.2 If no, list exceptions:
By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[X] Nol[ ]
By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]
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GENERAL INTERROGATORIES (continued)
PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
1.1

1.5
1.6

3.1
32
3.3
34

41

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

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

1.13  Commercial mortgages 7,753,125,492

1.14  Total mortgages in good standing 7,753,125,492

Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With FESIUCIUIE TEIMS...........ceieieiirieice et bttt bbbttt G 9,673,958
Long-term mortgage loans upon which interest is overdue more than three months

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

141 FAIM MOMGAQES. ..vecveeveeieeieeeeeeeeteeseeeeeeeseeessesssees s eessees e s ee e e e e aeessee s s s s s st e st s s st s e e s s bs e s e s s s s s s s e st s st es st en s es e st es s s s saee s s e s s sen e G
L S 10 a1 11100 oLt TO OO G
143 COMMEICIAI MOMGAGES. .......coveeveeeeereeeeeeeeeseeee e seee e st s e s ss e be e ss s s ss s s st ess s st s st es s es s es s ee s s ee s s s s e s st s et s s sene e s e e e st e ss s enrean G
1.44  Total MOrtgages in ProCESS O fOrECIOSUE. ..........cvuiveieeiciiites ettt ettt bttt bbb s e bbb sttt s bbbt a st en st anen G e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 4 3.2) ..ottt s B 7,762,799,450
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

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

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

2.2 A&H cost containment percent

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1
6.2

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

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

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

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

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
Effective Date
NAIC Type of Certified of Certified
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  Reinsurer
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating

Life & Annuity - Non-Affiliates

88340....... 59-2859797.......... 05/01/2018 | Hannover Life Reassurance Company of AMerica............cocureeneerreneenes | I, YRTI........... AUOMZEA........ | coveereeeerereeerens | e

88340....... 59-2859797.......... 11/01/2018 | Hannover Life Reassurance Company of AMerica...........cocevevevnieerennnes | I YRT/........... Authorized........

66346....... 58-0828824.......... 07/09/2018 | Munich American Reassurance Co...........cc.ewreeeneermerneeneeeesnesnsesesnesnnes (€7 N—— YRTI........... Authorized........

66346....... 58-0828824.......... 10/01/2018 | Munich American Reassurance Co..........c.ouruierieneesrinmissnsessnessessnssnenns GA..covvevs YRT.....cocnu. Authorized........

Accident & Health - Non-Affiliates

37273....... 39-1338397.......... 04/01/2019 | Axis InSUraNCe COMPANY..........ccrueriuerrererseissiesieseessiessesessssssessessssnees | IS OTH/G......... Authorized........

37273....... 39-1338397.......... 07/01/2018 | Axis INSUrANCE COMPANY..........coverrurrrrrerrerrerneeeeseesesssssseesessssessssessensssenns | IS COG........... Authorized........

37273....... 39-1338397.......... 07/01/2018 | Axis InsUrance COMPANY.........cccverrierereecieiniieie s ssaens | SO OTH/G......... Authorized........

88340....... 59-2859797.......... 10/01/2018 | Hannover Life Reassurance Company of AMErCa...........curereerrerrerrenns | I CO/G........... Authorized........

88340....... 59-2859797.......... 10/01/2018 | Hannover Life Reassurance Company of AMErica...........cooeevreiriinrennnns | I OTH/G......... Authorized........

00000....... AA-1126510......... 07/01/2019 | Lloyd Syndicate 0510 Authorized........

00000....... AA-1120104......... 07/01/2019 | Lloyd Syndicate 2012 Authorized........

00000....... AA-1120113......... 07/01/2019 | Lloyd Syndicate 3334 Authorized........

00000....... AA-1120075......... 07/01/2019 | Lloyd Syndicate 4020 Authorized........

00000....... AA-1126004......... 07/01/2019 | Lloyd Syndicate 4444 Authorized........

10227....... 13-4924125.......... 04/01/2019 | Munich ReinSUrance AMETICa............cuurvurvmerierieeierssesseseessesesenees DE.....cccc... COG........... Authorized........

10219....... 23-1641984.......... 01/01/2019 | QBE ReiNSUTANCE COMP......vvureriereireereeeseeiseeseissessse s PA...e. COG........... AUhOMIZEA. ....... | e [ e

19453....... 13-5616275.......... 01/01/2019 | Transatlantic REINSUTANCE.............cc.vverriereeeeieireererseenesreersesei e NY..ooonn. CO/G......... AUthOMIZEd........ | v [ e,
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Statement as of September 30, 2019 of the NAT'ONWIDE LlFE |NSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. AlBbaMA......cciccieerersesseieeiesisssienseessssssssssensseen AL L | 006,727,894 | e 85,169,804
2. AASKAL..ccreeee s AK | L [ 125,927 il 868,103 5,670,952 003,334,253 9,999,235
3. Arizona.... ,281, 372,454,027
4. Arkansas. ,923, 42,003,760
5. California. ,789, 832,450,773
6. Colorado.......cccoereevrercrrersieieeeeeeiee e GO | el | 0n0n.25,348,674 | 426, v 129,651,514
7. CONNECHCUL.......covrvereerieriineeneineineiseessensseesssesssesseisseesseesseensG T [ woneilins | 10000000..6,238,794 | ........ 16,314,303 | ...........8,190,238 | ..... 104,048,956 | ......... 134,792,291
8. Delaware........ccccooeveeneinrinsiineiseissssesssessessssssssssssssssssnsennDE | oL [ 100, 115,649,310 | .o 261 |...........1,097,237 | ....... 12,006,561 | ......... 130,114,369 | ..o
9.  District of Columbia. . 1,429,602 |..........1,146,417 | ......... 3,863,101 | ...
10.  Florida.....c.ccooou.... JFL ... L] 63,082, 801 ..36 837,362 |.........10,877,140 | ..... 841,226,798 |...
11, GEOMGIA..ceueeererrecieeireeirseinseiseseisensesnensensseessessesssessnensnensnsOA [ vl | e, 18,177,713 |..........6,354,392 | .........12,958,825 | ..... 110,947,676 |.........
12, HaWali....ocooveeerceceeeceeeeneseessesssssssssissssssssssssssssssssnsecHl [l | 101,608,439 | ........5,356,372 | ................39,331 | ....... 34,207,636 |........... 41 211 778 ........................
13, 1dAN0. ...l D [ L | . 723,062 ... 1,040,982 | ..............649,976 | ....... 31,442,401 |........... 33,856,421
14, HNOIS...ceoeereereiseiseieeiseireireessessessississssssssssssssssssssssssssesseel oL | 10000...99,644,103 | ........10,753,138 |.........14,191,548 | ..... 227,796,919 |.........352,385,708 | ....
15, Indi@na......ccoovcveveeererierennneneneeenssesssssssenseseseeneend N L | 4,382,252 f .......... 7,050,712 | ......... 13,768,558 | ... 101,702,317 | .........126,903,839 | ...
16, JOWAL..ieicccseseeeiessesississsessesssssssesssesssenssesssnsesnec A [ L | 110.0..276,388,629 | ...........1,639,488 | ...........1,087,175 | ....... 48,419,550 | .........327,534,842 | ....
17, KaNS@S.....ocvrreeneneinernernennenisnissssssssisssssssessessnesnneene KO [ vl | v 2,754,557 | .......... 4,548,438 | ..........3,647,453 | ....... 41,122,238 | ..........52,072,686 |....
18, KentUCKY....coooeeeeieiererecseneseseseenesssessssssssessesseneen KY [l | 100000.9,197,732 | ..........3,661,580 |..........9,258,024 | ....... 41,996,850 | ...........64,114,186 | ....
19, LOUISIANA.......ovcrererrerrecrnersersesennensesneninensenssesssssssesssenenes LA [l | 4,951,856 | .........2,227,919 | ...........1,081,504 |....... 91,995,642 | ........100,256,921 | ....
20. Maine...... 872 ... 559,596 |....... 18,489,517 | ..........21,188,492 | ....
21.  Maryland..... . 10 218,255 |..........5453,717 |..... 148,029,616 |.........173,448,365 | ...
22.  Massachusetts MA]..... L] e 10 964, 430 ......... 34,055,411 |...........6,608,912 | ..... 168,893,384 | .........220,522,137 | ....
23.  Michigan...... ...8,052,999 |...........8,434,379 | ..... 151,069,428 |........187,041,088 |....
24, MiINNESOta.......coverireineineineineineinsrnsessssssisnsesssissssssssseneseeMIN | oL [ 000 14,755,493 ] ...........6,168,019 | ...........3,390,869 |....... 58,691,705 |...........83,006,086 |....
25, MISSISSIPPI....cvrevreercrereieerereisesessesisssssesseseesessssssesssssssnssnreneeneMS | L | onenn.2,536,516 | ..............590,272 | ...........1,711,355 | ....... 12,568,813 | ...........17,406,956
26 MISSOUI....ocvvrvrcirnrerneirneireeisiinneineesseisseesssesseesnsesnsessessssssnenenes MO | Lo [ 100000....5,597,310 | ........... 7,034,869 | ...........5,643,545 |..... 121,849,127 | ......... 140,124,851
27, MONtana......cccoevvrerrnrrnrneiesississiesssssssssssssssssssssssssssssssssnseMT | el [ eennen...584,754 ] ... 1,818,369 | .......... 1,468,398 |....... 10,876,808 | ... 14,748,329
28, Nebraska.......cooeomeneneineeneennensensessesssisseessssssssssssssnensees NE | e Lo [ 00000...5,213,324 ] ...........3,381,906 | ..........2,312,059 |....... 17,054,985 | ..........27,962,274 | ....
29, Nevada.........cveovmriverivneisrisesseissssssssssssssssssssssssssssssesnes NV | L [ onen..2,689,559 | ..........4,510,877 | ...........2,277,010 | ....... 25,065,958 | ...........34,543,404 | ....
30.  New Hampshire........ccooeveineeneinnenninnennensensensessesenineene NH L [ 11000...1,099,689 | ...........4,325,039 | ...........8,575,789 |....... 27,805,440 | ...........41,805,957 |....
31, NEW JBISEY...ocriererreersssssssessessesssessssssssssssssssssssssense N el [ 000000, 17,437,385 | ..........21,463,232 | ......... 11,622,724 |..... 229,208,877 |......... 279,732,218
32, New MeXIiCO......ccomwreirieineineinerneensessssseesseessesensensneee NM | Lo [ 10000000..383,936 | ...........2,528,145 | ...........1,704,838 |....... 32,327,057 |........... 36,943,976 | ..ovvrrirriris
33, NEW YOrK..ooooveeeeeceeesieeiseinnssessesssssssssssssssssssssnsene NY oL [ 10000, 131,768,721 | .......... 44,594,697 | .........12,560,643 |..... 589,200,180 |...
34, North Caroling.........ccccccoevvereerveriseseieriesisesesisssssessssissiseneenes NC e L | 43,106,837 | ... 13,161,752 | .........14,009,967 |....... 95,187,449 |...
35, North Dakota.......cc.coovrervnrrerieriesinsinnesssssisssssssssssssnneeneeND | L [ 10000 19,846,132 ] ...l 303,182 ..........558,009 ... 11,669,703 | .........
36, ORI0....cvcicciereresrnensneiseiseeseessesssesssesssssssssesneene:OH el [ 00000... 34,471,706 | .........18,675,554 | ........27,362,943 |..... 400,267,598 |......... 480 777 801
37, OKIahoma.......cccooerveereireerscieesesese s OK oo L  nn....880,914 ] .0......2,320,839 | ........... 1,778,940 | ....... 49,122,121 | .......... 54,102,814
38, OregON......vvrerceicrnerinerienissssensssssnssssssnsensesssenssensnees OR | coeec L [ 100000....5,629,503 | ........... 7,776,817 | ..............529,003 |....... 53,750,323 ...67,685,646 |....
39, Pennsylvania...........cccooecnrrnnrnniinrineinsesnisssssissssnssssisnsennn PA | L [ 1.0.....30,625,498 | .........36,776,168 | .........19,360,864 |..... 310,379,583 .397,142,113 | ....
40.  Rhode Island........cccoovevninnennennennenneneneneenseinssinseinseinseeneen Rl [l | 1,875,314 | ..4,077,015 | ... 486,677 |....... 21,454,173 ..27,893,179 |....
41, South Carolina.........ccccoeeveerrrrnernerneinnneississssssesssssssennsnennSC [ vl | 100000.8,775,638 | ..........2,233,064 | ..........5,274,323 | ....... 51,447,134 67,730,159
42, South Dakota.........occeveneerneeneineeneeernernsnssrssssssssensesnenens D [ el | v 647,575 | ... 248,847 | ..........2,245,643 | ......... 3,427 547 | ...l 6,569,612 |....
43, TENNESSEE.....cveereeeeeeineireersrineeseessnsnsssenseessessssesssesssssesssessessnsees IN | el [ enn..8,440,400 | ..........4,917,750 | ...........3,928,900 |....... 63,525,823 ....80,812,873 |....
A4, TEXAS..covreerrrernernernsrienisenississsssssssssssssssssesssssssssssssssssnen X | ol [ 0. 54,027,083 | .........17,440,260 | .........31,542,832 |..... 337,122,645 |........440,132,820 | ....
45, Utah.sesesesssessenssssssnsenn T [l | 1000000.2,081,094 | ... 1,577,365 | ...........1,738,101 | ....... 20,362,275 |...........25,758,835 | ....
46, Vermont......ccoeveevineseninssessssssssssssssssessssssssesssssssssessese VT | vl [ ceiinen....848,466 | ..............666,483 | .............525,391 | ....... 10,534,333 | ...........12,574 673 | ....
A7 VIRGINIAL..coocee ettt 13,098,009 |..........4,935,464 | ....... 81,829,338 | .........114,778,526
48, WashiNGON........c.oeuuriireeniieiseeseisese e 10,386,822 |...........3,967,282 | ....... 92,548,684 |........108,793,426
49.  West Virginia... . e 4,730,701 ].........10,257,257 | ....... 18,578,692 | ..........36,723,513
50, WISCONSIN......cveirririireresiesie e siesssssse sttt ssessnsans WI...... Loifoin 9,641,764 | ........... 4,373,299 |...........9,306,110 |.......92,498,276 | ......... 1 15,819,449
51, WYOMING. .ottt WY ... Lo e 148,982 [ s | 1,794,824 [ 03,014,711 | 4,958,517 | ccoovvveenrincis
52.  American Samoa. LAS ... N...
53.  Guam............. GU[...... L...
54. Puerto Rico...... .PR].... L.
55, US Virgin ISIands...........ccovvuiurereieiieeiieiesssise e sens VI...... L.
56.  Northern Mariana ISIands..........cccoveverernereinrnensenesssesseneens MP{...... N...
57. Canada.......ccccoourmirvernne
58.  Aggregate Other Alien
59.  SUBOtAL.....eceeeecce s | XXX
90. Reporting entity contributions for employee benefit plans.............. XXX [ ceerrnrrnninensinseeens [ vreesnrnsinsnnnnines | o [ e | s (0]
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES..........ccceveveerereieieeeee e XXX e 14,333,583 | ..ooeeeeveeeereees [ | e, (3 14,333,599 |...coovvverirernne,
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMOQ.........wererurrrrererresresnsssseeesesessessssessessessnenns XXX | cerernerneenensensinens [ vreesnrnsinsnnnnines | o [ e | s (0]
93.  Premium or annuity considerations waived under disability
or other contract ProviSIONS..........c..c.cveuiveveiierereeeeese e XXX e 2,660,451 | ..ovevviereieieereees [ cveiieieeeeren22,435 e [ e, 2,682,886 | ...ccoererreirerinnes
94.  Aggregate other amounts not allocable by State. e L XXX [ (V] IR 0 ccc i (010 IFSOORRRRoR | N ISR 0
95.  Totals (Direct BUSINESS)........ccovvrvvrrerrrerrrinnens .| XXX.. |....1,240,748,809 |....... 457,757,728 .6,251,769,089 |...... 8,286,519,996 | ..676,000,000
96. Plus Reinsurance Assumed XXX ] e 9,281,153 | .................4,235 | ..........1,965,909 | ....... 10,971,625 | ........... 22,222,922 | oo
97.  Totals (All Business)........ .. XXX..]....1,250,029,962 .6,262,740,6%4 |...... 8,308,742,918 | ..676,000,000
98. Less Reinsurance Ceded.........cccocenvernmeernienens XXX ] 97,112,272 | .................1,631 | .......337,961,335 |..... 397,802,742 | ......... 832,877,980 | ..o
99. Totals (All Business) less Reinsurance Ceded.........c..cocovverrerrunncen. XXX......1,152,917,690 .5,864,937,952 |...... 7,475,864,938 | ..676,000,000
DETAILS OF WR
XXX s 306,582
.| XXX.
XXX
58998. Summary of remaining write-ins for line 58 from overflow page.....| . XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)... XXX..
9498. Summary of remaining write-ins for line 94 from overflow page.....| .XXX..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX..
(@)  Active Status Count

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

in the state

Q11

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer...............coocc.oneeees
N - None of the above - Not allowed to write business in the state
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Statement as of September 30, 2019 of the NATlONWlDE L”:E |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%
(See Page 2) OH BER
ALLIED HOLDINGS
ALLIED INSURANCE DEPOSITORS SCOTTSDALE THI HOLDINGS
NATIONWIDE GENERAL AMERICAN MARINE NNOV8, LLC (DELAWARE), INC. ALLIED GROUP, INC. INSURANCE COMPANY
(COMPANY OF AMERICA (AHDI) INSURANCE COMPANY (DELAWARE), INC.
INSURANCE COMPANY UNDERWRITERS, INC. (NNOV8) (AGI) (DEPOSITORS) (sic) T
|Common Stock: 15,000 ‘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 Common Stock: 100 Shares
Ity-100% . .
Casualty-100% Casualty-100% Casualty-100% Casualty 100% Casualty-100% AHDI 100% AGI-100% Casualty-100% Casualty 100%
OH OH FL OH DE 1A 1A OH ‘ D‘E
CRESTBROOK INSURANCE NATIONWIDE NBS INSURANCE NW FYREBYRD, LLC ALLIED PROPERTY NATIONWIDE INSURANCE SCOTTSDALE VICTORIA FIRE &
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 Shares — (ALLIEDP & C) X
Common Stocki26.000 Shares Common Stocc 1,615 Shares — Common Stock:12,963 Shares | Common Stock: 10,000 Shares Common Stosk 1000000 Sheres Common Stock: 1,500 Shared
NNOV8 100% AHDI-100% ormmon Stack: 300000 share AGI-100% Titan-100%
Casualty-100% Ity-100% Casualty 100% - GI-100% - SIC-100% THI 100%
OH Casualty-100% OH ualty OH OH DE 1A OH AZ Mi OH
NATIONWIDE EXCLUSIVE
O ey T NATIONWIDE INSURANCE AGENT RISK PURCHASING VICTORIA NATIONAL HARLEYSVILLE O ANy PREMIER AGENCY, FREEDOM SPECIALTY [TITAN AUTO INSURANCE| VICTORIA SELECT
COMPANY OF FLORIDA GROUP, LLC INSURANCE COMPANY INSURANCE COMPANY (AME0) - INSURANCE COMPANY OF NEW MEXICO, INC. INSURANCE COMPANY
o OF NEW JERSEY [T Common Stock: 292,000 Shares —
| Common Stock:30,000 Shares Common Stock: 1,000 Shares' | Common Stock: 300,000 Shares | Common Stock:100,000 Shares| Common Stock: 1,000 Shares| Common Stock: 1,000 Shares
|Common Stock: 100 Shares CommonStocks 5,000 Shares Sic-100%
00%
. Casualty-100% Casualty 100% HEl 100% AGI100% AGL100% THI 100% Victoria Fire 1
Casuaty-100% oH oH NS 100% OH OH NJ 1A 1A OH NM OH
} PET
NATIONWIDE MEMBER INSURANCE cO.
NCC OF AMERICA, LTD. LONE STAR NATIONWIDE REALTY HARLEYSVILLE LAKE ALLIED TEXAS SOLUTIONS AGENCY, INC. PN TITAN INSURANCE
GENERAL AGENCY, INC. INVESTORS, LTD STATES INSURANCE COMPANY AGENCY, INC. SERVICES, INC.
NATIONWIDE LLOYDS g Common Stack: 20,000 Shares Ie Stock: 6935, » INC.
Common Stock:300,000 Shares (Common Stock: 1,000 Shares T casualty-97% Icommon Stock: 1,000 Shares Shares Commonstock 1 Share[
ATEXAS LLOYDS i Common Stock: 927,041 Shares [AGI-100%
IAMco-100% . THI 100%
NC-100% G.B. Casualty-100% NWindemnity-3% HGI 100% ™ SIC-100% OH ™
- X X OH Mi 1A
IT
NATIONWIDE
NATIONWIDE AFFINITY NATIONWIDE PROPERTY COLONIAL COUNTY NATIONWIDE ASSET HARLEYSVILLE PREFERRED ADVANTAGE MORTGAGE
INSURANCE COMPANY AND CASUALTY MUTUAL INSURANCE MANAGEMENT, LLC INSURANCE COMPANY COMPANY (NAMC) DVM INSURANCE
OF AMERICA {NSURANCE COMPANY COMPANY 47000 ommon Stock: 333,837 AGENCY
| Common Stock: 500,000 Shares | Common Stock:24,000 Shares rpl nture Shares i [shares VPI-100%
Assurance Casualty-100% 1CO -87.3%
Casualty-100% Casualty-100% Lone Star Hel 100% OH [alied PEC -8.47% A CA
OH OH DS OH IDepositors -4.23%
'NATIONWIDE REALTY -
NATIONWIDE CASH
NATIONWIDE SCOTTSDALE SERVICES, LTD. HARLEYSVILLE AGMC
MANAGEMENT COMPANY
AGRIBUSINESS INDEMNITY COMPANY INSURANCE COMPANY REINSURANCE, LTD. V.P.1. SERVICES INC.
INSURANCE COMPANY Single Member Limited OF NEW YORK o "
Common Stock: 5,690 Shares | Common Stock: 58,334 Shares Liability Company Common Stack: 100 Shares | Common Stock: 11,000 Shares| VPI-100%
‘Common Stock: 15,000 Shares B
Casualty-100% Casualty-100% Casualty-100% g HGI 100% NAMC-100% CA
A OH OH Casualty-100% OH OH T&C
NATIONWIDE SERVICES
HARLEYSVILLE LIFE O e SeRy ONYOUR SIDE —
INATIONWIDE ASSURANCE INSURANCE COMPANY (NSC) NATIONWIDE INSURANCE
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% Casualty— HGI 100%
ty-100%
Casualty-100%
OH OH 4 OH Casualty 100% OH OH
Subsidiary Companies  — Solid Line
HARLEYSVILLE Contractual Association = Double Line
X ES,LLC. e, i
E-RISK SERVIC 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 as of September 30, 2019 of the NATlONWlDE L”:E |NSURANCE COMPANY

NATIONWIDE®

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

Common Stock:

13,642,432 Shares

Casualty-95.2% OH

Fire-4.8%

NW Corp 100%

NW Corp 100%

NWD INVESTMENT
MANAGEMENT, INC.
(NWD Invest)

Common Stock:

Preferred Stock:

958,750 Shares

500,000 Shares

DE

Commonstode

NW Corp-100%

NATIONWIDE GLOBAL
HOLDINGS, INC.

1Share|

OH

EAGLE CAPTIVE
REINSURANCE, LLC

NW Life 100% OH

NATIONAL
FINANCIAL CORP.

JEFFERSON NATIONAL
SECURITIES
CORPORATION

CommonStock: 100 Shares
INFC-100% DE

(INFQ)
Common Stock: 8300 Shares
NW Life-100% DE

JEFFERSON NATIONAL
LIFE INSURANCE

(INLIC)
Common Stock: 1,043,565 Shares

INFC-100% X

JNF ADVISORS, INC.
Common Stock: 100 Shares

INFC-100%
DE

JEFFERSON NATIONAL
LIFE INSURANCE
[COMPANY OF NEW YORK|

€ tock

INLIC-100% NY

NATIONWIDE FINANCIAL
SERVICES, INC. (NFS)
‘Common Stock:

NW Corp.~100%

100 Shares

DE

NATIONWIDE LIFE
INSURANCE
COMPANY (NW LIFE)
Common Stock: 3,814,779 Shares
NS 100% OH

NATIONWIDE FINANCIAL
SERVICES CAPITAL TRUST
Preferred Stock:

NFS 100%
DE

NATIONWIDE LIFE AND

NATIONWIDE FUND

ANNUITY INSURANCE NATIONWIDE SBL, LLC
COMPANY ADVISORS
(NLAIC)

NES_100% Managing Unitholde]

Common Stod; 66,000 shares NLAIC 100% OH DELAWARE BUSINESS TRUST
NW Life 100% OH DE
REGISTERED INVESTMENT

OLENTANGY ADVISORS SERVICES, INC.

REINSURANCE, LLC

NLAIC 100% VT

NATIONWIDE INVESTMENT
SERVICES CORPORATION

Common Stock: 5,000 Shares
NW Life 100%
OK

NATIONWIDE FINANCIAL
ASSIGNMENT
COMPANY
Common Stock: 100 Shares

NW Life-100% OH

NATIONWIDE INVESTMENT
ADVISORS, LLC

NW Life 100% OH

(Nationwide Corp. subsidiaries)

|Common Stack: 201,300 Shares.
NFS 100%
X

NATIONWIDE TRUST
COMPANY, FSB

Common Stock: 2,800,000 Shares

NFS 100% occ

NFS DISTRIBUTORS, INC.
(NFSDI)
Common Stock: 100 Shares

NS 100% DE

NATIONWIDE FUND
MANAGEMENT LLC

NFSDI-100%

DE

NATIONWIDE FUND
DISTRIBUTORS LLC

NFSDI-100%
DE

NATIONWIDE
SECURITIES, LLC

NFSDI 100%
DE

NATIONWIDE FINANCIAL
GENERAL AGENCY, INC

| Commonstock: 1,000 Shares
NFSDI 100%

PA

NATIONWIDE RETIREMENT

— SOLUTIONS, INC.

Common Stock: 236,494 Shares.

NFSDI100% DE|

Subsidiary Companies  — Solid Line
Contractual Association = Double Line
Limited Liability Company -~ Dotted Line
September 30,2019 Page 2
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Statement as of September 30, 2019 of the NATlONWlDE L”:E |NSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

NAIC NAIC

Group Company State of Federal ID

Code Group Name Code Domicile Number Name of Company

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

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

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

0140 Nationwide 42587 1A 42-1207150 Depositors Insurance Company

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

0140 Nationwide 22209 OH 75-6013587 Freedom Specialty Insurance Company

0140 Nationwide 23582 OH 41-0417250 Harleysville Insurance Company

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

0140 Nationwide 35696 OH 23-2384978 Harleysville Preferred Insurance Company

0140 Nationwide 26182 OH 04-1989660 Harleysville Worcester Insurance Company

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

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

0140 Nationwide 23760 OH 31-4425763 Nationwide General Insurance Company

0140 Nationwide 10070 OH 31-1399201 Nationwide Indemnity Company

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

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

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

0140 Nationwide 42110 TX 75-1780981 Nationwide Lloyds

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

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

0140 Nationwide 15580 OH 31-1117969 Scottsdale Indemnity Company

0140 Nationwide 41297 OH 31-1024978 Scottsdale Insurance Company

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

0140 Nationwide 42285 OH 95-3750113 Veterinary Pet Insurance Company

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

0140 Nationwide 10778 OH 34-1842604 Victoria National Insurance Company

0140 Nationwide 10105 OH 34-1777972 Victoria Select Insurance Company



Statement as of September 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE Y

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

€10

1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing

Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
ﬁ?:ﬁbers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide..........cccoeerereerrrens [ orrerrennns 31-1486309.. 10 W. Nationwide, LLC.... Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvereens [ corererrenes 31-1486309.. 1000 Yard Street, LLC Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide..........ccoovererrvrrrens [ corrrrrennes 31-1486309.. 1015 Long Street, LLC.......cooevvevveriecrieienns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR IS
0140 [ Nationwide.........cccovurrerrrerrerens | corerereneene 31-1486309.. 1050 Yard Street, LLC......ccoevrerereercerieciens Nationwide Realty Investors, Ltd. ..... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccovvvverereenes [ orreriinas 31-1486309.. 1125 Rail Street, LLC........coccoevvvveeicceiean Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........cccoeererrerrrens [ errerrennes 31-1733036.. 120 Acre Partners, LLC.........ccccoovviervernieieinenns Nationwide Realty Investors, Ltd...................... ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company........... | ...... N T
0140 | Nationwide..........ccvvrverrverenns [ covvrerrenns 20-4939866.. 1125 Yard Street, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccevrererrvriens [ correrrennens 20-4939867.. 1175 Bobcat, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... \ TR ISR
0140 | Nationwide 26-2451988.. 1492 Capital, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. . | 111 Rivulon Boulevard, LLC.... . INRI-Rivulon, LLC.. ... |ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. 155 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......covveeeiecene e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1486309.. 161 Rivulon Boulevard, LLC.........ccccovrvrrrenrennen. NRI-Rivulon, LLC.......vvevreerseeneereeieeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1580283.. . | 170 Marconi, LLC................ . NWD Investments, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. 245 Parks Edge Place, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccvvvverrrreens [ orvrrrrenns 31-1486309.. 275 Rivulon Boulevard, LLC NRI-RivUlon, LLC......oovvvvrieieseseieieieene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennes 31-1486309.. 300 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......cceviveeieceieeresiinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide........ccccovurrerrrerrerens | corererrneene 31-1486309.. 310 Rivulon Boulevard, LLC.........ccccocvvinrnrunne NRI-Rivulon, LLC.......ooeieeieeneereeieeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceevrrverereeees [ ovreriirnas 31-1486309.. 343 N. Front, LLC.....ccoveervieivcereceees Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrens [ orrrrrennns 31-1486309.. 400 Rivulon Boulevard, LLC...........cccccoeverernnnns NRI-Rivulon, LLC.......coeveveeieceee e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvererens [ crvvrerrenes 31-1580283.. 400 West Nationwide Boulevard, LLC................ OH............ NIA..conne NWD Investments, LLC......cccoeuvrvrerrerrerniennenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccevrererrvrrens [ correrrennens 31-1486309.. 410 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......covveeieeeieeseisnieinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | OSSO ISR
0140 [ Nationwide..........coeurrerrrerrerens | corvrereneene 31-1580283.. 425 West Nationwide Boulevard, LLC OH........... NIA .o NWD Investments, LLC........ccocoveneereerrerninienes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide.........ccceeervverereeees [ erreriinas 31-1486309.. 44 Chestnut, LLC........cocoovveieeieccece e Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 20-4939866.. 735 Bobcat Avenue, LLC GVY Residential, LLC.........ccccoovereirieieirirnnns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvereens [ crvrrerrenns 31-1486309.. 75 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......vverrerieeereereeeieeens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide 20-4939866.. 775 Yard Street, LLC.....c.ovvveveveeviecrinns NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 20-4939866.. . | 777 Swan Street, LLC. . INRI Equity Land Investments, LLC... . | ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 780 Yard Street, LLC......coovvvveevenrrereieienis NRI Equity Land Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 20-4939866.. 795 Rail Street, LLC......covevevvierecesisieeineens NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 20-4939866.. . | 800 Bobcat Avenue, LLC.... . INRI Equity Land Investments, LLC... . | ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 800 Goodale Boulevard, LLC NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 [ Nationwide.........cccveurrerrrereereens | corvrereneene 20-4939866.. 800 Yard Street, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccovvrverereeees [ ovreriirnas 20-4939866.. 805 Bobcat Avenue, LLC GVY Residential, LLC........cccccoeveererreeieirinnnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrrens [ errerrennes 20-4939866.. 808 Yard Street, LLC.......ccoevvveeeiecriecrinas GVY Residential, LLC.........cccocevvevirieieiriinnns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovreerrvereens [ crvrreenenns 20-4939866.. 820 Goodale Boulevard, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide.........ccceeevvverereeees | ovreriirnas 20-4939866.. 825 Junction Way, LLC.........ccccoevveevicreerne, GVY Residential, LLC...........cccoevvverirririrernen. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
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828 at the Yard Condominiums Home Owners
.................................................................... 37-1865892.. Association OH............ Other non-Nationwide...........ccocovenererenneeneens | MAiiiiiiisininenes | ceveeeneieeeneen. | Other non-Nationwide..........ocoveeenenencnenens [eeeedNeviiinn | 20
0140 | Nationwide..........ccvvvverrvreens [ corvrrrrines 20-4939866.. 828 Bobcat Avenug, LLC........cccocvvrernrierirrinns OH............ NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccoovererrerrens [ corrrrrennns 20-4939866.. 840 Third Avenue, LLC........cccovvevevereiereriiennns OH............ NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
0140 [ Nationwide.........cccoeurverrrerrerens | corerereeene 20-4939866.. 845 Yard Street, LLC.......oovvverererereeiees OH.......... GVY Residential, LLC.......cccoeurrrrerrirrerienienens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccovvvvvevereeees [ evreriinas 20-4939866.. 860 Third Avenue, LLC..........ccccevveerivercrerinnns OH............ NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 20-4939866.. 880 Third Avenue, LLC........ccoveveverciecrines OH............ NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSUO ISR
0140 | Nationwide..........ccovvererrvereens [ covrreenenes 20-4939866.. 895 W. Third Avenue, LLC.......ccooovvvvrrirrinrns OH........... NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 20-4939866.. 950 Dorchester Way, LLC.......ccooeevvierriiriinnnns OH............ GVY Residential, LLC........cccocoeverrrvirreriinnens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 20-4939866.. 950 Goodale Boulevard, LLC...........ccccocurveneenee OH............ NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 31-1486309.. 960 Bobcat Avenug, LLC..........ccccoeovevererrrnnnns |OHuccc Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. . 1975 Rail Street, LLC.... . | Nationwide Realty Investors, Ltd... .. | ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. 995 Yard Street, LLC.......covvvereerenerereiecneens Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1486309.. 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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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
Association, Inc. OH.....cc..c.. OTH.oovvee Other non-Nationwide..........cccocvverereirerrnnnns 111 TR RN Other non-Nationwide...........cccouvvvrrrevrenens | conee N .

JNF AQVISOrs, INC......covvreerieiieiceee s DE........... NIA.....cccoone. Jefferson National Financial Corporation......... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSOO ISR

.................................................................... 46-2974590.. |nfa..............
0140 [Nationwide..........cccooerurmriinnes | covrivnniens 20-8945345.. |nfa..............

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............ RE....coeinne 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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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 as of September 30, 2019 of the NAT'ONWIDE LlFE |NSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

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

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

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

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

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

Not Applicable for 1st and 3rd Quarters

Bar Code:

* 6 6 86 9201 94 900000 3 =* * 6 6 86 9201 94470000 3 =*
*~ 6 6 8 6 920193650000 3 = * 6 6 86 9201944280000 3 =
* 6 6 86 92 01 94450000 3 =*
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Statement as of September 30, 2019 of the NAT'ONWIDE LlFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2505. Disallowed interest maintenance reserve..

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

2597. Summary of remaining write-ins for Line 25 R 3471976 | oo 3471076
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year
5,716,354 3,585,748

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

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

13,321,758
31,621,988
..125,561,253

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

2597. Summary of remaining write-ins for Line 25 176,221,353 ....183,558,520
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

2704.  Change in rate stabilization reserves (2,971,582) | oo 2,905,271

2705.  Change in loss recognition reserves ....300,000 .300,000

2797.  Summary of remaining write-ins for Line 27 .(2,671,582)] ..o 3,205,271
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Statement as of September 30, 2019 of the NAT'ONWIDE LlFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......c.iviieieieiie ettt sensens | ebsebssessessesssssse st s st es b s s s st naens 0 | oo
2. Cost of acquired:
2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............cccerrrrrererrennn.
6. Total foreign exchange change in book/adjusted Carrying ValUe...........c.ovururiirrerriniinrinrsnsisesssssiee st ssessnens
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+68-7-8)........cocvvuirieiirieieiiesneeessesssesissenens | sresesssssssesessssessesessssssessesssssssesses 0 | oo 0
10.  Deduct total NONAAMILEEA GMOUNES............civivieeieiciec ettt bbbt s b b st sess | oebsssssssssessessstessesssbsssessessssssssnsesssssnts | 4isbstessssssssnssssessesantentessesssbensassessnssns
11. Statement value at end of current period (Lin 9 MINUS LINE 10)..........ccciiiriiiiieiiicieiictesiiesecte et ssresesessesssssesens | ctessssesessssesssssesessesessssssessssesessssenes 0 | oot 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI...........c.cvvviveveievriveieeesieeeiens | e 7,787,243,640 | ..o 7,445,369,865
2. Cost of acquired:
2.1 Actual cost at time of acquisition 540,114,473 871,563,163
2.2 Additional investment made after acquisition 22,724,934 45,213,115
3. Capitalized deferred INtEreSt AN OthET ..ottt s e sants | sbestessesssssssssesses st antessesas T757,266 | oo 6,554,677
4. Accrual of discount 2,781,712
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals. (240,687) | ..oocveereeerereireeeeeeeerad (77,431)
7. Deduct amounts received on disposals 560,055,091 583,755,546
8. Deduct amortization of premium and mortgage interest points and commitment fees.............. ....186,322
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment FECOGNIZE. .........c..euruieriiririreieree et sessssenns | rssesssesssesssmse st s s et snses e ssssnsansees
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... .7,797,399,774 | ...
12, Total valuation @lIOWANCE..........cceuiceieieteieee ettt bbb bbb st ea s sanaes ..(34,600,333) | ...
13. Subtotal (Line 11 plus Line 12).. ..7,762,799,441
14, Deduct total NONAAMILEA AMOUNES..........cccveiivieeieccc ettt ettt sae st sesaeseas | essesssbantessesas s st sssessss st st es e tsnaensssaees .
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......cuiiiiieieicriisiiesesieissiesiessssssssssssessesssssssesssensessessssenss | ssessesssssssssessesssssnsns 7,762,799,441 | oo 7,764,452,130
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAT.......c.ccciviiieiicreieteiee et b st sssssseaes | sesssassesssesesssaes s st sanes 660,894,494 | ..o 526,081,616
2. Cost of acquired:
2.1 Actual cost at time of acquisition 54,397,832 36,157,821
2.2 Additional investment made after acquisition 150,494,836 384,927,326
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation iNCrease (ABCIEASE)..........ccevcvevieeveeieisereiiesieesiess s sssssessssesessessesssssssssssssssesssssssessesssssssesssssnssns | sesssessessssessessssensesesssess 198,938,004 | wovvvvevevereseseeesisnans (179,195,191)
6. Total gain (10SS) ON AISPOSAIS..........ccurvumrircrirerireririeni st sssesinesinenins | svinensensessnssnsnnensenssenseenseesDy 0BT | woveervenssesresresnesnesersnenss 6,286,403
7. Deduct amounts received ON QISPOSAIS...........ccccvucviviuiieiiieisice ettt bbb bbbt na s ....13,650,914
8. Deduct amortization of premium and depreciation ....39,702,976
9. Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............ccovvriveieevieveveisie et
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccvrvrrerererersiereserseesieseesieiens | cveseessssesesessisssssssseses 771,752,252 660,894,494
12. Deduct total NONAAMILEEA AMOUNES..........c.ceiiiiieiieiccis ettt s s s s b s s s ess | enses st sntessesssenssssessessnbensenetsstensassnns | ebsessssossessesssansessessnssnsand 4,088,965
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ciiuiviiiiiiieiesceieciiisieescsesssstesesssssssssssessssssesssssssessess | svsesssssssessessssssssssassesans 771,752,252 | oo 656,805,529
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ....34,167,964,017 32,841,992,934
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 4,495,425,742 5,790,911,988
3. Accrual of discount 28,863,334 | .ooovveieeeeree s 42,284,729
4. Unrealized valuation increase (decrease) 81,129,465 | .ovvveeeeea. (448,456,539)
5. Total gain (loss) on disposals 42,182,678 2,578,597
6. Deduct consideration for bonds and stocks disposed of 3,107,367,966 ...3,962,727,499
7. Deduct amortization of premium 34,655,042 | oo 51,906,271
8. Total foreign exchange change in book/adjusted carrying value... ..(57,170,683) | ... ...(62,056,369)
9. Deduct current year's other-than-temporary impairment recognized.... 5,136,113 ..7,036,579
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. .2,553,538 ....22,379,026
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... 35,613,788,970 .34,167,964,017
12, Deduct total NONAAMILEEA MOUNES...........coiuiieiecicici ettt a e ss bt s b b s s s s bt snes | ebssesssesses et sstesses st ensesebsetsnsassessnsante | sisbssessesssssssessessesantenses et st ensessesnaans

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

....35,613,788,970




Statement as of September 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B

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

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)-vvrvermeeerrmseesseessessssesseessssessssess st ssssssesssssssssssns | sesssesssmsessssens 18,255,571,826 | ....cvvvrrvrrcrircrenne 568,249,377 | ..oovverrrrcrirenens 371,864,007 | ..o (105,595,529) | ...ceovvvrrrrenncs 18,277,243,295 | .....ovvvvrivrrnne 18,255,571,826 | ...ccovvvvrcienne 18,346,361,667 | ...ovvvvrerrrnes 17,855,802,595
2. NAIC 2 ().rveveverceereieeses et nent s | eeeieene s 13,284,531,871 | ..o 452,845,257 | ..oovvorrrirrirenens 495,146,252 | .....oorevvierriciins 10,994,291 | oo 12,904,579,868 | ......cocvvrirrrnne 13,284,531,871 | oo 13,253,225,167 | .cooovvvererrinns 13,041,611,123
NAIC 3 (8)-veveveveeerrriireisniisesisesiessssesessens s nestessssensensses | sesessesssssssseseons 1,199,935,445 | ....ovvvvvrirrieninne 37,422,000 | ..ovvonrireriieriinns 38,451,773 | s 539,220 | ..ovvererrirciiens 1,194,332,412 | oo 1,199,935,445 | ......ccocoorvviinenns 1,199,444,892 | .....cooovvrinvrinnns 1,057,665,935
NAIC 4 (8)-.rvvverervereererseeeseessseeeseesseeesssesssssssesssssssssssssnssssssssssssssssssassssns | sosssssssssssssnnsssanees 330,147,780 | .ovovvverrerererereennns 26,543,975 | oo 36,482,412 | oo (37,436,998) | ..oovvernrerrrireens 323,548,507 | .oooovverrrirrrirnens 330,147,780 | coveovverrrerrcinnn 282,772,345 | ..o 338,228,735
NAIC 5 (8)-vvvevereeeermrereessseesseeesseesseessssesssesesssessssessssssnesssssessesssssssssassssns | sossesessssssssnssssanees 102,205,659 | ...oovvernrrreeeeeriereeees 20,042 | oo 1,163,314 | oo 78,251,222 | woovvovececcnns 83,895,171 | covvereeerrrrereins 102,205,659 | cvoovverreerriennes 179,313,609 | ..oovvereercrireciins 91,956,968
NAIC B (8)-v.veevererererereeessersseeesseesseesseseeessssessssessessssestessssssnsssssssesnssns | fsessssssssssssssssssnens 40,020,146 | ... 80,675 | oo 20,431,512 | oo (148,468) | ....cooovrercrericreines 39,837,702 | ..o 40,020,146 | ...ooovvvvivniririicnens 19,500,843 | ..o 22,004,113
TOtAl BONGS. ... ensi s sensessneenneenes | avesenessnsnesssesons 33,212,412,727 | oo, 1,085,141,326 | ...cocovvvrrriirinnens 963,539,270 | ...vrivieniriririicnes (53,396,260) | ....coeourrirnrienes 32,823,436,955 | ....cocviriiininns 33,212,412,727 | oo 33,280,618,523 | ....cooovririinns 32,407,269,469

20IsO

....1,065,696 1,065,696

NAIC 2.t | ebne s 53,029,666 | .......ccocvnrrirrcinins 17,966,916 | .....ooovecicinrcns 32,125,426 | ..o (1,065,696) | .....cvvverrriririens 32,125,426 | ..ooviiicin 53,029,666 | .....cccovveririiiinninne 37,805,460 | .....ccovcvenririicinins 32,125,426
10, NAIC 3e s | e 5,368,438 | ....ocoiiriciniinnd 6,899,760 | ..o | e | e 5,368,438 | ....ocoiieiniinii 5,368,438 | .....ccevvriiirri 12,268,198 | ..o 5,368,438
T10 NAIC A | e e as | Shie bbb | Sebee R | Shbb e e | eeb s | iR | Shee bbb 0 [
120 NAIC Bt ssens | Seesebt e b e bbbt b R e sbs | £eese st e bR s R iR e bR e b e | £esesi e b ee LR e e bR R b b Rb i | SheseRbeRE e e R e bR b R R b b s R b eses | Heresst e b RE bbb si s | £hseti s bt s bRt | eesen bbb 0 [
130 NAIC Bt se e et siens | SoEeRfeEEseEseRs e et snh e ent et e ensenes | feEsentenEeeEseeienienEenesensent et seRsensens | feenientseeieRseeientonEsneententsresensenens | Sreeeiemiiisemiiiieiiimrsiessensiisenienss | Mieesiensiisiesiersiiieeioesesiicsieiessens | ceoesemsersiesiessensicsisensinsoisienonsas | ooroenionene s enes 0 ] s 324,000
14, Total Preferred SOCK...........oooviuiriiniiiicicisiccsssccsissns | e 58,398,104 | ...ccoocvvvvviniiicinnns 24,866,676 | .....ccooocvviiciniininas 32,125,426 | ..o (0 PR 37,493,864 | ....cooovciiiiiciniinnas 58,398,104 | ...cccooviviriiiiininas 51,139,354 | ..o 37,817,864
15.  Total Bonds and Preferred StocK..........ouriiriniiininiiinisssiscsciseines | cvescnissnensiicien: 33,270,810,831 | ...coovvviicinan 1,110,008,002 | .....ccooovvvcvciininne 995,664,696 | ......ccocooviiiiiiininas (53,396,260 | .....ocvoviieiinnns 32,860,930,819 | ..ccocvviniiinas 33,270,810,831 | ..o 33,331,757,877 | oo 32,445,087,333

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC18§.......... 0; NAIC2S.......... 0; NAIC3S......... 0; NAIC4S...... 0; NAIC5S....750,976; NAIC6S.......... 0.




Statement as of September 30, 2019 of the NAT'ONWIDE LlFE 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.......rrirrierinernerienes | e 732,535,047 |...covvvrrnrnenn. )3, SN O 732,482,446 | ..o, 720,097 | v 40,036
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........curerirereerieiiecineieiecseie sttt ssessssssssesssnses | stsessessesssssssssesssssssssessnes 812,709,045 | ..o 38,199,693
2. Cost of short-term iNVEStMENS ACUITEA............cviviviiiieiiee ettt eaens | ebessssssessssesesnsesesnas 19,498,511,601 | ..cocoveverieicreenes 29,103,253,724
3. ACCTUAL OF QISCOUNL. ...ttt ettt ettt st s e s e e st et e e et et e e et et ee et et e e et sesesesesesssess st sesnsnenenenennnsnenenenenensnenens | seesessssssssesesssssesssssssesnenenenennens 67,997 | oo 4,354
4. Unrealized valuation INCIEASE (ECIBASE)........ccvvvuiverieieieesetictese ettt s e se st s s sttt es e ssssssssasssssessns | aesessessesssessssassasssssesses st astes et nsensesansss | evsessssassesesssessesasssnssssesses st astes et s sanes
5. Total gain (I0SS) ON QISPOSAIS.........co.eviviiiieiiciiiesie ettt ettt bbbt s bbb s s bbb st ess | 4enbessebsssssesae s s ssbes b et e b st esse s s bsesensessens | Shessebstessesassns s s e s s s st st e bbb en s s e bt es
6. Deduct consideration reCeived 0N QISPOSAIS..........cvucviiirereiireiieie e b s st s s s s benses | ebessssesessssesesensesesnaes 19,578,753,590 | ..coccvvvrirerirercrernns 28,328,748,726
7. Deduct amOrtiZation Of PIEMIUM.........c.ceuiiiieiieieicteis ettt bbbt s st s bbb s s bseses | 4nsessesssbssesse s s et s b et e b s b en s s s bsesensensens | Shebsetstessesssssnsessesses s b st e s e bt en s sse s ses
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE..........c..vueririeririreiierisiesissieeseesssssses st sssssssssesseses | ressessessassssssessasssessessassssssessessssssessassns | sessesssssssssessasssnssessasssnssessessnssessessnssnes
9. Deduct current year's other-than-temporary impairmeENt FECOGNIZEM. ..........cvuveuiuriieiieiiieiesie ettt beees | estessesssssssesses e sstessessessssessessessssnsassess | sressmtassessesssssnssssessessntantessessbensansessnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........ccccvrerrrrnrinrirnininsinsiseissssesseies | seevessessssssssessnsssssessessns 732,535,047 | oo 812,709,045
11. Deduct total NONAAMItIEA BMOUNTS...........ciiiiiiiii bbb bbb | SE0b R bbb bbbt | fenb bbb bbbt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......ccviviiiiieieiiciieteseesiesisse s esssssstesesssessesssssssssssnes | esssssseesssssesssssssssssssesans 732,535,047 | oo 812,709,045

QsI03




Statement as of September 30, 2019 of the NAT'ONWIDE LlFE 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 79,691,664
2. Cost paid/(consideration reCEIVEA) ON @AUIIONS. ..........euururirriieriiriieierire et sr st s s s s8R s £ttt sen 4,983,274
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 3,432,527
4. Total gain (10SS) ON tEIMINGLON FECOGNIZEM. .......vurerrieiererieiieeee et se s ss s e s s e 8 £ 2828488858t treen 2,436,576
5. Considerations received/(Paid) ON tEIMINAHIONS. ..........eieiiuiieieieiieesie stttk s e s s8R bR Rt s bbbt ent s 6,833,340
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 56,305,752
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ B4 7+ 8)...cviiiieeiceieeesie sttt 140,016,453
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 140,016,453

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN)...........cccvvieieieiniieieieese e 19,235,750

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 36,134,179
3.14 Section 1, Column 18, PriOr YEar........ccovuuererreereeeereneereiseesneeseieenns 95,217,268 (59,083,089) (59,083,089)

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 36,134,179
3.24 Section 1, Column 19, PriOr YEAI..........ccvvveveererereereesreisiseseseesienas 95,217,268 (59,083,089) (59,083,089)

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 (374,686,120)

42 Less:

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

422 Amount recognized (374,686,120) (374,686,120)

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 146,046,800
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 146,046,800

QsSi04



Statement as of September 30, 2019 of the NAT'ONWIDE LlFE |NSURANCE COMPANY

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

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

QsSI05, QSI06



Statement as of September 30, 2019 of the NAT'ONWIDE LlFE |NSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SEction 1, COIUMN T4 ... 140,016,451

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccovuervirisieneiriererrennns 146,046,800

3. TOtAI (LINE 1 PIUS LINE 2)...euuvereeeeueiiscieseiseesisseseeesseses sttt 286,063,251
4. PartD, SECON 1, COIUMN B........ouuiiiiriri bbb 291,959,307

5. PartD, SECHON 1, COIUMN B.......courvieiriieicieieisie ettt s s bbbttt (5,896,057)

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

Fair Value Check

7. Part A, SECHON 1, COUMN 16........coiiiiiiiiiiiii bbb s 161,123,677

8. Part B, SECHON 1, COIUMN 13......oiiieicicteies ettt et a sttt et ettt en st s e sen s sanes (15,816,061)

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 145,307,616
10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen 166,434,885

11, Part D, SECHON 1, COIUMN 9.ttt bbbttt ettt s st st s st nen (21,127,269)

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

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....oieeeecee ettt ettt bt ettt bt e ettt s bt nee 19,474,714
14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e 146,046,800
15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee 165,521,514
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15). ... curereireeeireiseesseeeeseessseeesessessse e ssessssssessesssssssssessessssssessessssssessessssssessssssssessessasssessessassssssessassnssessesssssessessasssnssessassane (0)

Qsl07



Statement as of September 30, 2019 of the NAT'ONWIDE LlFE 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

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

............................................ 24,235,075

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

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

.......................................... 362,637,706 | .....oovvvvvnrrenrriniiinnirnninnnnn 30,020,742
.............................................. 4,186,853 | ...ocvvvvrrinrrnninnnn. 342,589,484
.......................................... 342,589,484

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

SCHEDULE A - PART 2

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

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

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

1 Location 4 5 6 7 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.... 07/3172019.... | oo 3720 | oo 10,000,000 [ .ooooveemeeireiieeeiceie e | seeeeneenenes 26,929,048
00-1102991 SPRING HILL 08/16/2019.... [ oo 4180 | .o 6,269,000 | ...ovevuerirriiieii it | e 9,521,000
00-1102992 COLUMBUS 08/16/2019.... | .... 4,556,000 7,081,000
00-1102995 NEW YORK 07/17/2019.... | .... 21,000,000 32,672,294
00-1102997. PITTSBURGH... 08/01/2019.... | ... 30,000,000 42,890,000
00-1103007. 07/31/2019.... | ... 5,000,000 6,874,375
00-1103008 07/31/2019.... 11,400,000 26,521,000
00-1103011 COLUMBUS 09/20/2019.... | .... 3,350,000 7,989,000
00-1103013 CERRITOS 08/01/2019.... | .... 15,000,000 22,714,215
00-1103014 SANTA MONICA 08/01/2019.... | .... .10,000,000 14,553,000
00-1103016. SAN ANTONIO. 09/03/2019.... | .... .14,000,000 23,658,000
00-1103028 MARIETTA......ccoooneens 09/16/2019.... | .... 10,000,000 16,806,397
00-1103030 MORRIS PLAINS.. 07/29/2019.... 5,000,000 7,365,349
00-1103031 CHICAGO 07/31/2019.... | ... 26,500,000 38,143,000
00-1103036 SCOTTSDALE 09/30/2019.... | .... 17,000,000 25,270,000
00-1103043 CHATTANOOGA.... 09/18/2019.... | .... 4,000,000 9,432,000
00-1103047 CORAL GABLES 09/09/2019.... | .... .27,000,000 40,830,568
00-1103049. TACOMA... 09/19/2019.... .11,700,000 18,106,000
00-1103056 NASHVILLE 09/27/2019.... | .... .15,000,000 . 28,154,000
0599999. Total - Mortgages in Good Standing - Commercial MOMGAGES = All OfNET.......vuiuuiiriiiiiriseieisesierse st st ns s snts | aetsessssssessassess st sesensstnntensensansnssensas | cresees XXX XXX 248,775,000 | ..o 0 | e 405,510,246
Mortgages in Good Standing - Mezzanine Loans
99-0000071 FORT WORTH.. 1202172018.... | oo 12000 e 86,200,000
99-0000075. MIAML... . |07/31/2019.... 0 62,100,000
99-0000076. SAN DIEGO.. 06/07/2019.... | oo 12.000 | e 131,500,000
0699999. Total - Mortgages in Good Standing - MEZZANINE LOBNS.........vuur ittt s st ee bbb er et ne | etbemsersstsebesseneb st snsensen et snsenenenensensense | bonees XXX XXX 0 ....11,274,901 ..279,800,000
0899999. Total - Mortgages in GOOG SEANGING...........cueuiue itk E LR hLbb bbb | e XXX XXX 246,775,000 ....11,274,901 ..685,310,246
3399999, TOAI MOIGAGES. ... ..cveveererieirei ittt bbb e b1t h ettt tne | Shebeets e bbbttt | ebenes XXX XXX 246,775,000 AT2T4901 | s 685,310,246
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
00-1000774.......ovemrveririns FLINT s M | e 12/20/2001.... | 09/06/2019.... 1,284,473 | oo | e | e | e 0 | e | e 703,523 | ..coooves 703,523 [ ..o | e 0
00-1000964..........cvvverrrrirnn COLUMBUS......viriririeniiseii e (] TR IV 10/03/2002.... | 09/20/2019.... 1,081,244 | oo | e | e | e (VN OOPOPRPTO ISV 957,910 | .ovvvvvr 957,910 [ .oooverrrrernrriieenins | e 0
00-1100375.... <. |ALGONQUIN.....ooovvrrrirninns I | e 09/15/2004.... | 09/13/2019.... | coooooevvvirris 320,320 0 108,199 0
00-1100414.... wer |[BOURNE ......cooiiiiiiiiireiiereereeceese e MA. i | e 05/05/2004.... | 07/18/2019.... 2,089,358 0 v 1,893,210 0
00-1100497......oooirrirriirs KENT. WA i | s 08/23/2004.... | 09/03/2019.... | ..ooovvvvvrriirane 315,089 | .ooorvvireiiniiieniis | e | s | s 0 [ | e 106,675 | 106,675 | ..ooooovereierriienns | i 0
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Statement as of September 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 + 9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal
00-1101211.. CJLAS VEGAS.......ooeririceirisiesisseiesisessis s ssesssenens NV [ 06/29/2006.... | 09/30/2019.... 2,778,534 0 2,705,833 .2,705,833 0
00-1101447.. ISP R 06/29/2007.... | 09/06/2019.... 1,267,922 0 v 1,210,185 ] ... 1,210,185 0
00-1101789 KS.oivevvens [ v 12/08/2011.... | 09/06/2019.... 6,699,043 | ... | e [ e | e (VOO IS 6,516,560 | ........... 6,516,560 | ....ovvvuerrerieriirins [ e 0
00-1101817.. (07 VSRR IR 06/27/2012.... | 07/31/2019.... 9,166,272 0 19,062,285 .9,062,285 0
00-1101934..........cccoemerivernes [ SCOTTSDALE......oiiiiiiiicicsiciccisesiis [V A B 05/01/2013.... | 09/30/2019.... | ...cvvvvverene. 13,811,292 ..(9,295) 3,568,928 | .........13,593,911 (24,983) ..(24,983)
00-1102079 [ VA B 12/16/2013.... | 08/15/2019.... | ccovovvvenrnas 25,713,447 ..(6,873) 25,327,639 | ......... 25,387,002 | oo, (59,363) ..(69,363)
00-1102114.. Wi | cervens 10/12/2018.... | 09/13/2019.... 4,954,616 0 .3,837,275 .3,837,275 0
00-1102150.. AR v | e 06/24/2014.... | 07/24/2019.... 4,682,174 0 v 4,578,579 | ..........4,578,579 0
00-1102186 [V A I 07/14/2014.... | 07/30/2019.... | ..ccvvvcvverece. 19,627,385 | ..ooooiecicriiciiicis [ e L) O O (106) | oo | v 19,373,635 | ......... 19,373,642 (107) (107)
00-1102288.. . CO.vvvenee [ v 02/04/2015.... | 09/25/2019.... | .. ....23,550,000 0 23,550,000 ...23,550,000 0
00-1102663.. .. | STREAMWOOD. e | e 11/07/2016.... | 09/13/2019.... | .. ....19,970,000 (U O (S 19,782,660 | .........19,782,660 0
00-1102664...........c.oocovvverrenee CAROL STREAM......cccooiiiiiniiniisissississssisienisieas [OOSR IO 11/07/2016.... | 09/13/2019.... 6,230,000 | ..o | s [ | (V1 ORI [P 6,173,060 | ........... 6,173,060 0
99-0000034........ccovuirinnienes HOUSTON......covvinriniiniiis SR 02/06/2015.... | 08/09/2019.... 2,620,289 21,826 21,826 | oo | i 2,640,975 | ........... 2,640,975 0
0199999. Total - Mortgages Closed by Repayment...........c.cccuiriiniiiiiiiiiisniisissiisisniinns s 146,161,440 | ..o, 0 21,826 5,552 01....142,097,031 | ......142,181,484 (84,452) ..(84,452)
Mortgages With Partial Repayments

00-1000030.. | PITTSBURGH. ..o | PR | s TM6/1999.... [ oo | s 939,902 (V[ O 237,167 0
00-1000032.. | PITTSBURGH........coviiirinnicciiscicnsnisnicssissiienissisnies | PAuciiciiis [ 09/20/1999.... 2,192,118 0 ..76,959 0
00-1000171 CANTON......ooooirvinrinnrissnissnissnsssnsssnssssnsssnssnsnes | OHuciciicicins [ 08/15/2000.... | ..oovvverrriiirnies | e 505,376 0 ..70,626 0
00-1000188.. [ KEASBY ... | N | s 04/17/2000.... 1,090,124 0 ....190,957 0
00-1000593.. o [ KENILWORTH......covviiveirninnicsnisesensniensesnissisenes | Nduosiiicineis | s 08/08/2001.... 2,390,424 0 ....204,356 0
00-1000665.. [ EDISON....oovirininrircncssisiinsssssncssssssssssensens | Nd s | s 07/06/2001.... 3,194,741 0 ....283,062 0
00-1000701.. .. | VILLANOVA... .[12/17/2001.... 1,794,720 0 135,777 0
00-1000714.. |CLOSTER......cooviriinrisiniissnissnissnessnsissnsissnsssnnsnnns | N [ 11/08/2001.... | covvvevcvccins | e 886,908 0 ..68,931 0
00-1000788.. | FTUPIERCE. ....occieevcevieeeeiseeessissseesseesssssisssssssssssesnsens | Flvissiieenies | cvieenns 11720/2001.... [ oo | s 218,499 0 ..55,101 0
00-1000818.. .. | LEECHBURG. .1 02/22/2002.... 2,349,291 0 0
00-1000819.. . | BARBERTON.......oovvinrinriniinrinniinsisnisssinnisnsnnsssseniees | OHcciiciiins | s 12/21/2001.... 1,231,792 0 0
00-1000820.. .. |PITTSBURGH 12/121/2001.... | ... .567,099 0 .42,883 0
00-1000821.. .. | LOWER BURRELL .[12/21/2001.. 638,317 0 ..48,268 0
00-1000822.. .. | CANAL FULTON 12/21/2001.... | ... .350,812 0 ..26,527 0
00-1000867.. .. | SALT LAKE CITY. 03/01/2002.... 1,050,270 0 ..74,866 0
00-1000875.. .. | SCOTTSDALE .1 09/18/2002.... 829,748 0 .48,576 0
00-1000914.. .. | CINCINNATI 07/01/2002.... | ... .796,658 0 ..52,687 0
00-1000926.. .. |MARIETTA, 12/23/2002.... 1,946,551 0 .40,879 0
00-1000929.. .. | CRANBERRY TOWNSHIP.... 06/11/2002.... | covooeverririinns [ e 15,397,397 (U O ROONN PPN 334,199 0
00-1000932........ccvvvvrririrines HARRISON TOWNSHIP........ccocovvieririninninerieniseeieniis 05/29/2002.... 4,794,680 0 .92,472 0
00-1000949.. .| STOW 05/30/2002.... 1,195,486 0 ..78,169 0
00-1000958.. .. [HOUSTON....cooooorrirrriirninnns 06/18/2002.... 1,433,674 0 ..31,105 0
00-1001038.........ovvvvrrinrienns ITHACA 10/01/2002.... AB72,430 | ..o e [ | 0 47,729 0
00-1001042.. .. |RAVENNA.. 06/27/2002.... 2,750,277 0 .. 175,416 0
00-1001215.. .. |EDISON . 12/17/2002.... 5,724,341 0 cernnnennnn 323,582 0
00-1001237......cvverivriirienns DALLAS...........cccc.oe. 11/20/2002.... 3,406,137 | oo [ e | s | (U [N OO 275,131 0
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Statement as of September 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

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

00-1001244.... ... |PITTSBURGH 02/08/2005.... | ...cvvvvriinnies | i 13,813,004 0 0
00-1001279.... ... |PITTSBURGH 12/23/2003.... 3,297,530 0 0
00-1001283.... ... | GARLAND 03/03/20083.... 1,229,831 0 0
00-1001319 ... |RANCHO CUCAMONGA .1 05/15/2003.... 1,779,412 0 0
00-1001333.... wo [MYRTLE BEACH........coiiiiiiiiiciinissicssicciecssssssis 06/02/2003.... 2,072,943 (U RTINS PN 102,862 0
00-1002014.... ... |KNOXVILLE 07/28/2003.... 1,419,703 0 ..68,875 0
00-1100046.... ... | GLEN CARBON. I | e 01/05/2004.... 2,023,276 0 .35,712 0
00-1100047.... ... | SAINT LOUIS.......coevevrranes 11/14/2003.... 4,472,798 0 ..77,655 0
00-1100067 ... | JOHNSON CITY .1 10/31/2003.... 1,355,700 0 .62,040 0
00-1100068.... ... |BELLEVUE............ 10/31/2003.... 1,658,950 0 .75,918 0
00-1100154.... ... | CRANBERRY TOWNSHIP 10/22/2003.... 3,494,221 0 ..79,835 0
00-1100163.... w.. |[RESTON...cooovrrriins ) 10/27/2003.... 2,567,042 (U O RINN P 116,385 0
00-1100173.... ... |ALBUQUERQUE NM.ciieiins v 08/31/2004.... 1,560,789 0 .57,709 0
00-1100174 ... | SIOUX FALLS SD .| 11/12/2003.... 1,449,337 0 .64,470 0
00-1100195.... ... |HOUSTON L. SR B 11/21/2003.... 1,399,051 0 ..25,909 0
00-1100196.... ... |HOUSTON. L%, G 11/21/2003.... 1,428,755 0 ..26,459 0
00-1100197.... ... |HOUSTON. L. SO B 11/21/2003.... 1,805,994 0 ..33,446 0
00-1100233.... e [ITHACA s NY s [ 12/10/2003... | ccovvvoeccins | e 492,931 0 5,096 0
00-1100247.... .| CLEARFIELD.......cccoovvvinrinriinriins UTeiie [ 12/04/2003.... 1,199,387 0 ..52,445 0
00-1100265 ALTAMONTE SPRINGS........cocovvuriririnriisiineiiesissiisniis FLooiiiiiiies v 12/18/2003.... 1,231,508 0 ..74,225 0
00-1100272.... oo [WILSONVILLE...........ccovvcrrrirnns OR..ovvvvene [ i 05/21/2004.... 1,537,884 0 ..26,628 0
00-1100296.... cee [CINCINNAT L OH..ovvvvvvie [ 01/21/2004.... 1,901,360 0 .81,570 0
00-1100346.... coe [FARRAGUT ... TN | e 05/04/2004.... 1,167,483 0 47,728 0
00-1100365.... wot [WENATCHEE.........cooiiiieeieerieeisees s WA [ s 08/09/2004.... 1,331,517 0 .50,410 0
00-1100369........covrvvrrirrrines HIGHWOOD............. I | v 05/17/2004.... 2,488,228 0 ..39,683 0
00-1100371.... wo [ANDERSON.......ccovririnrinniniincinisnississssnssssssssinnis | OCmiiieniinns | covnees 12/21/2004.... 1,870,174 0 ..30,947 0
00-1100406.... we | EDISON....ooisniccicnerisrissississssisssessissisesenens | Nd i | s 05/18/2004.... 2,506,138 (U RTINS 101,564 0
00-1100420.... +. [ORMOND BEACH........cooririinriccsississcens FLoiiiiiins [ 06/15/2004.... 1,367,062 0 ..54,450 0
00-1100421.... ... |PORT ORANGE FLoiirieriines [ 09/16/2004.... | covooverririinns [ e 433,499 0 ..36,512 0
00-1100464.... v |GAINESVILLE........ooirviirriinnrienrinsrinsninssssesssssnsssenens | Flovinnniiiniens [ s 05/26/2004.... 4,802,774 0 ..90,760 0
00-1100475 ... | ITHACA .| 06/25/2004.... 2,494,841 0 ..24,524 0
00-1100487.... wo [HILLIARD.....ccooovvirinnicnninniiciississicsissiesesssiensennnes | OHlccciiciiiis | e 01/06/2005.... | cooooverririinns [ e 167,297 0 .34,614 0
00-1100519.... ... |MILWAUKEE....... Wi | e 04/20/2006.... 2,587,950 0 .19,384 0
00-1100581.... woo [CHARLOTTE. ..ot NC..oovvviees [ 05/11/2006.... 6,065,949 (U O INN P 123,045 0
00-1100602.... ... |HOUSTON. L. S I 12/16/2004.... 1,599,451 0 ..25,861 0
00-1100603 ... |HOUSTON. ™ .| 12/16/2004.... 1,042,680 0 ..16,859 0
00-1100649.... ... | KNOXVILLE... TN [ s 11/04/2004.... 2,746,990 0 ..46,354 0
00-1100677.... o [LASVEGAS........ooivviniinniinniissnessnessnsssnsissnssnnennns | NV [ 02/18/2005.... 3,769,712 0 .61,325 0
00-1100686.... wo [CHARLOTTE......cooiiiinrinniiciinniiiecisnisnissiissiensenissnienns | NG | e 12/15/2004.... 1,271,466 0 .14,534 0
00-1100692.... wo [ SALT LAKE CITY ..ooooiricesnesseesesssisssinsies UTeie [ 01/10/2005.... 4,315,502 (0 [ O 152,029 0
00-1100697 ... | CLEARFIELD. Ut .1 01/28/2005.... 1,541,187 0 ..66,090 0
00-1100720.... .|HOUSTON L. S D 12116/2004.... | ..o | s 655,609 0 ..10,601 0
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00-1100722.. .. |HOUSTON. 1D B [ 12/16/12004.... | oo | s 821,713 0 ..13,286 .13,286 0
00-1100723.. .. | WAUSAU... Wi | e 03/28/2006.... 1,658,761 | . 0 ..13,369 ..13,369 0
00-1100738.......ccovvvvrrirrrines CHULAVISTA.....oovviniriririnnnns CA.ovvvennes [ v 01/28/2005.... | covooevererirrvinns [ e 978,135 coe [ e [, 0 ..20,988 0
00-1100756.. .. | LAKE OSWEGO......... OR..ovvvree [ v 11/08/2006.... 3,295,159 0 .82,823 0
00-1100773.. .. | SIMI VALLEY CA.oovvcvies [ v 08/31/2006.... 3,964,743 e . (U RTINS PN 125,261 0
00-1100781......cceorirrririenns BROOKLYN PARK...... MN..oovniies e 04/18/2006.... 4,374,149 U O O 0 ..56,568 0
00-1100806.. ..|RENO. [N R 03/15/2006.... 6,490,589 (V1 RTINS R 107,321 0
00-1100807.. .. | ELLENWOOD B I 06/24/2005.... 4,043,692 e . 0 .63,124 | ... .63,124 | ... o 0
00-1100822..........cocuerrvrienes LASVEGAS.........ccooommiiminriniinniinniinsississssssissisnssesnes | Voo e 06/07/2005.... | ccooovverriiricnns [ e 10,136,710 P R OO (0 IR 161,480 | ..o 161,480 | oo [ i 0
00-1100867.. [ CARSON......ooiiiriiciernricricssiceiessnieneessissieesennns | CAuciiiciiiies | e, 07/27/2005.... 2,823,703 0 ..45,246 0
00-1100868.. . |REDMOND.........covvirririnniinrinniieincinnisssisnisnssinssnnnnnns | WA | s 09/08/2006.... | ccvvoverrerreinns [ e 18,562,275 | . (V[ O 251,539 0
00-1100877......ccvuririinniines FAIRFIELD........oeviirinricniiinnicciisniinnienicsniesiiensssensenns | N [ 07/06/2006.... 7,574,500 cor e [ (U O RINN P 120,462 0
00-1100917.. WL BABYLON.....oovvvinnricrierirensisniienienisessensisnnenensees | NY s [ 02/05/2008.... 3,784,267 0 .41,392 0
00-1100918........coovvemrreennns [TONIA s | Ml | 08/16/2006.... 1,907,575 0 ..29,960 0
00-1100920.........ccocvvveerreeienns | BEAVERTON....ooovineccrecesceeneisnsisnsinneinnnns | ORucccins s 08/09/2005.... 4,691,697 0 ..75,248 0
00-1100928.. . B IR 09/01/2006.... 5,000,817 (U [ O 161,781 0
00-1100983.. .. | WAUKEGAN.. . /USSR DR 10/26/2005.... 1,042,307 0 ..32,066 0
00-1100990.........cnmvvrrinrienns ROCKVILLE. ... sssssssesssnnes MD...ovvvies [ s 05/10/2006.... 3,642,557 0 ..52,801 0
00-1100999.. .| SOUTH JORDAN.... UTeiie [ 11/07/2005.... 2,865,124 0 ..86,991 0
00-1101003..........cccceevrverere [JACKSONVILLE........covvouvirririnicenineivcnieniinnicsnicsninennes | Fluciiniienies | s 10/12/2005.... 3,132,863 0 ..96,089 0
00-1101007.. . B [ 12/08/2005.... | ..oovvevvvriieis | s 765,555 0 ..93,648 0
00-1101025.. .. | MANHATTAN. .| 12/08/2005.... 2,684,354 0 719,723 0
00-1101031.. .. |PLANO 12/01/2005.... 2,056,168 (V[ OO 251,986 0
00-1101041.. ..| GARDEN CITY.............. GA B I 04/28/2006.... 3,026,929 (U R IN 125,917 0
00-1101048.. .. | BERKELEY HEIGHTS........oooniininierierinicsnseiieniens .| 12/01/2005.... 1,817,624 0 .81,513 0
00-1101056.. .. |ELLICOTT CITY 12/08/2005.... | ..oovvvrvvriini | v 19,274,052 0 ..79,367 0
00-1101137.. o [ FRANKFORT ...t /SOOI IO 04/23/2007.... 2,731,477 0 ..33,745 0
00-1101138.. .. | INDIAN TRAIL NC .| 04/26/2006.... 2,176,717 0 ..52,359 0
00-1101152.. [ CINCINNATL oo OH..oovvvvvvee [ i 09/28/2006.... 1,119,353 0 ..94,076 0
00-1101157.. .. | MASPETH 04/21/2006.... 1,013,554 0 ..28,450 0
00-1101197.. .| COLUMBUS. .1 02/06/2007.... 6,310,073 0 ..58,422 0
00-1101214.. . . 12/07/2006.... 9,608,684 (U RTINS PN 121,858 0
00-1101244.. .. | CHANTILLY. B 09/12/2006.... 9,746,874 0 11,705 0
00-1101309.. .. |BRANCHBURG.. . N 11/07/2006.... 3,318,478 e . 0 47,579 0
00-1101419.....cvvirriinnines AVON....cooiiiitiist s MA i [ 04/2712007..... | covooeveerinrienns [ e 417,191 v [ e [, 0 ..28,628 0
00-1101456.. | BURLINGTON......ovviiininissicccsssssssiss s WA o | e 05/14/2007.... 1,904,828 0 127,118 0
00-1101475.. .. |LONGWOOD............... FL I I 12/27/2007..... 4,202,212 e . 0 ....236,236 0
00-1101491.....oovvrirrirrins JACKSONVILLE BEACH..... FL I I 06/21/2007.... 3,327,012 O O O 0 ..75,641 0
00-1101509.. L ITHACA s NY.ciis [ 07/31/2007.... 3,865,994 0 ..39,428 0
00-1101512.. ..|BURRRIDGE....... e | e 12/03/2007.... 3,122,479 - . 0 .22,182 0
00-1101521.....ooveririiniinns ATLANTA........... GA B IR 08/07/2007.... 9,728,299 T O O 0 .72,338 0
00-1101525........covvvvriirirines AUSTIN. . L. S D 07/18/2007.... 3,635,148 v e | 0 .43,726 0
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00-1101777.. . v | NG | s 10/12/2018.... 1,976,090 | . .16,488 | ... ..16,488 | ... ol
00-1101780......ccvvrieriirienns MINNEAPOLIS........ooriiriricirsissssisissisies MN..ooviniies | e 0972072011 | oo [ e, 17,446,784 v s | |0 | | . 108,426 | ........c..... 108,426 | ..o [ s

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

00-1101540.. S ORANGE.........orresrcssesnssnsisssisnsissnninnns | CAuiiiicciins [ 08/29/2007.... 9,584,161 0 ..50,795 0
00-1101567.. L VARIOUS.......oscicrcecssssiceiessiesssnisnns | PR | s 08/31/2007.... 8,063,416 | . (U O OOONN P 494,703 0
00-1101568..........covverrvrrrines VARIOUS.......coovvniriinnrnerirerneisnsessisesnesssssnsissisenees | O | s 08/31/2007.... 4,783,034 coe [ e [, (V1 OO OPRTONS PPN 293,446 0
00-1101634.. .. |PITTSBURGH B 04/18/2008.... 2,341,218 0 ..46,608 0
00-1101650.. .. | BEDFORD N 09/26/2008.... 6,049,031 e . 0 | o | e 269,563 0
00-1101686.........crvverrierienes PITTSBURGH........coconriminrisnincsrisnissisnisessnissssnnes | PAuiiciis [ 03/26/2010.... | covoovvvrrerrrinns [ e 740,248 U O O 0 ..44,503 0
00-1101690.. WEST VIEW...ociiccsrsicsissscessssnissississsisnnns. | PR | s 06/10/2010.... 4,813,265 0 .40,396 0
00-1101695.. T KENT cseesnseessssesssnessnssssennnes | WA | s 07/15/2010.... 3,192,844 (V1 RTINS PPN 101,144 0
00-1101700........ccnmvvrririenes HOUSTON......coovvvrinniniis B [ 09/01/2010.... 2,665,344 0 ..84,407 0
00-1101701.. [ FAIRVIEW. ... | ORucciiciiiis | e, 09/29/2010.... | covooeveriiriinns [ e, 11,127,560 0 .72,159 0
00-1101702.. S CLINTON.....oooiiniericcscsnisnsissiesssissssssnnssnssnnes | U T [ 10/08/2010.... 8,024,649 (V[ 157,539 0
00-1101703 GLENSHAW........ooriirinniinirinnicsnicssisssesssiensessiensns | PAuiiiiiiii | e 017271201 | e [ s 10,277,048 (U O RINN P 152,245 0
00-1101715.. .. |LYNDHURST N 12/01/2010.... 7,794,553 0 AT | . 0
00-1101719.. .. | LOVELAND . . N 12113/2010.... [ oo | s 660,132 0 .77,809 | ... . ol 0
00-1101722......cvvrriiirines SALT LAKE CITY ..o UTei [ 12/27/2010.... 4,049,950 0 W3T8T2 | 37,872 | oo | e 0
00-1101725.. .. |ALBUQUERQUE.............. NM.nies e 01/31/2011.... 2,125,511 0 ..19,281 .19,281 0
00-1101726.. [ COLUMBUS........cooiiccss s OH....ccooeeee. S [1212912010..0 | v [ s 15,844,025 (U O RINN P 139,159 139,159 0
00-1101727.....oovrrriniins WEST BABYLON.....ccooooomiiiriiineiisnsissssssssssissiennns NY s [ 02/15/2011.... 2,657,334 0 ..37,806 0
00-1101728.. [COLUMBUS.......ooirirciss s OH....ccoe. 06/08/2011.... 1,002,860 0 ..93,811 0
00-1101729.. .. |UPPER ARLINGTON............. OH..ovvvvvvi [ v 07/1512011.c. | oo [ e, 33,309,866 (U OO RPRTONN PPN 270,463 0
00-1101736.. .. | SHAWNEE B 03/01/2011.... 2,977,363 0 .44,017 0
00-1101738.. .. | FLORHAM PARK . .| 06/02/2011.... - ....18,427,467 0 108,033 0
00-1101743.. | CHAPEL HILL...ooviicvierncesrineiserienenenieniseneensneninens | NGt [ v 11/15/2011.... 6,990,012 0 ..56,232 0
00-1101746.. . B [ 05/20/2011.... 2,277,455 0 41,178 0
00-1101747.. .. | IRVINE .| 05/02/2011.... 5,713,882 0 0
00-1101750.. .. |BUFFALO GROVE..........ovvrrerinrineriirineinerisninenssenisseseees | e | o 05/05/2011.... 1,644,150 0 0
00-1101751.. .. | WOOD DALE. I | e 05/05/2011.... 3,921,128 0 0
00-1101753.. .. |HOUSTON ™ . .106/29/2011.. 10,021,865 0 0
00-1101755..  JCLIFTON. i VA | e 06/28/2011.... | ... e ....24,855,360 0 ..90,655 0
00-1101756..  [NASHVILLE. ....oooviiieesesses s L1\ TSP DO 07/20/2011.... 7,528,400 (V1 PO NTONN PPN 106,132 0
00-1101760.. ..|WOOD DALE.......... IL .| 05/05/2011.... 2,165,731 0 ..28,501 0
00-1101761.. ..|WOOD DALE.......... /OO IO 05/05/2011.... 4,525,982 0 ..37,445 0
00-1101762.. ..|WOOD DALE.......... e | v 05/05/2011.... 3,441,415 0 ..28,472 0
00-1101763.. [ CINCINNATL oo OH..oovvvvivi [ 08/30/2011.... | oo [ s 13,245,624 (U O INN P 117,624 0
00-1101765.......coovverrririrines CHICAGO.......convvrrierieriens I | v 08/31/2011.... 4,183,982 (V1 RTINS RPN 116,492 0
00-1101767.. .. | GREENFIELD, Whooiroeroes | e 09/12/2011.... 8,835,713 0 18,127 0
00-1101771.. [ CINCINNAT Lo OH..oovvvvvvi [ 07/2712011.... 4,895,285 0 ..37,934 0
00-1101772....oiirririins PARKER.........comtimmiiniirinissi s CO.vvrvee [ s 09/01/2011.c. | oo | s 13,952,963 0 ..85,109 0
00-1101776.......cccovvcerrvereres [ORANGE......ociiciiciiccisicciicscciienssisnicssissiieseniienes | CAuciiiiiis | e, 09/29/2011.... 4,090,113 (U O RONN P 123,376 0
0 0

0 0
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00-1101784.... ... |SEATTLE WA o | e 09/30/2011.... 6,250,509 0 ..38,351 0
00-1101788.... ... | WEST CHESTER.. PA oo 10/31/2011.... 6,739,087 0 ..63,862 0
00-1101794.... ... |RALEIGH 11/21/2011.... 4,264,288 0 27,213 0
00-1101799 ... |MIDDLE RIVER. .102/02/2012.... 4,122,657 0 ..35,184 0
00-1101800.... ... | CHICAGO TB072011.c. [ e | e 15,748,498 0 ..97,331 0
00-1101802.... ... | COLUMBUS, . [12/01/2011.... 9,801,723 (VO O 139,074 0
00-1101807.... ... |LAGRANGE 12/14/2011.... 2,453,569 0 ..63,262 0
00-1101808.... ... | GAITHERSBURG 121131201 [ i | i 10,000,000 0 ..40,047 0
00-1101812 ... | PLATTEVILLE .|01/25/2012.... 4,703,897 0 ..27,698 0
00-1101816.... ... |ATLANTA........... 03/01/2012.... | covooeveriricnns [ e 40,963,864 (U PSRN PPN 391,302 0
00-1101819.... ... |HOUSTON 03/2912012.... | covoovereriinns [ e 23,554,905 (V[ 134,121 0
00-1101825.... ... |REISTERSTOWN.. 06/01/2012.... 5,292,569 0 ..70,322 0
00-1101826.... ... | BEDMINSTER 04/19/2012.... 7,498,230 0 ..56,769 0
00-1101828 ...|DYER .| 04/05/2012.... 1,333,711 0 .47,349 0
00-1101830.... ... |PITTSBURGH 05/03/2012.... 3,710,147 0 ..50,094 0
00-1101831.... ... |COMMACK............ 04/25/2012.... 3,784,707 0 .54,113 0
00-1101832.... wo [CENTEREACH. ... NY s [ 06/29/2012.... | covoeveriiricnns [ e, 13,657,453 (U O RINN P 136,319 0
00-1101834.... ... INEW YORK NY s [ 04/13/2012.... | oo | s 59,000,000 (V[ O [OOOO 267,894 0
00-1101835.... ... |BRENTWOOD v [ TN e 05/08/2012.... 5,234,990 0 44721 0
00-1101838........coovrvvriirirines ANN ARBOR ...ttt M i 04/2712012.... | covoeveriricnns [ e, 13,399,002 (U RTINS PPN 118,135 0
00-1101839.... ... |WASHINGTON e [ D e 09MT7I2012.... | oo [ e, 21,290,110 (U N 129,128 0
00-1101841.... woe [FORT WRIGHT ..o |18 RPN PR 10/12/2018.... 1,537,113 0 ..52,649 0
00-1101846.... w.. [CHARLOTTESVILLE........coovoiiriiinriisnniieneissnissnisnii VA i | e 05/01/2012.... 3,869,956 0 ..23,931 0
00-1101847.... .| BRENTWOOD ] TN e 11/08/2012.... 7,480,956 0 ..62,559 0
00-1101848 CINCINNAT L oo OH..oovvvvvvne [ v 07/2012012.... | covooeveeviiricnns [ e, 18,076,272 (V1 O RTONS PPN 186,087 0
00-1101860.... ... |MILWAUKEE....... Whiooironroes | e 06/15/2012.... 8,653,867 (U [ 120,930 0
00-1101863.... wee [MULLICA HILL .. N e 06/20/2012.... 3,996,514 0 ..53,788 0
00-1101865.... 1o [COLUMBUS......coouvirrcrinrencrisriserinerisssensenesssssensennes | OHuvcivcinies | e, 08/09/2012.... 6,211,699 0 ..50,323 0
00-1101869.... e [IRVINE cscneesieeenissesensssssssnsensssessensssses | Cuevireciinens | cvvneeens 08/09/2012.... | covooverrirriinns [ e, 25,618,375 (V1 IR R 167,749 0
00-1101870.... v [PORTLAND.....covoivieririnnisninnierienisnsiesnissnisesiesesenenns. | QR | v, 09/25/2012.... 3,428,197 0 ..31,447 0
00-1101872 ... |SAN DIEGO... CA .[10/10/2012.... 4,463,992 0 ..39,887 0
00-1101873.... .. | CINCINNATI 08/23/2012.... | covoeveriiriinns | e, 10,388,745 0 ..90,341 0
00-1101874.... ... |FT. THOMAS..... 08/23/2012.... 7,348,137 0 ..63,900 0
00-1101881.... ... INASHVILLE 09/10/2012.... 4,239,351 0 ..36,439 0
00-1101882.... ... | REDONDO BEACH | CA e | 04/03/2013.... 4,279,401 0 ..26,383 0
00-1101883 ...|STUDIO CITY.... CA .1 03/05/2013.... 4,181,838 0 ..25,921 0
00-1101884.... w.o |BUFFALO GROVE..........ooviiiciiniiiiisrississisesieniees [OOSR IO 08/21/2012.... 3,069,057 0 ..25,504 0
00-1101890.... ... INEWPORT BEACH........ CA.oovvvvis [ 10/12/2012.... | oo | v 21,531,914 (V[ [ 140,218 0
00-1101893.... ... [FORT WORTH......ccooevinriiciins L. S B 10/01/2012.... 8,900,803 0 ..50,095 0
00-1101894.... cio [SCOTTSDALE ... AL WS [ TMMB12012. | s | v 19,796,929 (U OO OO 256,579 0
00-1101895 ... | CHARLESTON... SC [ 11113/2012.... 6,575,996 0 ..52,859 0
00-1101898.... .|NEW YORK NY.ciries v 52012, | o | e 26,637,182 (U OO ORTONN PPN 163,199 0
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00-1101899.. .. [NEW YORK NY s [ 11/15/2012.... 3,707,784 0 12,413 0
00-1101900.. .. | BELLEVUE........... WA e | e 12006/2012.... | oo | i 10,480,958 | . 0 .87,220 0
00-1101901.....oovevrrirnrines NASHVILLE. ... essssessseenes L1\ TS Do 03/14/2013.... 4,970,062 coe [ e [, 0 .42,370 0
00-1101904.. o [WOODLAND.......ccoosriinrinriniinnienisnissississssnisnssnnsnnes | CAuiiicciiies | e, 10/24/2012.... 5,846,541 0 .53,722 0
00-1101905.. .. |HERNDON | VA | 10/26/2012.... | oo | e 28,406,377 (U RTINS PN 142,849 | ... e 0
00-1101908.........covvvrririenes CHICAGO........cooovviririnrieiis /OSSR S 04/01/2013.... | covooeverrereens [ e 10,277,209 (VO O 137,160 | covvveenne 137,160 | oo [ e 0
00-1101909.. CIRVINE ceenienseiseesenisssssensenssssessensesnses | Cueviiesinens | e 11/30/2012.... | ... ....39,694,825 0 ....254,426 ....254,426 0
00-1101912.. .| COLUMBUS. v | S | 12119/2012.... . e ...22,452,319 0 ....368,395 ....368,395 0
00-1101913 SALT LAKE CITY .o UTeiie [ 11113/2012.... 2,084,126 0 .13,447 0
00-1101914..  JLOGAN ... UTeiei [ 11113/2012.... 4,750,395 0 ..30,247 0
00-1101920.. .. | CHANDLER..... AZ B 12/20/2012.... 5,238,926 0 44,742 0
00-1101921.....oovvrriicniines MAPLE VALLEY .....cccooiiniiiniiiinninissiesesssssisis WA i | e 01/1412013.... | oo [ s 10,641,625 (U O RINN P 141,566 0
00-1101922.. JUANITA e | WA [ 02/07/2013.... 6,914,600 0 .53,877 0
00-1101924..........coovevvceerenns [ TUSTIN s | CAuiiciis | e, 12/05/2012.... [ oo | i 19,134,756 (U OO ISV 124,596 0
00-1101927......ovvevvvcvnrvernns | BRICK s | Nd i | s 1211212012, [ o | i 20,295,042 (U O RTONN PN 130,936 0
00-1101929.. IRVINE e seisssessisssssessissssnsssssssnsss | CAueviesiieies | v 01/03/2013.... 3,141,776 0 .42,273 0
00-1101933.. .. |PITTSBURGH | PA G 12/121/2012.... 5,625,505 0 .48,141 0
00-1101935......cvvrivrririines WASHINGTON e | DG [ e 03/14/2013.... | o | s 17,330,555 (U O O 158,224 0
00-1101938.. .103/27/2013.... 4,050,800 0 ..33,475 0
00-1101941.. 05/30/2013... | covooeverririicnns [ e, 14,605,954 0 ..92,520 0
00-1101944.. 03/07/2013.... 4,900,794 0 ..30,337 0
00-1101946.. .1 08/02/2013.... 9,400,727 0 ..59,025 0
00-1101949.. . 03/19/2013.... | oo | s 14,727,079 0 .78,077 0
00-1101951.. .. | WOODLAND HILLS... 09/03/2013.... 8,371,905 0 .69,672 0
00-1101953.. .. | FREDERICKSBURG. . .1 03/20/2013.... 5,030,166 0 0
00-1101954.. .| WEST DES MOINES A s | s 04/24/2013.... 5,931,267 0 0
00-1101956.. L CHINO s | CAuiiiiiis | e, 04/11/2013.... 5,346,602 e 0 0
00-1101957.. .. | CINCINNATI . .| 05/31/2013.. 16,495,358 3,027 3,027 0
00-1101958.. .| PITTSBURGH B 03/22/2013.... | ... e ....11,123,846 0 ..69,509 0
00-1101960.. W OMAHA. .o | NEuveiiis | s 04/03/2013.... 3,332,744 0 ..28,825 0
00-1101963.. .. |PORT ORANGE FL . .| 04/11/2013.... 6,007,345 0 ..33,270 0
00-1101964.. .. | BELLMORE......... NY.ciines [ 04/24/2013.... 5,913,775 0 ..35,437 0
00-1101965.. .. | SAN FRANCISCO............... [O7 VR I 06/04/2013.... 4,457,367 0 ..28,316 0
00-1101966.. .. |HUNTINGTON BEACH CA.ovvvcvns [ 07/01/2013.... 4,034,872 0 .51,231 0
00-1101967.....covevrirrririrines SAN DIEGO........coovrvmrrririrnns CA.ovvvennies [ v 04/30/2013.... 2,242,029 0 .13,344 0
00-1101970.. .. |KNOXVILLE..........ccco..c. L\ SO IR 07/03/2013.... 9,678,729 0 17,445 0
00-1101971.. . | FARMINGTON HILLS......cooriviriiiiniinicnieririssieeiienes M i 08/20/2013.... 7,124,253 0 .58,789 | ... . ol 0
00-1101972.....ovirvrririins CHAPEL HILL ANCe 05/17/2013.... 5,668,396 0 WT0577 | s (VY & OO IR 0
00-1101973.. .. | CAMERON PARK........cccoomrrinns CA.oorvcvnies [ 08/28/2013... | covooverririicnns [ e, 10,205,003 0 .59,747 ..59,747 0
00-1101975.. [ SOMERVILLE.........ooiiiiiiriiiririiececsssesennes NJooiei s 10/12/2018.... 5,655,028 | . 0 235711 | . 35,711 | .. ol 0
00-1101976........coovricrricrienes CITY OF INDUSTRY.....oovviriniiininissississicsiniissienns (07 VRS I 07/09/2013.... | covooverirenns [ e, 20,149,830 P O O (U [N 350,500 | .....ccooone 350,500 | ..o | e 0
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00-1101977.... ... |ANN ARBOR. M s 07/01/2013.... | .... 13,320,614 0 ..87,042 0
00-1101978.... ... | FREDERICK.. 06/27/2013.... | .... 28,004,666 (U O RINN P 158,966 0
00-1101979.... v | SEATTLE ..o, 08/01/2013.... | .... 16,033,794 0 0
00-1101980 et INASHVILLE ..o .107/02/2013.... | ... 44,725,746 0 0
00-1101982.... ... |NEWPORT BEACH........ 06/11/2013.... 3,042,427 0 0
00-1101984.... ... |WEST VALLEY CITY. UTeiee [ 05/31/2013.... 6,305,822 0 0
00-1101988.... 1o [SCOTTSDALE.......cieiiiiiriicisrisisssisssiesises AL ...S... [06/03/2013.... 7,387,096 0 0
00-1101989 we [ SALEM. oo OR..ovvvenne [ v 08/05/2013.... | .... 12,523,287 0 0
00-1101990 ... |LADY LAKE... FL .1 05/30/2013.... 20,245,432 0 0
00-1101993.... wo [ROCHESTER.....oiviciiiiciinrinniccsiesiscsisnisniessensiennnes. | MNiii | e, 10/01/2013.... | ... 25,276,889 0 0
00-1101994.... o [ TIGARD.....ooriricirinsissiesccississsssissssssssssssssnnss | QR | e, 08/21/2013.... 7,419,089 8,743 |.... 8,743 0
00-1101995.... ... |MENLO PARK CA i | 06/10/2013.... | covooeveririinns [ e 26,474,895 (U O RINN P 180,760 0
00-1101996.... ... | MIDDLEBURG HEIGHTS OH..oovvvvvvne [ v 07/17/12013.... 6,163,204 0 ..52,705 0
00-1101997 ... |LEXINGTON . .1 03/03/2014.... | .... 11,701,275 0 .97,360 0
00-1101998.... ... WINSTON SALEM NC 07/02/2013.... 9,592,007 0 ..60,525 0
00-1102000.... woe [NEW BEDFORD........ooviiriiriicinissiesisccssssiesinies MA. oo [ 08/12/2013.... 9,801,908 0 ..64,016 0
00-1102001.... ... | BROOKLINE (BOSTON).......oooevvrriiniinrieiianes MA. i [ 07/02/2013.... 8,098,365 0 .49,620 0
00-1102003.... o [JUPITER s | Pl | e, 09712013, | oo | s 15,070,278 0 .85,222 0
00-1102005.... ... |MOON TOWNSHIP.... R [ 07/01/2013.... 9,433,635 0 .82,187 0
00-1102008...........c0oerrvrrenes GREEN (UNIONTOWN). OH..ovvvvvvi [ v 06/28/2013.... | covoocverriirienns [ e, 10,543,550 (U RTINS PPN 136,062 0
00-1102009.... e [AVONL s 0], ISVRURRR IR 08/22/2013... | covooverirreinns [ e 30,714,793 (U [N PO 212,607 0
00-1102010.... ... | MANSFIELD L. S B 11/25/2013.... 4,940,734 0 ..60,395 0
00-1102011.... .| MANSFIELD L%, G 11/2512013.... | ... 21,400,847 0 0
00-1102013.... [O] GO IR 09/25/2013.... | .... 18,648,695 0 0
00-1102015.......coovvirrrirrrines BOSTON.....couiiiinriiiiriie it esienes MA i [ 07/30/2013.... | covoreverrricnns [ e, 12,830,892 (V1 O RTONS PPN 114,383 0
00-1102016.... ... |ANN ARBOR. M [ 08/01/2013.... 6,033,959 0 ..78,028 0
00-1102021.... ... |EVANSTON... oo | e 09/09/2013.... 2,194,191 0 17,019 0
00-1102024.... CJLAS VEGAS........voeviciesessssissies s NV | e 10/11/2013.... 2,278,746 0 .47,163 0
00-1102027.... [O] GO IR 10/1072013.... | oo | i 18,615,566 (U OO ISV 274,813 0
00-1102028.... (0] CTRRPIRIN R 10/10/2013.... | oo | v 14,561,122 0 0
00-1102029 ... | BROKEN ARROW .| OK .110/10/2013.... 8,723,198 0 0
00-1102030.... ... [LOS ANGELES.........ccoovvvierriinn CA oo [ v 09/03/2013.... 4,603,091 0 0
00-1102031.... o [PASADENA.........coovrriirsniinsieniincnnisnsssisninnns | CAuiicciins | e, 09/03/2013.... 2,191,948 0 0
00-1102033.... oo [EDWARDSVILLE. ......oosrviinriirerrireneineneereneirenesssneenenenns | KSuieiiiieciis [ 10/31/2013.... 8,999,828 (U O INN P 194,476 0
00-1102035.... wo. |HIGHLAND PARK.......covvviriniierinninenienissisesinsiinenieninnes | T | cvvvenens O7MT712013... | oo [ e, 12,675,429 0 71,879 0
00-1102037 ... | INDEPENDENCE TWP. .1 09/05/2013.... 8,881,949 0 ..61,563 0
00-1102038.... o [LONE TREE.......coiiiininniirernrnnicnncssivcrenisniensiesninnnns | O | o, 08/29/2013.... | covooveriiriinns [ e, 19,631,961 (U1 T RTONN PN 157,921 0
00-1102040.... o [CARSON......oirvirriinriisneisneisseisssisssissssssnsesnninns | CAuiiiiicniins [ 08/29/2013.... 3,919,457 0 ..31,866 0
00-1102041.... «.. [SPARTANBURG........ocvvriniisniicierisricsnissiicssisssieninnes | SCciiiiviiinns | covs 10/23/2013.... 6,065,561 0 0
00-1102044.... oo [CHARLESTON.....cccooooiimmiiimniinnniinnniisnnissniissnisnniisnnins | G [ 10/12/2018.... 2,625,331 0 0
00-1102045 .| DENVER... .102/13/2014.... | .... 34,939,973 0 0
00-1102046..........cocceevrvereres [ EASTISLIP. oo | NY i | s 11/2172013.... | ... 11,899,375 0 0
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00-1102047.. | CHARLOTTESVILLE.........ccoovviemrinnriienniiinniienniisnniinnnes | VA | e 10/12/2018.... 2,744,545 0 14,773 0
00-1102050.. . SRR O 1203072013.... | oo | i 10,028,885 0 .56,413 0
00-1102051.......coovrierrirrrines GAINESVILLE ..o ssesseessienseees FLooiiiiiines v 01720130 [ o | e 12,545,691 | oo [ | v | e 0 .85,770 0
00-1102065.. .. | SEATTLE... WA | e 11/01/2013.... 3,916,908 | 0 .21,720 0
00-1102066.. .| TUKWILA... WA e | e 11/01/2013.... 5,389,796 | ...covvriiiiininninns | s (4,665) | .. ..(4,665) ..28,747 0
00-1102067........coovvvvrririenes FARGO.......ccovvvririins |\[D NSRRI I 02/03/2014.... 3,834,939 | oo [ | s [ 0 ..75,932 0
00-1102068.. PIKESVILLE........oovoreierenenreneeensreessneensnsensenesssesennnsees | MDovesscinies [ s 10/30/2013.... 3,644,273 0 ..26,315 0
00-1102073.. INORMAN....ctviririenisrinnieninsiienissesssiienssensssensssnesnees | OKnviieiins [ v 11/07/2013.... 8,335,048 0 ..96,839 0
00-1102076..........cccoocevrveneres [ MISSION VIEJO......oooviiciiiriinicnicciiscississiissisnins | CAuiiiciiis | s 11119/2013.... 7,000,000 0 ..31,185 0
00-1102077......ccveevvvenrecrnns | YUKON. e | O | s 12119/2013.... | ... ....20,938,381 0 ....100,076 0
00-1102084............cccevrevereies [WOODSTOCK.......ooveririiniincrinnissiniinrisnineisninnies | GAuiiiciici | e, 01/09/2014.... | ... . ....25,328,714 0 ...123,212 0
00-1102087.........ocoeveeevreerres [MADISON....occicniciiersrienicssisciccsesisssessissiiesnes | Wi | s 06/03/2014.... | coooocveririinns [ e, 10,703,445 0 ..52,058 0
00-1102088.. + [MADISON....ccovrvimrimrrerrernrinnnicnniserirerisnessnssesnisesnennes | Whiiiiiiinis | s 02/03/2014.... 2,108,168 0 ..23,869 0
00-1102089.. .| HUNTINGTON BEACH CA.ovvvvvs [ 01/03/2014.... 4,060,560 0 ..20,223 0
00-1102092.........ocvvvvriirirenes SANDY ..ot OR...covvvvnne [ v 04/07/2014.... 2,036,984 0 .10,262 0
00-1102093.. .. | CHATTANOOGA... L\ PSS IR 02/07/2014.... 3,036,275 0 ..34,350 0
00-1102094.. .| CHATTANOOGA... L1\ TSSO B 02/07/2014.... 3,199,514 0 ..36,485 0
00-1102096 BALTIMORE...........ccoooiimmviiimniiinniinnniisnniisnniisnnsisnniinneees | MDeviiiciiiins [ 11/12/2013.... 9,487,519 0 ..46,880 0
00-1102099.. .. | BEAVERTON.......cooocrincininniinissiiniiscisnisnssssisnssinnennns | QR | e 1211072013, [ oo | i 29,584,225 (U OO ISP 232,507 0
00-1102100.. .| SAN DIEGO.......ccoomiiveiiriinriiniinsisesenisnisnsissisessseenns | CRuiiriiiniies [ v 12/12/2013.... 7,286,869 0 ..54,097 0
00-1102102..........cccoceevveeeieies [ONTARIO. oo | CAuiiiciics | e, 10/31/2013.... 6,605,252 0 .49,530 0
00-1102106.. .| 12/26/2013.... ....10,318,756 0 .49,425 0
00-1102107.......cocevvvevvrerens [ADDISON. ... | Il | s 12/19/2013.... 5,458,466 0 .43,180 0
00-1102108.. . 12/20/2013.... | ... ....15,662,038 0 ..84,308 0
00-1102109.. .. | BROOKLYN .[12/20/2013.. 11,387,832 0 ..64,511 0
00-1102110.. .. |PITTSBURGH 06/05/2014.... | ... ....20,618,992 (U [ 151,687 0
00-1102111.. .. | FORT COLLINS 01/23/2014.... 7,960,556 0 ..61,696 0
00-1102116.. .. |CHARLOTTE .101/22/2014.. 48,543,896 0 0
00-1102117.. ..|BOSTON 06/02/2014.... | ... . ....22,135,956 0 0
00-1102121.. .| AUBURN HILLS.... 01/2912014... | covoovvricnns | e, 16,337,114 0 ..99,925 0
00-1102126.. .1 03/06/2014.... 4,018,501 0 ..29,745 0
00-1102128.. . 04/22/2014.... 7,122,526 0 ..54,527 0
00-1102130.. .. |LONG BEACH 10/12/2018.... 2,408,247 0 17,783 0
00-1102132.. .| PITTSBURGH 03/31/2014.... 8,383,365 0 ..80,826 0
00-1102133.......vvrirrinrrines BALTIMORE........c.ccocoormrirnnn. 03/10/2014.... | covooeveviricnns | e, 50,730,806 | ....cvvurerniiiriiriies | cereieiinniienieninins | i | e (V1 OO OPRTONS PPN 250,017 0
00-1102137.. .. | GRAND RAPIDS............. 07/08/2014.... 6,981,729 0 ....103,238 ....103,238 0
00-1102138.. .| CANONSBURG 03/12/2014... | oo [ e, 10,556,860 0 ...115,235 ...115,235 0
00-1102139......ccvvrirririines ONTARIO......ccovvvirriirriis 04/10/2014.... 3,798,693 | ..oooviririeiiinins [ | s [ 0 ..28,251 0
00-1102140.. .. |[LAQUINTA 02/28/2014.... | ... ....20,028,853 0 ..96,504 0
00-1102142.. .| ENGLISHTOWN 08/11/2014.... | ... . A7,778,470 (0 [ O 187,689 0
00-1102145........coovvvrricris CHARLOTTESVILLE..........oniiririniincricsisieces VA | e 04/10/2014.... 3,409,994 | ... [ | s [ 0 .18,077 0
00-1102147.....oovoviricniis WALNUT CREEK.........cccoovurunc CA.ooovvonnes | v 09/29/2014... | covoocveiiriinns | e, 28,745,360 | .....oouevvriiiiniiniies | e | i | s (U OO ORTONN PPN 153,870 0
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00-1102148.. .. [MIAMISBURG e 05/28/2014.... 9,423,077 0 ..62,671 0
00-1102149.. .. | ANNAPOLIS, N 06/10/2014.... 3,781,748 | . 0 .29,418 0
00-1102152.......covvirrrirrrines EDISON.....ovvrrriverirerinricnicnnirerrerinsesnsissisenienienessenenns | N [ 06/12/2014.... | covooeveevirienns [ e, 19,503,296 coe [ e [, (V1 OO OPRTONS PPN 226,706 0
00-1102156.. .. |LOS ANGELES.........ccooovvvrnrinas (07 VSRR IR 05/16/2014.... 6,640,729 0 ..38,000 0
00-1102158.. .. | PORTLAND........ OR...ovvvinie [ v 05/15/2014.... | covoocveciricnns [ e, 18,756,386 e . (U RTINS PN 103,389 0
00-1102161.......vorrririenes FULLERTON. ..o [O7 VR I 07/15/2014.... 6,626,765 U O O 0 ..31,647 0
00-1102162.. . [CHULAVISTA.....coviriiriinii CA.ovvvcvvis [ 11/03/2014.... | ... ....10,377,228 (U RN 112,537 0
00-1102163.. I STERLING.....oiiiieiiesi e VA s | e 06/04/2014.... | ... e ....25,000,000 0 ..72,547 0
00-1102164 ITASCA. ...t [OOSR I 07/29/2014.... 5,652,527 0 ..44,806 0
00-1102165.. .. | FRANKLIN PARK IL.... I 07/29/2014.... 4,121,587 0 31,213 0
00-1102168.. [ LEXINGTON.....oociinrcnicincscinnsnisniisssnssnsesninnies | KY v | s 06/18/2014.... 6,353,705 0 .73,267 0
00-1102169........cocevvvrricrrines ST.LOUIS.....coovrviirimnmrmnreiiereeneneeneneesenessssenesssesssnenenns | MOt [ s 08/22/2014.... 9,522,046 0 ..51,507 0
00-1102170.. .. | WATERLOO........ I | v 08/22/2014.... 5,461,383 0 62,11 0
00-1102171.. .. | FLOWER MOUND . 07/23/2014.... 3,104,549 0 .16,933 0
00-1102173.....cvvrriniins LEXINGTON.......oiviririiniinniiscnierisnessis e 09/12/2014.... 8,977,703 (U O RTONN PN 102,273 0
00-1102179.. .. | COLUMBUS. 01/02/2015.... 2,193,556 0 ..28,995 ..28,995 0
00-1102183.. .. | VERONA 10/12/2018.... 3,904,218 (U O RINN P 151,522 | ... 151,522 |... . 0
00-1102184.........oovvvrririinns CHEVY CHASE 07/29/2014.... | oo | s 13,336,279 (U O O 107,024 | .............. 107,024 | ..o [ s 0
00-1102185.. .. | CHEVY CHASE 07/29/2014.... | ... ....13,336,279 (V1 RTINS IO 107,024 0
00-1102190.. .. [LOS ANGELES.........cccovvvirrrii 08/07/2014.... | ... ....20,548,076 0 ..95,190 0
00-1102191.. .. |ALPHARETTA 06/27/2014.... | ... ....47,575,496 0 ....266,748 0
00-1102192.. .| SEATAC .1 09/05/2014.. 12,032,285 0 228,182 0
00-1102193.. 09/11/2014.... | ... e ....19,200,654 0 ....163,137 0
00-1102196.. 12/15/2014.... 1,353,626 0 .10,222 0
00-1102197.. .| 12/15/2014.... 3,181,021 0 ..24,021 0
00-1102198.. . 12/15/2014.... 2,910,296 0 21977 | 21,977 0
00-1102199.. .. | SAN DIEGO 07/10/2014.... 9,918,004 (U RTINS 101,078 | ... 101,078 0
00-1102204.. .. | ST CLAIR SHORE: .1 04/30/2015.. 10,428,841 0 ..75,283 ..75,283 0
00-1102206.. .. | GREENVILLE 10/22/2014.... | ... e ....11,632,455 0 ..65,701 0
00-1102208.. .. | SANTA CLARA.. 1200412014 ... | oo | i 42,468,260 (V1 OO PRRTTONS PPN 243,866 0
00-1102215.. .. |LEXINGTON.. .| 11/03/2014.... 6,612,387 0 .35,112 0
00-1102217.. .. | RICHMOND 10/23/2014 ... | oo | i 30,473,692 (U RTINS PN 171,862 0
00-1102223.. .. |AMERICAN CANYON........cocoimiimrininnrisrinsississsenisnens [O7 VR I 11/03/2014.... 7,169,135 0 ..57,283 0
00-1102224.. .. | CHESTERFIELD......... MO..oiii v 09/17/2014.... 7,588,715 0 ..60,660 0
00-1102225.........oovvverrinrrines LINCOLN.......covvvrrranes NE. oo | e 10/12/2018.... 2,071,737 0 ..82,949 0
00-1102230.. . B 10/15/2014.... 8,633,459 0 ..45,658 0
00-1102231.. .. | CINCINNATI . e 01/28/2015.... 7,373,434 e . 0 .45,708 0
00-1102232........conmivrriniinns REHOBETH BEACH.........cccccoouuuu DE...ccoiies [ 12/08/2014.... 9,484,586 O O O 0 ..72,093 0
00-1102235.. .. |LOS ANGELES........cccoovvviririnas CA.oorvcvnies [ 09/17/2014.... 1,973,347 0 .15,437 0
00-1102238.. [COLUMBUS.......ooorriresrseerees (0] PR IR 09/30/2014.... | oo | s 10,165,198 | . 0 ..55,028 0
00-1102242.........oovvvrririenes NASHVILLE........ooiiiriiiniscccssss s TN | e 11/114/2014.... 4,632,757 P O O 0 ..35,908 0
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00-1102243.. [ ROCKVILLE. ... MD..coveeves [ i TMMA412014. | s | e 25,452,972 (V[ O 143,016 0
00-1102246.. .| SANDIEGO........ccccooemrrinrinns CA.oirvceis [ 12/08/2014.... 4,661,732 0 ..25,329 0
00-1102249........coovvverrricrrrines JERICHO NY o v 121972014, [ oo | i 14,338,489 0 ..81,802 0
00-1102253.. .| WASHINGTON | DCies [ 1200172014 | oo | i 23,790,399 (U ORI ISP 161,347 0
00-1102256...........ocoeerveerenes [ DALLAS ..o | T e | s 12/18/2014.... 5,340,832 0 ..39,860 0
00-1102257.........ocevvveevvrnrens [COLUMBIA. ..o | SCiiieciiins | e, 121172014 | e | e 12,721,880 0 12,264 0
00-1102258..........cocoocvvvvereies [ STANTON...oociiiscicceccisnscssissiissensnsissinniees | G | e, 12/04/2014.... 8,856,466 0 .40,901 0
00-1102259.........covvvemrrvereres [ WALTHAM. .o | M | s 12/18/2014.... 9,869,264 0 .79,293 0
00-1102260...........cccocceureereee [ BRANDYWINE........ooooiriniiiriicinciisniceiisnicesissisnisnies | MDuci | 10/12/2018.... 3,475,966 0 ..63,825 0
00-1102263.. | DERBY .o | KSuiiiiiciins | e, 12/01/2014.... 8,609,550 (U RTINS PN 163,751 0
00-1102265.. .| FONTANA.. [O7 VR I 12/03/2014.... 4,830,979 0 ..54,489 0
00-1102266...........cc0oervverrenee SARTELL. ..o MN.ooiviies [ 06/11/2015.... | covooeveriiriiiens [ e, 14,643,874 (U O RINN P 108,960 0
00-1102267.. .. |RIVERSIDE MO e 03/12/2015.... | covoreverrricnns [ e, 12,050,185 (V1 O TONN PPN 134,992 0
00-1102268.. JWESTPORT ... CToieiie [ 12/111/2014.... 8,788,106 0 .50,137 0
00-1102269..........covverririrenes WOODLAND........cviiiiiiiiiiriiesisiiesi s CA.ovvvennes [ v 12/04/2014.... 6,439,237 0 .50,184 0
00-1102270.. . Whooironroes | cevveens 12/22/2014.... | ... ....29,847,864 0 ....158,999 0
00-1102271.. S| COLUMBUS.......coiiiiiiceisssis s OH....ccooeeee. ..S... [02/1712015.... | ... ....39,961,600 0 cevenn 445,171 0
00-1102272.......covvvrrirnrinns COLUMBUS.......ooiiririinrinesere s (0] P ..S... | 02/17/2015.... 15,637,147 (U O O 174,197 0
00-1102274.. (07 VSRR R 04/01/2015.... | ... ....23,682,383 0 ...175,214 0
00-1102275.. . 12/16/2014.... | ... ...50,118,773 0 ....267,633 0
00-1102279.. .. | VIRGINIA BEACH 12116/2014.... | ... ....28,429,722 0 ....147,934 0
00-1102285.. .| DUBLIN .1 12/15/2015.. 27,099,192 0 128,310 0
00-1102290.. 03/02/2015.... | ... ....10,577,258 0 .62,361 0
00-1102291.. 01/16/2015.... | ... ....10,137,396 0 .52,334 0
00-1102292.. .1 06/19/2015.. 30,072,257 0 161,858 0
00-1102293.. . 12/30/2014.... | ... ....13,252,424 0 cervnennn.. 248,460 0
00-1102294.. | CHESAPEAKE.........oooiiiiinricisscssssceessisnii VA | e 12/18/2014.... | ... ....23,953,124 (U RTINS 145,108 0
00-1102296.. .. | CLIVE. IA .106/22/2015.. 16,121,902 0 ..86,621 0
00-1102299.. ..|CANTON Ml [ 04/30/2015.... | ... ....13,829,327 (U IR 148,607 0
00-1102301.. ..|NORTH BEND.......... 10/12/2018.... 6,304,374 0 ..52,859 0
00-1102302.. .. | CINCINNATI . . .[10/13/2015.... ....20,604,911 0 ..95,615 0
00-1102308.. ..| TUCSON [V A B 01/22/2015.... 7,936,820 0 .47,257 0
00-1102312.. L MIRALOMA. ..o | G | s 10/12/2018.... 2,532,393 0 .19,642 0
00-1102316.. S ROCKVILLE. ... .. coeveer | 06/01/2015.... 4,769,698 0 ..37,384 0
00-1102318.......covrivrrirrrines GRANDVIEW HEIGHTS........ovveiiiieriniseiiceriisissenns OH 8 [03/31/2015.... | oo [ s 44,524,879 | ..o | e | e | e (V1 OO RORPRTONS PPN 458,862 0
00-1102322.. o [ CINCINNAT L cccoorerienieeieniseessenisssnssnsensssesseneens | OHevvcivciines | e 09/03/2015.... | ... ....23,190,583 0 ....161,431 ...161,431 0
00-1102323.. .| ANN ARBOR RPN U 07/01/2015.... | ... ....16,450,833 0 ...124,129 ...124,129 0
00-1102324..........cocvvrrirrines CANONSBURG............ PA oo s 02/27/2015.... 8,523,193 | oo e [ | e 0 ..94,315 0
00-1102325.........coeveevvverenes [WILMINGTON. ..o | NG | e 10/12/2018.... 2,590,492 0 ..93,449 0
00-1102326..........cccoeevrveries [ BURKE s | VA | s 06/22/2015..... | ..o | s 15,115,923 0 .81,952 0
00-1102328..........cccccceuveeree [ CLEARWATER.....ooircnicricsecsisiiscsnncsnisnies | Pl | s 04/20/2015.... 3,918,509 | ..o [ | s [ 0 .43,532 0
00-1102330.......cc0urivriiirines DUBLIN.....ocitiiiiiei s OH..oovvvvvre [ v 04/20/2015.... | covoocveriiricnns | e, 39,411,520 | oot | e | i | e 0 | oo | e 216,368 0
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00-1102334.. .. | CINCINNATI B 09/17/2015.... | ... ....17,957,146 0 ...128,134 0
00-1102336.. .. | MENLO PARK RO I 04/15/2015.... | ... - ....32,056,996 0 ....373,765 0
00-1102337.....covevrirrinirines CHATSWORTH. ... CA.ovvvennes [ v 04/08/2015.... 9,026,253 0 73,612 0
00-1102340.. .| CONCORD.........ccovmreiirinriinrinniiniscisnisniississiinsssnsnnss | NG | s TM312015.... [ o | i 17,527,806 0 ....294,043 0
00-1102341.. .. | CINCINNATI N 10/12/2018.... 6,746,806 0 cevrennn. 243,431 0
00-1102343.........oonrvrririnnns BELLEVUE. ... | WA e 04/22/2016.... | cooovverereinns [ e, 10,720,681 | .ooovverriericiris (14,323) ..53,287 0
00-1102344.. | BELLEVUE.......oiiiinicricncicsnicniiecsnesnecssisnsissenens. | WA | s 04/22/2016.... 7,378,409 (15,857) ..50,885 . 0
00-1102346.. .| ATLANTA... B I 10/12/2018.... 3,233,459 e . 0 .16,404 | ... .16,404 | ... o 0
00-1102348 SAN DIEGO.........cooriininriiniieninnissississiissssisnssessinnis | A | e 08/03/2015.... | covooverririinns [ e, 27,423,710 P R OO (U ORI 210,350 | .....ccoo.ece 210,350 | ..o | i 0
00-1102350..  [MELVILLE....ooiiicieneiesieninenseseessenissisensensseesenes | NY e | e, 04/29/2015.... 9,280,124 e 0 .54,615 0
00-1102352.. .| COLUMBUS 8. [06/02/2015.... | covoons [ s 10,786,377 2,088 | .. . 2,088 | oo | e 125,354 0
00-1102353 PALO ALTO.....coovvverrisnicnnissieesienisnisssississsissssneenss | CAuiiniicsiies [ 08/04/2015.... 3,543,636 cor e [ 0 62,741 0
00-1102354.. .. | SAN ANTONIO. X N 05/18/2015.... 7,279,980 0 ..56,212 0
00-1102358.. .| JACKSONVILLE BEACH..... FL I I 08/03/2015.... | covooeverririinns [ e 10,556,858 | . 0 .79,122 0
00-1102361 CHEEKTOWAGA NY.cinins [ 10/12/2018.... 3,271,365 v e [, 0 ..58,023 0
00-1102362.. | FEDERAL WAY......ooiiiiriinriniscscisssssssisssssinnnians WA o | e 04/30/2015.... 9,774,682 0 ..74,091 ..74,091 0
00-1102363.. .| ELIZABETHTOWN.......ooiiiniiniiiinrissescsiessissiins |18 (RPN PR 05/26/2016.... 4,642,195 (U O RINN P 103,128 | ... 103,128 |... ol 0
00-1102364 CUYAHOGA FALLS........coovviiriiirriisrrisnesneisssisnssins (0] PR IR 05/28/2015.... 8,982,729 (U O O 100,607 | .covvrrenee 100,607 | oo [ s 0
00-1102366.. .. |WILMINGTON |\ (O R 06/18/2015.... 7,471,289 0 .42,160 0
00-1102367.. .. | SAN FRANCISCO. CA.oovvonnes [ v 05/11/2015.... 7,510,194 0 .42,153 0
00-1102369.. .. | VANCOUVER.... WA o | e 1203172015, | oo | i 12,222,120 0 ..93,148 0
00-1102373.. .. |MARYSVILLE. . WA .| 05/08/2015.... 2,850,040 0 .50,719 0
00-1102377.. o [REDMOND.......oooiiiiiniineisssissisessseie s WA o | e 06/30/2015..... | ..o | s 10,570,615 (U OO [ 114,820 0
00-1102379.. .. | SAN ANTONIO. 1D B [ 05/29/2015.... 5,457,940 0 .42,289 0
00-1102380.. .. | SAN ANTONIO. > . .1 05/07/2015.. 19,826,268 0 ..89,970 0
00-1102381.. .. |BEVERLY HILLS.......ccevviriirriin. {072V I 06/26/2015.... | ... ....24,546,652 (U [ 194,651 0
00-1102382.. .. | DUNWOODY........cceurrrrrirns B I 06/01/2015.... | ... ....21,351,898 0 ...127,443 0
00-1102384.. .. |ROCHESTER .[10/12/2018.... - ...10,163,370 0 170,999 0
00-1102385.. .. | LAS VEGAS, [N R 09/01/2015.... 5,441,627 0 ..38,812 0
00-1102386.. .. | ST SIMONS ISLAND.........cotviriiririierieriiesineiiesirnens GA B I 06/26/2015.... | covooevereriirricnns [ e 11,450,000 0 ..34,181 0
00-1102387.. .. | VISTA. .107/01/2015.... 3,266,916 0 ..25,871 0
00-1102388.. .. | LADUE 09/18/2015.... 3,696,973 0 ..26,276 0
00-1102391.. . |FISHERS.......c.ocvvvnnes 09/09/2015.... | covooverrirriinns [ e, 29,840,931 (V[ R 143,766 0
00-1102392.. .| SACRAMENTO 07/07/2015.... 2,425,430 e . 0 ..26,572 0
00-1102394 07/3112015.... | covoevevvricnns [ e, 32,047,337 v [ e [, (V1 OO OPRTONS PPN 241,840 0
00-1102397.. . 07/30/2015.... | covooveriicinns [ e, 10,397,853 0 ..69,644 0
00-1102408.. .| AUSTIN 09/10/2015.... 5,749,072 e . 0 .30,774 0
00-1102409............c.ccoereverie [ SAN BERNARDINO......ccooovviirinrinriiniincncisnsiisnieniinnnnns | CAuiiciis | i 11/13/2015.... 6,382,291 O O O 0 ..33,378 0
00-1102423.. . B I 11/18/2015.... 9,823,590 0 .46,121 ..46,121 0
00-1102436.. .. |FARMINGTON HILLS Ml e 03/07/2016.... | ..ovvverriirris | i 17,171,029 | . 0 .84,518 | ... ..84,518 | ... ol 0
00-1102439........coovvvvrricrienns CONYERS......ooiririsisnicsnssss e [C7 N 10/15/2015.... | oo | i 11,604,025 P O O (U [N 123,287 | .o 123,287 | oo [ e 0
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00-1102460.. + |[BROOKFIELD.........cooovmvismriinnniianniisnniisnnissnsiisnnisnnnnnns | Wl [ 12/03/2015... | coovvevvvccriins | o 23,644,470 (V[ O 114,393 0
00-1102461.. .| MIDDLETOWN.. RO I 11/24/2015.... 6,476,091 | . 0 47,438 0
00-1102462 AZ N 03/28/2016.... | coveoeverrirrrrienns [ e 13,263,922 coe [ e [, (V1 OO TPRTONS PPN 408,319 0
00-1102465.. (07 VSRR IR 05/03/2016.... 6,325,223 0 .29,313 0
00-1102468...........ccocceerivernes [PITTSBURGH. ..ot PA oo [ 12/17/2015.... 3,836,926 0 19,873 0
00-1102475 [O7 VR I 12/0972015.... | oo | i 13,734,055 0 ..69,195 0
00-1102487.. . MA. o [ 10/12/2018.... 3,204,897 0 ..33,804 0
00-1102491.. [ MERIDIAN. c...oovtiiiiierieissiesi s 1D | s 02/01/2016.... 9,319,074 0 ..65,413 0
00-1102512.......ccovririinianes LAKESIDE..........coooimiimiiniinninnisniissssissississsessensies | CAuiiiiiciiins | v 11/01/2016.... 8,418,542 0 ..53,805 0
00-1102519.. |ROCKVILLE........oviiiiiinrincicciieniscissnissiessisniessienienns | MDucciccci | e, 02/24/2016.... 2,979,549 0 ..21,641 . 0
00-1102529.. . |FARMINGTON HILLS........cooovvvviriricnrnniiniincinniinsieniens | Ml [ 11/30/2016.... 9,340,616 0 54712 | ... 54712 ... e 0
00-1102530 COLUMBUS. 8. [07/07/2016.... | oo [ i, 18,340,315 (U O RINN P 189,665 | .............. 189,665 | ... [ e 0
00-1102531.. .. | COLUMBUS .1...S... [07/07/2016.... | ... ....16,047,775 0 ....165,957 ....165,957 0
00-1102532.. .. | COLUMBUS . .1...S... [07/07/2016.... | ... e ....11,462,697 0 cenen 118,541 | 118,541 | L ol 0
00-1102535........cocvvverrinirines CINCINNATL v OH..oovvvvvve [ v 09/30/2016.... | covooeverrirriicnns [ e, 24,510,358 (U O RTONN PN 155,296 | ...cooovveeee 155,296 | ..o [ e 0
00-1102542.. . 0], SRS I 07/2512016.... | ... ....13,562,604 0 .67,699 0
00-1102546.. .. | CERRITOS.. CA.oivvceeis [ i 05/02/2016.... | ... - ....11,696,078 0 ..86,016 0
00-1102558..........cocorrirrenes FULLERTON. ..o (07 SRR I 06/30/2016.... | ..oovvvrriirnis | i 22,338,511 (U O O 122,598 0
00-1102561........cocovvvevreeree [ANAHEIM. oo | CAuiiiiis | s 06/30/2016.... 6,858,733 0 ..37,642 0
00-1102563.. . [COSTAMESA.......coovevrirnrinrinniinniesisenssissiessinnnns | CAuciiiiiiiis | s 06/30/2016.... | ccvooeverrirrriicnns | e, 14,527,177 0 79,728 0
00-1102565.. .. | COSTA MESA.... [O7 NSRRI I 06/30/2016.... | covoovverrirreinns [ e 21,862,210 (U N 119,984 0
00-1102566.. .. |LAGUNAHILLS CA .| 06/30/2016.... 9,335,497 0 .51,235 0
00-1102573.. {LAS VEGAS.....cooe s NV [ e 12/01/2016.... 9,266,691 0 ..64,282 0
00-1102574.. .. | ATLANTA... GA B I 07/26/2016.... | ... ....17,000,000 0 ..25,786 0
00-1102587.. .. | DALLAS.. > . .1 09/30/2016.. 10,370,981 0 ..52,891 0
00-1102589.. .. |ROMULUS. M [ 05/27/2016.... | ... - ....12,800,000 0 ..59,354 0
00-1102590.. .. |CHARLOTTE 06/06/2016.... 7,990,786 0 ..56,554 0
00-1102598.. .. |NOVATO. .107/112/2016.... - ....14,542,168 0 ..75,482 0
00-1102601.. .. | RICHMOND 06/30/2016.... 2,677,905 0 ..19,093 0
00-1102602.. .. | CHANDLER..... 06/24/2016.... 8,449,334 0 ..60,981 0
00-1102605.. .. | CHARLOTTESVILLE .1 03/08/2017.... 5,035,839 0 73,701 0
00-1102606.. .. | CHARLOTTE 07/12/2016.... 7,839,790 0 ..41,266 0
00-1102620.. .. |PORTLAND........ 08/25/2016.... 7,917,551 0 ..39,634 0
00-1102621.. ..|COLUMBUS. 10/12/2018.... 2,472,136 0 .29,198 0
00-1102622..........cvvverrirrrines CHARLOTTE 12/09/2016.... | c.oveerrvnivens | e 23,186,202 (V1 OO OPRTONS PPN 236,029 0
00-1102624.. .. | INDIANAPOLIS NG | e 12/2012016.... | ..o | i 15,919,965 (U N 111,359 0
00-1102625.. .. | CHATTANOOGA... L1\ TSSO Do 10/14/2016.... 8,113,089 0 ..81,330 0
00-1102626..........cocoevrirrenes ATLANTA........... GA B IR 07/2712016.... | .o | s 11,690,000 0 17,951 0
00-1102627.. .. | HIGHLANDS RANCH CO.vvvcnee [ 02/06/2017.... 7,947,045 0 ..53,484 0
00-1102638.. .. |MARIETTA, GA B IR 08/08/2016.... 8,939,539 | . 0 ..66,127 0
00-1102639.........cvvvvrririenne GAINESVILLE.......coiriirisssccssssnins GA B IR 08/08/2016.... | ccoooverrerreinns [ e 11,950,753 T O O 0 ..88,401 0
00-1102640.........covverrirrrenes WAKE FOREST.......cccccoevrerinrinnnns NC..ovvvviees [ v 08/08/2016.... 8,845,439 v e | 0 ..65,431 0
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00-1102642.. [ DURHAM....ooorrirrrnrinnisnensisssisnsiisssssssssnssssssssssssssensins | NCuvirsviissins | o 10/25/2016.... 8,608,461 0 ..49,464 0
00-1102645.. .. | BEAVERTON . e 10/27/2016.... 8,691,575 | . 0 ..39,893 0
00-1102661........covvvvrrirrrines BURBANK......c.ootvriirineiinninerenisninsiienisssisenienisnienns | CAuiiviivciiies | e 12007/2016.... | oo | e 20,000,000 coe [ e [, 0 ..99,063 0
00-1102671.. .. | CHICAGO.. /SRR IO 10/11/2016.... 7,194,354 0 ..38,869 0
00-1102677.. .. | ISSAQUAH. . WA e | e 11/23/2016.... | oo | e 10,567,438 e . 0 .57,182 0
00-1102679........covrvvrririenns ANN ARBOR ..o sssssssnssies M e 12/0972016.... | ..o | v 18,331,132 U O O 0 92,712 0
00-1102680..  JAUSTIN s L. S I 12/119/2016.... | ... ....34,372,493 0 .. 177,505 0
00-1102681.. ..| VANCOUVER.......... WA e | e 06/16/2017.... | ... e ....14,705,528 0 cerrernnnn. 101,929 0
00-1102688..........cocoervvnrrenee CHARLOTTE. ..ottt |\ (ORI R 06/16/2017... | covooverrireinns [ e, 37,750,000 (0 IR 111,505 0
00-1102689.. .| MACON .. |GA B I 02/06/2017.... | covooveriricnns [ e, 10,917,324 0 ..50,697 0
00-1102690.. A WAYZATA. e | MN | 01/05/2017.... 6,867,689 0 .47,962 0
00-1102691.......oovrirricirines ROCKVILLE..........oiiiiiriiiriiereisereiseseeseiiecesieseseesenenas MD..vvcies [ 04/03/2017.... 6,732,304 0 .44,702 0
00-1102702.. .| PALM BEACH GARDENS.........cooomiriiiniineinenississisniinns FL I I 0471112017 ... | oo | e, 15,123,074 0 ..96,732 0
00-1102705..  TUSTIN s | CAuiiiciiis | e, 10/12/2018.... 3,682,830 0 ..29,975 0
00-1102709........ccvvveriirirines CORONA....cooviirinrinnieiies CA.ovvvennes [ v 03/10/2017.... 8,227,216 0 41,274 0
00-1102710.. .. | CARSON.... [O7 VSRR I 03/10/2017.... 3,083,475 0 .15,371 0
00-1102711.. .|ONTARIO... CA.oivvceeis [ i 09/01/2017.... 5,670,794 0 .27,148 0
00-1102713 (07 SRR I 04/17/2017.... 1,693,980 0 8,498 0
00-1102714.. (07 VSRR R 09/01/2017.... 6,355,200 0 ..30,424 0
00-1102721......cvveevvenrrerres [ BROOKLYN..oooiiicecins NY.ciienes [ 06/01/2017... | covooeveriiricnns [ e, 13,310,805 (U RTINS PPN 121,729 0
00-1102723.. Whooironroes | cevvenns 04/26/2017.... 3,731,840 0 ..46,232 0
00-1102727.. SC .| 05/22/2017.... - ....16,870,630 0 155,192 0
00-1102731.. [T 06/01/2017.... 7,693,328 0 ceennenn. 142,168 0
00-1102740.. L1\ TSSO IR 08/16/2017.... | covooveriieinns [ e, 14,000,794 (U ORI ISV 104,811 0
00-1102758.. . IL .1 09/01/2017.... 4,434,098 0 ..34,906 0
00-1102759..  [MOBILE. ..o AL | e 08/08/2017.... | covooverrerreinns [ e 13,278,452 0 .82,616 0
00-1102771.. .. | RANCHO DOMINGEZ... CA.oovvcvies [ 10/12/2018.... 4,834,859 0 ..32,495 0
00-1102772.. .. |NORTHBROOK . IL .1 08/10/2017.... - ....15,314,326 0 143,746 0
00-1102782.. [LAS VEGAS......ooieeieiietiesiestss st NV [ e 09/14/2017.... 5,834,880 0 ..37,165 0
00-1102802.. .. | MOUNT PLEASANT.. 1S CHIN R 06/10/2019.... 0 ..26,501 0
00-1102805.. .. | SUN PRAIRIE.... . .| 11716/2017.... 5,316,914 0 AT 877 0
00-1102811 JOREM...cooiciereeinsensesenissiennsesiseessesssnsssesnssssnsess | UT oo [ 01/08/2018.... 5,885,159 0 ..35,996 0
00-1102825.. . FL I I 12/05/2017.... 8,802,822 0 ..56,120 0
00-1102831.. [ PHOENIX oo AZ N 02/12/2018.... | covooveriiriicnns [ e, 19,542,786 e . (U O INN P 158,782 0
00-1102836.........cvvverriirines WHITTIER ...t CA.ovvvennies [ v 1211812017 . [ oo | v 21,512,583 v [ e [, (V1 RTINS RPN 138,162 0
00-1102845.. CJLAS VEGAS.......ovirieeieeissieiissssssiessssesssssssssssssessssens NV [ oo 02/28/2018.... 4,527,436 0 ..59,934 0
00-1102864.. CA.ovvvenies [ 05/09/2018.... | covooeverriririinns [ e, 19,831,414 e . 0 .87,434 0
00-1102869 Wi | e 06/22/2018.... 6,645,604 O O O 0 ..56,590 0
00-1102872.. . /SO DR 04/13/2018.... 4,911,911 0 ..39,450 ..39,450 0
00-1102878.. o | SALT LAKE CITY ...ooooiiririiisniissessssssisssinsiens UTeie [ 05/31/2018.... | oo | s 10,530,778 | . 0 87,909 | ... ..87,909 |... ol 0
00-1102879.......coovrvvrririinns MARLTON......oiiiiriiiiriniissisisssesssssiss s N e 06/26/2018.... | ccooovvvrrirenns | e, 24,762,163 P O O (U [N 147775 | e 47775 | oo [ e 0
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00-1102882.. .. |HILL AIR FORCE BASE... UTeiee [ 07/06/2018.... 4,965,853 0 ..26,627 0
00-1102887.. .. | COLORADO SPRINGS, COuovvenes [ 06/29/2018.... | cooooverriiriinns [ e 14,893,313 e . 0 ..66,238 0
00-1102888..........cooverrirrrines WARMINSTER.............. PA oo i 06/25/2018.... | covooeverrerrrienns | e, 10,853,176 e | 0 ..91,264 0
00-1102892.. .| SALT LAKE CITY e [ UT e | e 06/26/2018.... | ... ....19,844,598 0 ..96,628 0
00-1102893..........ccccceeuweeerenee [ INDIANAPOLIS.......ocovoiiiniciinnicciecisnisnicssissieennens | N | e 08/14/2018.... | ... ....19,899,740 e . (U RTINS PN 103,780 0
00-1102907..........ccevvemrrrnrees [WESTERVILLE ... | OHcc | 09/07/2018.... 16,190,946 S O 0 91,431 0
00-1102911.. . I I 09/05/2018.... | ... ....24,933,072 0 ....103,579 0
00-1102914.. .. | PATCHOGUE NY .o [ 10/12/2018.... | ... e ....29,944,301 e . 0 . A71,973 0
00-1102927........coovvvvrrinienes SANTAANA. ... (07 VPR R 02/01/2019.... B T IO 0 .41,335 0
00-1102928.. | LAKE FOREST ...t CA.oivvcvies [ 03/18/2019.... 0 24710 0
00-1102929.. . [O7 VR I 03/11/2019.... . . 0 ..22,981 0
00-1102936.........cervvrrirrienes SENECA........... [5G IR 1202172018, | oo | i 10,000,000 B TR IO 0 ..52,249 0
00-1102942.. .. |NEW YORK NY .o [ 12M1212018.... [ oo | v 10,000,000 0 ..40,189 0
00-1102945.. .| COCONUT CREEK.. FL I I 02/28/2019.... e . (U R IN 134,473 0
00-1102953 ORLANDO.......coutiiiririiinsieiesisississ s FLooiiiiiiies [ 03/18/2019.... e | s 0 ..22,586 0
00-1102965.. .. | COLORADO SPRINGS (010 U IR 02/28/2019.... 0 .61,233 0
00-1102966.. .. | SAN JUAN CAPISTRANO. e |[CA i | e 02/28/2019.... 0 ..81,305 0
00-1102970........cocnrvvrririenns OAKWOOD 04/12/2019.... 0 ..54,655 0
00-1102971.. 04/12/2019.... 0 ..18,056 0
00-1102978.. . 04/11/2019.... 0 12,144 0
00-1102990.. ..|BOSTON 06/06/2019.... 0 .41,874 0
00-1102997.. .. |PITTSBURGH .1 08/01/2019.... 0 .84,210 0
00-1103007.. .| LOVELAND 07/31/2019.... 0 7,026 0
00-1103008.. 07/31/2019.... 0 17,049 0
00-9000144.. .1 08/01/2002.. .128,016 0 7,907 0
03-0307129.. . 06/27/19965.... | ... o .359,627 0 ..55,907 0
03-0310231.. .. | ST PAUL 08/27/1997.... 1,037,612 0 .61,758 0
03-0310337.. .. |HOUSTON. .1 09/30/1997.... 2,477,316 0 331,532 0
03-0310442.. .. |HOUSTON 09/30/1997.... | covvoveririiinns [ e 145,128 0 .19,422 0
03-0310520.. .. | OAKDALE 1200171997 ... [ oo | e 437,586 0 .24,377 0
03-4000027.. .. [NAUGATUCK .109/10/1996.... 1,464,510 . 0 0
0299999. Total - Mortgages With Partial Repayments. 5,288,507,382 (| (20,986) | .. . 0 (20,986) 01].. . 0 0
0599999. Total Mortgage: 5,434,668,822 | ....ccovvinriiiniinns (U] (37,261) | covvvvveririinnienn 0 21,826 (15,434) 0. 192,056,167 | ....... 192,140,620 | ..oooovvivviinninnns 0 (84,452) ..(84,452)
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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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Avres Private Credit Solutions, L.P.... ... | Wilmington.... . | Ares Private Credit Solutions 06/23/2017.... 2 1,215,838 .10,791,555
GSO Capital Opportunities Fund IIl LP Wilmington.... .| GSO Capital Partners LP............cccovererineneeerenisierennes 06/03/2016.... 2 ...144,938 8,037,050
Guggenheim Private Debt Fund 2.0-I, LLC . Wilmington.... .| Guggenheim Capital, LLC........c.cccomrvrermnrieiseiiseieenienes 06/03/2016.... 2 | e | e 1,400,000 ....3,271,404
ICG SDP Fund 3B . ... | Grand Duchy. LUX.. | Intermediate Capital Managers Limited . 03/22/2018.... 2 . 2,255,112 7,240,159
TCW Direct Lending VII, LLC....... Los Angeles .| TCW Asset Management 05/14/2018.... 2 [ e | s 1,019,367 . 5,631,283
Vista Credit Opportunities Fund Il - B, L.P.... San Francisco . | Vista Credit Opportunities Managment . . 06/01/2016.... 2 163,256 | ..o [ e 1,671,034
Vista Credit Opportunities Fund Il, L.P....... .. ... | Wilmington.... . . | Vista Credit Opportunities Managment .. .. 05/10/2017.... 2 R 321,834 |.... . .. 1,121,787
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOME = UNAffilIAtE............ccooiiiiiiiiiiiieiieiies ottt ennens 0 ... 6,520,345 | oo (U 37,764,272
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Blackstone Infrastructure Partners, L.P............cccccoiiieciiciccceecee e NeW YOrK......coovevereeceeieceiecn NY.... | Blackstone Group. 03/14/2019.... | covvrenne KT IO (A41,145) | oo | e eesniens | eeeeeeeniennens 13,066,154 | ........... 0.210
Catalyst Fund V, L.P.............. Toronto CAN. [ Catalyst Group, LLC.........cccovrriirrmiiriieirerseiessisisenienns 08/12/2015.... B | e | s 500,000 | .oooervererreieieeeereeeeeeenes | e 6,190,003 | ........... 0.670
Clearlake Capital PartNrs V..........ccoerurrieieirreseeeineiseseeeeseessseesessesessessseesesnsees Santa Monica.........ccoceveerreneerenenns CA.... [ Clearlake Capital GrOUP..........oceureurerereireeireesereeeeseseesseseesesssse e esssesnssseesssssessessssssns | vesesssesesnnes 12/05/2017.... 3 663,099 1,663,211 0.110
Dyal Capital Partners IlI New York NY.... [NB Dyal Associates I, LP........cccccrerernirirmiineirnsicineienns 09/30/2016.... 3 . 323847 | oo | e 12,661,761 | .......... 0.380
Fundamental Partners 111, L.P..........ceiiiiirecieeeicee s Wilmington.........coevevvreininiennee DE.... [FUND@MeNtal AQVISOTS..........cuiuirieiiriiiieieieiseiseeessesse e ssessssnsenens | ressssensenses 05/18/2017.... 3 [ e | e 921,768 | ..o | v 6,495,464 | .......... 1.810
GTCRXII, L.P. . | New York. .| GTCR Investment XII, LLC........ccccoveevrremrernerierireenns 05/04/2018.... 3 50,000 | evourereererrenireeereesneins | e 3,712,000 | ..coooee 0.100
Peppertree Capital Fund VI, LP. ... | Wilmington.... . . | Peppertree Capital 05/05/2016.... 3 [ e | e 120,000 |.... . . 390,000 2.670
Peppertree Capital FUNA VII, LP........oiireecreireee et Wilmington.........ccoevvvrreneninenne ... | Peppertree Capital 11/28/2018.... K T S SRSRRR [PPSR 500,000 |...cooverenee . 3,700,000 2.000
Riverglade Capital L.P . | Chicago IL...... Riverglade Capital GP, LLC.........ccocuviiiiiieiiiieiseiciecssies s 07/31/2019.... |.... 23 e 1728588 [ e | e | e 3,334,885 | ....ccouue 1.540
Siris Partners IV, LP........cvireeseeecseseeenees New York NY.... | Siris Capital Group, LLC........ccocvveeireinieereiseeceicens 03/15/2019.... | .... .3 . . 3,475,292 0.140
Yukon Capital Partners Ill, LP....... Minneapoli MN... | Yukon Partners..............cccooeuercuereeececrerceeecceienea 07/18/2017.... 2 | e | e 893,992 |................ . 9,653,534 | ........... 4.180
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated SO PO OO O PO PO PP POPPTRPPPPRPRURTON O R 2,049,248 | ..o 3,972,706 | .o (U 64,342,304 |....... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Eagle Captive Reinsurance, LLC............ccccovviiinnicniinnas |Columhu< . IOH... INationwide Life Insurance Company. s 08/11/2015.... | covoovvieiiiains | o | v 9,000,000 | ..o | | e 100.000
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated OO SO O PO PP PRPRRRN 0] e 9,000,000 | .o 0 | o 0 ... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
AEW Core Property Trust (U.S.), Inc... Baltimore MD... | AEW Core Property Trust. 02/2112019.... | covoreveevenns | e 140,620
Almanac Realty Securities VIII, L.P........... Dover. . | Aimanac Realty Partners.. 12/21/2018.... ..18,898,282
Caritas Center LLC.........cooiveeeieeeeie et Richmond . | CARITAS Structure Inc.... 04/09/2019.... 3729 | e 810,157
CIM FUNG VI LLPeiiiieceesesieise st Los Angeles.. .| CIM Fund VIII, GP, LLC 1203172014 [ o [ e | e 918,770 185,945
Crow Holdings Realty Partners VII, LP s Wilmington.... . | Crow Holdings Capital Partners, LLC 05/01/2015.... 22,541 1,020,860
Crow Holdings Realty Partners VI, LP . Dover . | Crow Holdings Capital Partners, LLC... L 109/2412018.... | covoeevieiens | v | e 1,241,870 ....4,308,199
Crow Holdings Retail Fund, L.P..........cccovorrininrreeeen Dover. . | Crow Holdings Capital Partners, LLC... 04/01/2015.... | oo | eeerreirrnreereirsseeeeenenns | cernernenennienneenn 21,807 [ i [ e 1,276,952
Dermody Properties Industrial Fund II, LP.. . ceveeeeee | DoOVET.LL .| Dermody GP II, LLC..... 12/27/2018.... 9,556,215
DiveoWest Fund V, L.P.......cooveecreescreeseis Dover.... . | DivcoWest Fund V GP, L.P.. 06/23/2017.... 6,797,496
GEM Realty FUNG VI, LP.......ooiiiiieiciiseeeeise st Wilmington .| GEM Capital, LP... 04/15/2016.... ....9,574,065
Harrison Street Real Estate Partners VI, L.P Dover. . | Harrison Street.. 08/09/2017.... 1,958,075
Harrison Street Real Estate Partners VII, L.P Dover. . | Harrison Street.. 03/12/2019.... | overeeieees | e 459,812
Helios Devco LLC .. | Washington... .| Sol Systems LLC 05/23/2018....
Helios Infraco LLC . | Washington... .| Sol Systems LLC 1202212017 . [ oo | e | v 1,568,383 ..18,852,096
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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
HSREP VIl Co-Investment, L.P. New York . | Harrison Street.. 08/29/2019.... | oveereviveceies | e 621,468 ....1,886,507
PCCP Equity VIII, LP.... Dover. .|PCCP, LP. . 09/18/2018.... ..10,719,630
Rubenstein Properties FUN 11, LP........o.oiirecreeeseeeeseeecssieeens Wilmington . | Rubenstein Partners 10/23/12015.... 2,601,770
US Government Building Open-End Feeder 1, LP.. . San Antonio.. . | USAA Equity AdVisors.........cc.cevrenne 03/01/2019.... | .ovvevereerens | e 119,341
US Regional Logistics Program Il, L.P .|USRLP GP, LLC.. 01/12/2018.... ..14,600,000
Walton Street Real Estate Fund VIII. LP. . . | Walton Street Capital, LLC.........oeuoiereeirercreses et sseenees 05/18/2016.... 6,320,627
Waterton Residential Property Venture XIII, L.P . e | DOVEN.a ... | Waterton Venture XIIl GP, LLC.......cccooivivviiiniiiniiniiienns 11/03/2017.... . . 8,044,203
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated eeeteeietieeeeaeietee | eeeeiersesieseeiesiessessesecsesiesesesiesesiesissesiesierastererntinia [ 1,344,970 212,026,247 | o0 | 126,181,598
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[NW REL(NLIC), LG [ COMBUS. . [oH... [ Nationwide Life Insurance Company. R 05/02/2016.... Y D P P . 100.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. et eeietietattesieries | eeeeeiessesseisssesieressesessesiesiesesiesesiesessesiesissastesesissinis 0 9,926,030 | .ooovrereeieinieieeenn0 | 0 ... XXX.......
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Alliant Tax Credit Fund 82 Ltd Palm Beach.. Alliant GP 82 LLC. 03/31/2015.... 332,454 970,862 | ......... 50.000
Alliant Tax Credit Fund 84 Ltd Palm Beach.. . Alliant GP 84 LLC. 12/21/2015.... 397,302 |.... ..1,027,019 | ......... 15.600
Nationwide Affordable Housing Fund 55 RBC Tax Credit Fund 95 LLC..........c.cocovvvnnee Cleveland.........ooveereneeernrneines vo [RBC TaX Credit IV LLC......vviiiiice et 0212/2016....  ovoovevererires | e | e 18,453,625 | ..vvvovrrrinne . 658,307 | ......... 49.990
Ohio Equity Fund for Housing Limited Partnership XXV.. Columbus . | Ohio Equity Fund GP XXV LLC . 04/06/2015....  oooovecrireees | cereereneereeiseiseeseeeenees | ceseeiesesesineens 715,061 . 3,598,854 | ......... 50.000
WNC Institutional Tax Credit Fund 33 LLC . . .. | Irvine . | WNC Advisors, LLC 09/23/2010.... 69,028 | ..o e 138,057 | ......... 99.990
WNC Institutional Tax Credit Fund NW 2015 LP. . Irvine. .| WNC Advisors LLC... 05/15/2015.... 84,546 | ..o, . 328,003 | ........ 49.990
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - UNGffiltEa. ... i it oehs st bbb (L [ 20,052,016 | ..coovovvreceree {0 [ 6,721,102 | ....... XXX.......
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
MPC IN DINO MCF LLC..... Atlanta . |GA.... |STCE State HTC Manager LLC.........ovuiiiiisi i 04/2312018..... | covoivveiereinees [ cereineiseniissisersssnssensenes | e 94 | s | T e | s 11.000
3799999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated............ {1 I 9 | 0 |0 | XXX.......
4499999. Subtotal - Unaffiliated. ... B 3,394,218 | oo 42,571,408 | .0 | i.....235,009,276 | ... XXX
4599999, SUDTOLAL = AFFIIBEEA. ...tttk 8888 E R £ 140E8 L8R 4R E L8 E 8L E oL E e EE oL eLE R R LR R R EAeLEEeLEE LR LAkt [ 18,926,030 | .ovovrrinnrnninsriisniennn0 [ 0 | XXX.oone
4899999, TORAIS........vvrreesereseisie et ees et eE 8RRk eEReeeEE Rt LR R LR LR R ek AeLk LR LR [ 3,394,218 | oo 61,497,438 | ..o | ... 235,009,276 | ....... XXX.......
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Alcentra European Direct Lending Fund Il (fka:
Clareant) Kirchberg...........eevevevenncens LUX | Distribution. 09/17/2015 | 08/21/2019 | ....... 1,865,080 | ...eoeveerenenies | e | e 0 I [ 1,865,080 | ..... 1,865,080 [ ..ovvoucevnerenernes [ e | cerieeineieenns (V1 IR
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Statement as of September 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Alcentra European DLF Investor Feeder LP (fka:
Clareant) St. Heilier.... .. | JEY | Distribution... .| 11/13/2014 {08/12/2019 | .........258,266 | ....ovvrvvrvvrers | coverrvrirrirsrinniins | e 0
GSO Capital Opportunities Fund Il LP............c.cccco.ne. Wilmington.. . | DE.. | Distribution... .| 06/03/2016 {09/09/2019 | .........850,145 | ...coivrevvrrrmrrinns [ e | v 0
Guggenheim Private Debt Fund 2.0-I, LLC.................. Wilmington.........ccccevvienne DE.. | Distribution 06/03/2016 | 09/27/2019 | ...........93,434 | .ccovoiviiiiinins | e [ s 0
ICG SDP Fund 3B Grand Duchy.. .. | LUX | Distribution... .1 03/22/2018 | 08/28/2019 | ..cveoo T14114 | oo [ v [ 0
Newstone Capital Partners I, LP..........cc.cocvercenienns Wilmington . | DE.. | Distribution... . 109/20/2016 {07/11/2019 | ..voevcce 1,876 | oo [ e | e 0
Vista Credit Opportunities Fund Il - B, L.P................... San Francisco.................. CA.. | Distribution...........ccoeverevrerirerrrireennes 06/01/2016 | 08/02/2019 | ...oeee 34,221 | oo [ e [ e 0
Vista Credit Opportunities Fund Il, L.P..........ccccoevenne Wilmington.........ccccovevveene DE.. | Distribution... 05/10/2017 109/24/2019 | .........279,408 | ....ooovvvrvirrnes [ errrrnrininanes [ e 0 ..
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated..........ccccooiiiviiniiniininiinissscnns | 003,896,344 | v |0 i 0 0 0 0] ... 3,896,344 | ... 3,896,344 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Blackstone Infrastructure Partners, L.P .| New York.... . | Distribution... .. 1 03/14/2019 |09/30/2019 48,119 | i [ v | e 0
Clearlake Capital Partners V. .| Santa Monica.. . . | Distribution... . 112/05/2017 | 07/30/2019 | .......... 208,180 | ..coverrevrrerrernces | ovrerrreirericinens [ v 0
Dyal Capital Partners IV...........ccccoeeemeenerinneineriniins New YOrk.......oocevveeneennee o | DIStDULON. ..o 06/11/2018 |09/04/2019 | .......... 108,993 | oo | ceveneirneniineinens | s 0
Fundamental Partners Ill, L.P...................... Wilmington.. . | Distribution... .. | 05/18/2017 |09/25/2019 485,960 | [ [ 0
GTCRXII, L.P. New York.... . | Distribution... . | 05/04/2018 | 08/07/2019 0
Yukon Capital Partners [, LP..........ccccccooviiinniinnis Minneapolis...............c...... .| Distribution. ..o 07/18/2017 | 08/22/2019 0 .
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 0 0| o 899,185 899,185 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Boston Capital Intermediate Term Income Fund LLC... [ BoSton...........cccovvvvverernnne. MA. | DiStribUtION. ..o 11/01/2011 [ 07/30/2019 | covovveveee 179 [ | e | cvvrnrrensnnnins [onsenennninneiens | evvernnnsnenens0 | e [ 179 | it 179 i | e | e (1 [
Centerline High Yield CMBS Fund II, LLC. .| Irving TX.. | Distribution... .| 06/28/2004 | 07/09/2019 63
CIM Fund VIII, L.P. Los Angeles. CA.. | Distribution... . 112/31/2014 | 07/10/2019 .
Crow Holdings Realty Partners VII, LP.... Wilmington.. .. | DE.. | Distribution 05/01/2015 | 09/26/2019 | .....eee.210,086 | ..ooovoverceereieens [ eereereirenieinens [ eveeneneeinerens | veereeveneeeenennnne | ceeneenenennneens [ | 0000 210,006 | e 210,066
Heitman Real Estate Debt Partners, L.P.. . | Wilmington.. .. | DE.. | Fully Amortized 10/15/2015 | 08/13/2019 .504,700
Nationwide Sol 1 LLC Washington. .| DC.. | Distribution, 07/21/2016 |07/30/2019 0 [ eovervrrermrnenne [ e 39,179 | s 39,179
PCCP Credit IX, LP.. Dover. DE.. | Distribution... .| 03/28/2017 | 09/23/2019 0 | eevreereeeveenreens | 00 311,999 | L 311,999
PCCP Equity VII, LP. Dover DE.. | Distributio .. 105/10/2016 |08/14/2019 0 568,327
PCCP Equity VIII, LP.... . Dover. DE.. | Distribution... ..109/18/2018 | 07/23/2019 0 | vereeveerieniiens | 0000 493,978 | 493,978
Pretium Residential Real Estate Fund II, L.P . [New York.... . |NY.. | Distribution... .. | 09/01/2016 |08/09/2019 0 [ ooreeeeieinns | 00 204,837 | e 204,537
STRATA FUND 18 LESSEE LLC. . | Chapel Hill.. NC.. | Distributiol .| 07/25/2014 | 07/29/2019 0 122,340
Strata Fund 25 Lessee LLC . | Chapel Hill.. ..|NC.. | Distribution... .| 06/30/2015 | 07/29/2019 0 | o | v 94,644 | L 94,644
US Government Building Open-End Feeder 1, LP....... [ San Antonio. .. | TX.. | Distribution... ..103/01/2019 |09/30/2019 0 [ oo | e 113,674 | ........ 113,674
US Office Development Program, L.P. Wilmington.. .. | DE.. | Distributio .| 12/02/2014 | 07/23/2019 1,960,051 0 1,960,051 | ..... 1,960,051
Walton Street Real Estate Fund VIII. LP.. . | Wilmington.. . | DE.. | Distribution... .105/18/2016 |09/26/2019 | .......... 662,618 (0 [T ISP 662,618 | ........ 662,618
Waterton Residential Property Venture XIII, L.P.......... DOVEr ..o DE.. | Distribution..........cocoveviininirisisieicenns 11/03/2017 [08/26/2019 | .......... 221,234 . 0 N 221,234 | ... 221,234
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.............ccooioiiiiiiiiioiiecs s | e 5,596,376 (64.271) | veeen0 | e (L] 0| [(Z24)] e— 0 ... 5,532,105 | ..... 5,538,273 122,303
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
NLIC REO Holdings, LLC Columbus. OH. | Dissolution... .. | 04/12/2018 |08/30/2019 | ....... 4,088,965 (756,707) | - - RN IO (756,707) | = woovvreerererens | v 3,407,258 | ..... 3,407,258
NWREI (NLIC), LLC.....c.ccvviviiiiiisiiiniiinns Columbus.......c.ccoevveniinnns OH. | Distribution... . [05/02/2016 | 09/30/2019 | ... 10,244,671 | ..cooivviininiirns [ o [ e 0 o 10,244,671 |....10,244,671 . .
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated............cooiiiiiiiiiiiiis s .....14,333,636 | ....... (756,707) | cvovvveririnnad (U I (L] 0. (756,707) | ooovvrvrrnrnnd 0]... 13,651,929 |....13,651,929 0 0 0 0
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
[ Raymond James Housing Opportunities Fund 35, LLC.] St Petersburg................ I — 12/08/2014 | 0711912019 | .......... 17,469 [ oo I | 0 e | o 17469 | ... Y D IO p— 0 [
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SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 17 19 20
3 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less or Temporary Deferred Total Change | Exchange Less Exchange Total Gain
Originally | Disposal | Encumbrances, (Amortization) | Impairment | Interestand | in B./A.C.V. Change in | Encumbrances Gain (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City Name of Purchaser or Nature of Disposal | Acquired Date Prior Year | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal Disposal Disposal Income
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - UNAfflIAtEa...........cooiiiiiiiiiiis ettt sttt ettt snsanessnsensens | eisssansens 17,469 [V 17,469 0 0 0
4499999. Subtotal - Unaffiliated .....10,409,374 (64,271) | .. 10,345,103 |....10,351,271 | .ooovvvvrcnnnd 0] 8,168 | oo 6,168 | ........ 122,303
4599999. Subtotal - Affiliated .....14,333,636 756,707) | .. 13,651,929 0 0 0
4699999. Totals. .....24,743,010 (820,978)] .. 23,997,032 |....24,003,200 | ........c.c..c.... 0....6168|......l 6,168 | ........ 122,303
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Bonds - All Other Government
68205L  AB 9 |Oman Gov Interntl Bond Sr Nt 6.000% 08..........ccovrmermriniiernirieriersseierseenenes [ DI 08/07/2019........ Direct............. 698,800 | ..o 710,000 | oo 617 | 3FE
900123 CT 5 | Turkey (Republic of) St Nt 7.625% 04/2.......cciiiiiiiiniiiiiriniscisssisi e sneees | DI 09/13/2019........ Direct.....oooeee 624,750 600,000
1099999.  Total - BONAS = All OtNEI GOVEIMMENL. ...ttt sas et st & hesess b8 08 E 1080884808808 8080484080800t bininises 1,323,550 ..1,310,000
Bonds - U.S. States, Territories and F
57582R YN 0 |Massachusetts St GO Ref SerD 2.663% 0 .. | 08/27/2019........ Merrill Lynch 20,660,000 | ..oovrvrreieieieiae 20,660,000 |........ 1FE
57582R  YP 5 |Massachusetts St GO TchblRef SerD  2.8......ccoiiiiiiiiiiinisiieisiesisssssisnisensnians . 08/27/2019........ Merrill Lynch 3,355,000 | .. 3,355,000 |........ 1FE
1799999. Total - BoNds - U.S. States, TEITIHONES & POSSESSIONS..............c.eviuiviviueteteteeeiteieiieetetesetevetiets etetetsaesesessstesessaseesssesesesessetassssetesesessssassesetesesaesesessesesesesassesassseeses s seses s sseesessssetas s sssesessssetesansssesessssesesnastensnnsese  tevevrsees 24,015,000 | ..oooveverrcrerecieeie 24,015,000 |............... 0 XXX oo
Bonds - U.S. Political Subdivisions of States
73723R  H9 7 | Portsmouth VA GO Bld Amer Bd Ser B 2.5........ccveiiieiiceieeeeseesisceenienine | seeeriesineenes 08/13/2019........ Raymond James USA Ltd.........ccccvrrirernrircrnincreriens 15,511,406 | ..o 15,625,000 |........ 1FE
797272  RF 0 | San Digo CA Community CLG DIST Txbl-Ref- .. | 09/18/2019........ RBC Capital Markets LLC.... 6,400,000 6,400,000 |........ 1FE
797272 RG 8 | San Digo CA Community CLG DIST Txbl-Ref- .. | 09/18/2019. RBC Capital Markets LLC 12,706,000 12,706,000 1FE
797272 RH 6 | San Digo CA Community CLG DIST Txbl-Ref- .| 09/18/2019........ RBC Capital Markets LLC.... 3,253,000 | ..oooiicininiiaa 3,253,000 1FE
2499999. Total - Bonds - U.S. POlitiCal SUDGIVISIONS O SEALES. ... ... riuuiiuiieereiitisiiisstiie st sesisstisssisese | eesetesstmsss s ss s8££ttt enisraias 37,870,406 | ..o 37,984,000 | ...coovrienns 0 3.3, SO
Bonds - U.S. Special R e and Special A
052414  TK 5 |Austin TX Elec Util Sys ReV TXDI-SET C......cvvvvveveirricnesisisiesisisssssiessssessssssssns | soeveessessnes 07/31/2019........ Goldman Sachs & COMPANY..........ocrrrrereereresrerenrnenes 7,000,000 | oo 7,000,000 |........ 1FE
186352  SL 5 | Cleveland OH Airport Sys Rev Txbl-Ref-Se... .| 09/18/2019........ Loop Capital Markets LLC.... 91482 | oo 9,075,000 |........ 1FE
186352 SM 3 | Cleveland OH Airport Sys Rev Txbl-Ref-Se... .1 09/18/2019........ Loop Capital Markets LLC.... . 7,351,000 | oo 7,351,000 |........ 1FE
186352 SN 1 |Cleveland OH Airport Sys Rev Txbl-Ref-Se 09/18/2019........ Loop Capital Markets LLC..........c.ccvivrerrirninernerireenes 8,894,000 | ..o 8,894,000 |........ 1FE
186352  SP 6 |Cleveland OH Airport Sys Rev Txbl-Ref-Se .. | 09/18/2019........ Loop Capital Markets LLC..........cccovuerirernrneirerninceriniins 7,008,000 7,008,000 |........ 1FE
235036 4R 8 | Dallas-Ft Worth Intl Arpt Rev Txbl Ref S... . .| 08/08/2019........ JP Morgan Securities LLC 11,180,000 ...11,180,000 |........ 1FE
235036  4S 6 |Dallas-Ft Worth Intl Arpt Rev TXbI Ref S.........coviiieirircsieeeeesceveceeens 08/08/2019........ JP Morgan Securities LLC 10,040,000 | ..ovovveerrriererieieeieis 10,040,000 |........ 1FE
235036 4T 4 |Dallas-Ft Worth Intl Arpt Rev Txbl Ref S... .. | 08/08/2019........ JP Morgan Securities LLC 10,000,000 ....10,000,000 |........ 1FE
235036 4V 9 |Dallas-Ft Worth Intl Arpt Rev Txbl Ref S... . .| 08/08/2019........ JP Morgan Securities LLC 10,945,000 ...10,945,000 |........ 1FE
235036  4X 5 |Dallas-Ft Worth Intl Arpt Rev TXbI Ref S.........ciiiiiiiiirciceescesceees 08/08/2019........ JP Morgan Securities LLC 3,000,000 | ..o 3,000,000 |........ 1FE
44244C XU 6 |Houston TX Util Sys Rev Txbl Ref 1st Lie. .. | 08/21/2019........ Citigroup... 4,275,000 4,275,000 |........ 1FE
44244C XV 4 |Houston TX Util Sys Rev Txbl Ref 1st Lie. . .| 08/21/2019........ Citigroup... 12,825,000 ...12,825,000 |........ 1FE
44244C  XW 2 |Houston TX Util Sys Rev Txbl Ref 18t Lie..........couorriiriiniiieriiiniieiinsienienissiiienies | ceenniienninns 08/21/2019........ Citigroup... 2,992,500 | oo 2,992,500 | 1FE
59333P  5E 4 |Miami-Dade Cnty FL Rev Txbl Ref AVIation...........cccoveveeieeieieereesseeccscseeeeene .| 08/23/2019........ Barclays Capital Inc. 450,617 | o 450,617 | 1FE
59333P 5G9 |Miami-Dade Cnty FL Rev Txbl Ref AVIation............ccoveieieiieieirieceieiceese e . 08/23/2019........ Barclays Capital Inc 713,000 713,000 |........ 1FE
60636A MS 9 |Missouri St Hith Educ Rev Txbl Ref Ser B........cc.cvevriniiniiniieienisnssinerienis | e 07/19/2019........ Citigroup... 10,858,356 | ..oovvririeiiries 11,540,000 | cooovvrieresees 126,622 |1FE....ccooiviiiivie
70917S  5F 6 |PAHgrEd Facs Auth Rev Txbl Ref Ser B........coovciiriieinicininceeseeessereseen .. | 08/07/2019........ Goldman Sachs & Company. 7,792,000 7,792,000 |........ 1FE
91417K  3C 3 |University CO System Rev Ref Txbl Ser A .1 07/10/2019........ RBC Capital Markets LLC.... 890,000 890,000 |........ 1FE
91417K 3D 1 |University CO System Rev Ref TXDI Ser A.........c.ocvviirrninineneneseseessiseniens. | vereessnienes 07/10/2019........ RBC Capital Markets LLC..........cccovevmireeneirerernriereerseseeienes 2,000,000 | ..o 2,000,000 |........ 1FE
91417K 3G 4 | University CO System Rev Ref Txbl Ser A s | s 07/10/2019........ RBC Capital Markets LLC 3,000,000 [ oo 3,000,000 |........ 1FE
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. .. ... v..rruirrireirsiresieiersassiteersars | eeressassasesessssssssasssessasssessessasssessesssesseessessessasssessessasssessasssessanssessessasssessessasssesssessessanssessassanssessonsnssesssessansansessansansse | absesssessossasssessonsnssasssnssessanssessansnssonss | fossssssosssnssasssessonssnssassan 130,325,955 | .o 130,971,117 | oo 126,622 XXX
Bonds - Industrial and Miscell
01448Y  AE 3 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 Cl .. | 09/23/2019. Interest Capitalization... 60,675 60,675 6FE
02377L  AA 2 |American Airlines Inc Secured Ser AA 3. ... ..| 08/01/2019........ Citigroup... 9,000,000 | .o 9,000,000 |........ 1FE
02378M  AA 9 |American Airlines Inc Secured Ser A 3......... .| 08/02/2019........ VAHOUS......veveiieire ittt 18,216,500 18,200,000 |........ 1FE
023790  AA 8 | American Airlines Inc Secured Ser B 3......... ..| 08/01/2019. Citigroup... 2,000,000 ..2,000,000 2FE
03027X  AX 8 | American Tower Corp St Nt 2.750% 01/15.......couoiueiiirieeeeeeee e ..| 09/30/2019........ Toronto DOMINION.........ccceveiecreieeceieieee et 6,988,660 | ...cocveverriereieeceeeeia 7,000,000 | ........ 2FE
03027X  AY 6 | American Tower Corp SrNt 3.700% 10/15... ..| 09/30/2019........ Toronto DOMINION.......c.vieiiiirieiieieiieieeeeiesseines 2,492,775 | oo 2,500,000 | ........ 2FE
032095 AJ 0 |Amphenol Corp SrNt 2.800% 02/15/30 .. | 09/04/2019. JP Morgan Securities LLC 6,994,400 ..7,000,000 2FE.
036752  AJ 2 |Anthem Inc SrNt 2.375% 01/15/25, .| 09/04/2019........ Goldman Sachs & COMpany...........cceereerereneererinenes 4,995,600 | .oorveieiieeneis 5,000,000 2FE.
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036752 AL 7 |Anthem Inc St Nt 2.875% 09/15/29.......ccovuirmmriirniiniirersisiesiesessssiesssssseessssssens | seseeessnssnes 09/04/2019........ JP Morgan Securities LLC 1,997,580 | oo 2,000,000 |........ 2FE.
06540W  BD 4 | BANK CMBS Ser 2019-BN19 CI A3 3.183% 0......ocvuuriierriiiieenieineiveieiseiesesieis | ceeeriesinnines 07/23/2019........ Wells Fargo Securities LLC...........cccovviveevireninererininines 10,917,640 | oo 10,600,000 | oooovereveiriereiserereeeeenis 6,561 [1FE ...
08162F  AG 8 |Benchmark Mtg Tr CMBS Ser 2019-B12 CI AS.........cooveirmiiciirireieriseireresiseiesieines .. | 07119/2019........ Citigroup. 8,208,014 | ..o 7,969,000
110122 CA 4 |Bristol-Myers Squibb Co Sr Nt 3.200% 0 .| 07/24/2019........ Credit Suisse Securities LLC...... 5,194,400 | ..coovvvvriiees 5,000,000
110122  CB 2 |Bristol-Myers Squibb Co Sr Nt 3.400% 0........vervurirerriirieeieresiseeesiseiesieeienienens | eeveesenenenes 07/24/12019........ Barclays Capital Inc. 15,700,800 | .evovverrrirerinieeenieis 15,000,000 | coooervererreiniereriseerenierieena 99,167
110122 CD 8 |Bristol-Myers Squibb Co Sr Nt 4.250% 1 .. | 07/2412019........ Wells Fargo Securities LLC.. 9,879,480 | ..o 9,000,000 74,375
125158 AE 8 | CD Comm Mtg Tr CMBS Ser 2019-CD8 Cl Ad..........cooviieiniiirnirieeiersiseierisiiesenas .. | 08/09/2019........ Deutsche Bank Capital 18,575,677 | oo 18,035,000 30,635
125523  AH 3 | Cigna Corp Sr Nt 4.375% 10/15/28.........cceevmiiiereiriieericeeeesseesi s .. | 08/28/2019........ Tax Free Exchange. 7,487,199 7,500,000 121,224
126650 CZ 1 |CVS Health Corp SrNt 5.050% 03/25/48 .. | 08/23/2019. Credit Suisse Securities LLC...... 11,615,348 10,000,000 212,493
126650 DG 2 | CVS Health Corp SrNt 3.250% 08/15/29....... .. | 08/08/2019........ Barclays Capital Inc. 11,891,640 ....12,000,000 |........
17326Q  AA 1 |Citigroup Mortage Ln Trust Inc RMBS Ser. .. | 07/25/2019........ Citigroup. 1,897,418 1,874,138
17328F AW 5 | Citigroup Comm Mtg Tr CMBS Ser 2019-GC41.... .. | 08/05/2019. Citigroup. 11,020,956 10,700,000
18055%#  BH 4 |Clarion Lion Prop Hids LP Sr Nt Ser AF .. | 07/115/2019........ Bank of America BISD Dealer..................... 10,000,000 ....10,000,000
20030N CA 7 |Comcast Corp SrNt 3.150% 02/15/28 .. | 0712212019........ Goldman Sachs & Company.... 9,220,050 | .ovvurirrirrieieeierinenens 9,000,000 125,213
20030N  CT 6 |Comcast Corp SrNt 4.150% 10/15/28 .. | 07/24/2019. Goldman Sachs & Company. 9,372,610 ..8,500,000 98,966
20268  AB 9 | Commonspirit Health Nt 3.347% 10/01/29..... .. | 08/07/2019........ Citigroup. 6,250,000 | ..o 6,250,000 |........
21872#  AA 5 | Core Civic of Kansas LLC Sr Secured Nt .| 08/15/2019........ JP Morgan Securities LLC 1,280,067 1,280,067 |........
22279%  AC 8 |Cousins Properties Inc 2019-A Tr A Sr Nt .| 07/01/2019........ Wells Fargo Securities LLC..........cocvinrmrnnieinrirerierineines 15,000,000 ....15,000,000 | ........
2227%  AD 6 |Cousins Properties Inc 2019-A Tr B Sr Nt 07/01/2019........ Wells Fargo Securities LLC...........coveivninierrcrineerenees (15,000,000) [ +.veovrerercerierirerereinenes (15,000,000) | ........
25278X  AE 9 |Diamondback Energy Inc SrNt 4.750% 11 ..| 08/15/2019........ Tax Free Exchange........ccocevvirieninccinincens 2,502,039 | oo 2,480,000 ...34,031
26441Y  BA 4 |Duke-Weeks Realty LP SrNt 3.375% 12/1 .| 08/13/2019........ JP Morgan Securities LLC 20,103,266 | ...cooorvrrrireririeiiniiiis 19,300,000 | .. 110,372
26441Y BB 2 |Duke-Weeks Realty LP SrNt 4.000% 09/1.........couirermrmrrremrirereeieeerinreesinsssisseenes | vereesenerenes 07/19/2019........ Bank of America BISD Dealer..................... 2,139,780 | ..o 2,000,000 | ......... 28,444
27616# AD 7 |Easterly Government Properties SrNt 3.. .| 09/12/2019........ Wells Fargo Securities LLC 10,000,000 | oo 10,000,000 |........
313747  AZ 0 |Federal Realty Investors Tr Sr Nt 3.20 .1 08/19/2019........ Bank of America BISD Dealer.. 8,305,040 | .o 8,000,000 | ......... 52,622 | 1FE
31620M  BJ 4 |Fidelity National Financial St Nt 3.75.........cccoiiiirinieninrieseeersnseensiseenes | cveeesiienees 07/23/2019........ Bank of America BISD Dealer..................... 1,943,823 | oo 1,833,000 | oo 12,220 [2FE.....oooiviirne
37940X  AB 8 |Global Payments Inc Sr Nt 3.200% 08/15... .. | 08/07/2019........ Bank of America BISD Dealer..................... 12,062,006 12,100,000 |........ 2FE
38218D  AA 7 | Goodgreen Trust LBASS Ser 2019-1A CIA... . .| 08/01/2019........ Natixis............. 1,012,262 960,939 | ..o 11,482 [1FE .o
38218G  AA 0 | Goodgreen Trust LBASS Ser2018-TA ClA.......cvriiierminririnerisissiesssssseensssseseenss | snseessnnsnes 08/01/2019........ Natixis............. 432,379 | oo A11,907 | oo 5,050 [1FE....ccccovrmriririrnnes
404119  BX 6 [HCAInCc Sec Nt 4.125% 06/15/29........cccvvmivieiiireiniireisiecesseesees e .. | 09/25/2019........ JP Morgan Securities LLC 7,357,350 ..7,000,000
410345 AL 6 |Hanesbrands Ind SrNt 4.875% 05/15/26 .| 08/26/2019........ Citigroup. 619,500 590,000
415864  AM 9 [Harsco Corp St Nt 5.750% 07/31/27.....ccvvuvivviieireieiisieiesissiessssssesssssssssssssssessns | oossessassenes 08/09/2019........ Goldman Sachs & COMPaNY..........cvwvrerrrrerernnenenns 2,798,300 | ..vvrerrrrrieienieierieeenenn 2,700,000
431282 AP 7 |Highwoods Realty Ltd Sr Nt 3.875% 03/0.........cccovvrrurvrerrirerrrircierieicrienes .. | 07124]2019........ Wells Fargo Securities LLC 1,030,000 1,000,000 ...15,608
431282 AR 3 |Highwoods Realty Ltd Sr Nt 4.200% 04/1.........ccccvvvemrimmrinnirerrcienisnens .| 08/14/2019........ Various . 10,871,124 ...10,215,000 .182,663
431282  AS 1 |Highwoods Realty Ltd Sr Nt 3.050% 02/1.........coovviirrinirerinirreneieieeirersrseiseeesinns | vereeesenirenes 09/04/2019........ Wells Fargo Securities LLC...........cocovnrrernereineirerininenes 5,485,975 | ..o 5,500,000 |........
459200  JY 8 |International Bus Machs Corp SrNt 3.0 .| 07112/2019........ JP Morgan Securities LLC 2,044,000 | ..o 2,000,000 ...10,167
459200  JZ 5 |International Bus Machs Corp SrNt 3.3 .. | 07/31/2019........ Jefferies & COMPANY INC.....vvuvvereriiririeee e nes 18,640,008 | ..ooovvvirrirrieeieis 18,000,000 113,657
502431 AA 7 |L3Harris Tech Inc Sr Nt 4.950% 02/15/2. .. | 07/03/2019........ Tax Free Exchange. 6,483,059 | ..o 6,500,000 123,338
559080 AP 1 |Magellan Midstream Partn Sr Nt 3.950%. .. | 08/08/2019. Various 12,933,423 12,940,000
565849  AB 2 | Marathon Oil Corp SrNt 6.800% 03/15/3 .. | 09/25/2019........ Goldman Sachs & Company 2,306,543 | ..o 1,850,000
565849 AP 1 |Marathon Oil Corp SrNt 4.400% 07/15/2 .. | 09/30/2019........ VAIOUS ..ot 10,148,990 | .oovvvveriierieiereeieinenn 9,500,000
61771M AW 0 |Morgan Stanley Capital | Tr CMBS Ser 201 .| 07/15/2019. Morgan Stanley & Co LLC 2,265,898 ..2,200,000
62877V AB 7 |NBM US Holding Inc. Sr Nt 6.625% 08/06... .. | 07/30/2019........ Direct............ 290,000 | ..o 290,000
64830E  AC 5 |New Residential Mtg Ln Tr RMBS Ser 2019- .| 07/02/2019........ Bank of America BISD Dealer..................... 37,313,233 | oo 36,059,000 154,002
64830H  AA 2 | New Residential Mtg Ln Tr RMBS Ser 2019- .| 07/31/2019........ JP Morgan Securities LLC 6,587,169 | ... 6,500,000 ...18,191
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64830W  AD 3 | New Residential Mtg Loan RMBS Ser 2019-4 s | s 08/07/2019........ Wells Fargo Securities LLC..........ccoceinirerinireineirerenineins 4,930,713 | oo 4,790,000 | oo 19,559 [1FE....coiiiiiiins

651639 AW 6 | Newmont Mining Corp Sr Nt 5.875% 04/01.........ccooevirreneemerinererieriseesseeisssnenies | ceeseeeseennes 08/28/2019........ Tax Free EXchange..........coceveneveiineinenienes 13,797,272 | oo 13,150,000 | w.vovvverereririeerierienieens 315,463 | 2FE......ccoovevririiinne

65342Q AL 6 |NextEra Energy Operating SrNt 3.875%.......ccoviveireiririniinieieieseee e issieeis .| 09/19/2019........ Wells Fargo Securities LLC............cocovvreieierreresieeieees 880,000 | ..oveieeee e 880,000 |........ 3FE

654740  G* 4 |Nissan Motor Acceptance Corp SrNt 2.6 .1 09/16/2019........ Barclays Capital Inc 5,000,000 | ..oooveererieieeees 5,000,000 |........ 2z

655844  AX 6 | Norfolk Southern Corp SrNt 5.640% 05/.........ccvvueemerimrereineesesisersessnessesiseesenns | seessessnsenns 07/02/2019........ Morgan Stanley & Co LLC 9,084,225 | ... 7,500,000 | ......... 56,400 | 2FE.

66621#  AA 4 |Northfield Mountain LLC Sr Sec Nt 4.50 .| 07/18/2019........ Barclays Capital Inc. 22,000,000 | ..oovvreereieieeieae 22,000,000

674599  CS 2 |Occidental Petroleum Corp Sr Nt 3.500%.... ..| 08/06/2019........ Bank of America BISD Dealer..................... 5,970,360 | ..coovevrerieieieereireeens 6,000,000

674599 CW 3 | Occidental Petroleum Corp Sr Nt 2.900%.... .. | 08/06/2019........ Citigroup. 14,980,500 15,000,000

674599  DC 6 |Occidental Petroleum Corp Sr Nt 5.550% .| 09/18/2019. Tax Free Exchange.. 3,278,263 ..3,000,000

674599 DD 4 |Occidental Petroleum Corp Sr Nt 7.500%.... .| 09/18/2019........ Tax Free Exchange.. 4,720,249 | oo 4,000,000

674599  DE 2 | Occidental Petroleum Corp Sr Nt 7.875%.... .. | 09/18/2019........ Tax Free Exchange.. 12,559,356 11,145,000

674599  DF 9 | Occidental Petroleum Corp Sr Nt 6.450% .. | 09/18/2019. Tax Free Exchange.. 22,803,653 20,000,000

674599  DJ 1 |Occidental Petroleum Corp Sr Nt 6.200%.... e .. | 09/18/2019........ Tax Free Exchange.. 5,693,270 | ..oovveiiiiciieniiaas 5,001,000

674599 DL 6 | Occidental Petroleum Corp St Nt 6.600%..........evrrererrererereiresieissessierssssessesssseenens .. | 09/18/2019........ Tax Free Exchange. 11,023,305 ..9,000,000

69007T AB 0 |Outfront Media Cap LLC / C Sr Nt 5.000. .| 08/08/2019. Goldman Sachs & Company. 589,425 .580,000

69346V  AA 7 |Performace Food Group SrNt 5.500% 10/ .. | 09/16/2019........ Credit Suisse Securities LLC...... 300,000 300,000

70163#  AA 0 |Parliament Funding (Owl Rock) Nt 5.070 s .. | 08/02/2019........ Direct............. 1,200,000 1,200,000

74153W  CL 1 |Pricoa Global Funding | Secured Nt 2.4.........cccocviiiiiineiiniiieiiinsceiesies s .| 09/16/2019........ JP Morgan Securities LLC 12,998,830 ....13,000,000

74340 AG 9 |Prologis Targeted US LOGIStiCS StINE SEr........cvuivriviiriiniierieieeicsee s 07/10/2019........ Wells Fargo Securities LLC...........coveivninierrcrineerenees 20,000,000 | ..oovereerrerereeeieiees 20,000,000

74456Q CA 2 |Public Svc Elec & Gas 1st Mtg MTN  3.20 .. | 08/08/2019........ MUFG Securities Inc. 4,467,375 4,500,000

75884R  AZ 6 |Regency Centers LP SrNt 2.950% 09/15/ .| 09/05/2019........ Us Bancorp Investments Inc 21,016,715 ....21,003,000

761152 A* 8 |Resmed InC St Nt 3.240% 07/10/26........ccvvemeemerrmerieriesineesseesesssessesesseessssssinns 07/10/2019........ Bank of America BISD Dealer..................... 5,000,000 | .oouvrmrerrerenrenieerenians 5,000,000

846031  AA 0 |Southwick Park CLO, Ltd. CLO Ser 2019-4A....... .| 07111/2019........ Barclays Capital Inc. 6,000,000 | .o 6,000,000 |........ 1FE

846031 AC 6 | Southwick Park CLO, Ltd. CLO Ser 2019-4A........ .| 07/111/2019........ Barclays Capital Inc. 2,000,000 | cooorereieniieeierieeeis 2,000,000 |........ 1FE

84861T  AD 0 |Spirit Realty LP Sr Nt 4.000% 07/15/29.......ccoviuuerimiireiineiniieerieeesseessesessssesenis | seoneenesinees 08/15/2019........ VaMIOUS. ..ottt 4,504,204 | ..o 4,420,000

848617  AE 8 | Spirit Realty LP SrNt 3.200% 01/15/27... .. | 09/09/2019........ VaTOUS. ....coviiiecicie et 2,998,245 | ..o 3,000,000

84861T  AF 5 | Spirit Realty LP Sr Nt 3.400% 01/15/30.......... - .| 09/09/2019........ JP Morgan Securities LLC 11,972,400 | cooovorrereeeennne 12,000,000

875127 BG 6 |Tampa Elec Co SrNt 3.625% 06/15/50........ccvuerrnriririreeineinsrenssiesssssseessssssseenes | cnreessnssnnes 07/22/12019........ MUFG Securities Inc 11,359,010 | oo 11,500,000

883556  BZ 4 | Thermo Fisher Scientific INC St Nt 2.6.......cocvviviiiierreesceece s .. | 09/24/2019........ Bank of America BISD Dealer.. 20,471,505 | .oovvoire 20,500,000

89612L  AA 4 |Tricon American Homes Ser 2019-SFR1 CI A .1 09/16/2019........ Deutsche Bank Capital 3,899,858 | ..o 3,900,000

89612L  AB 2 | Tricon American Homes Ser 2019-SFR1 CIB......coovviivinrieineeeissisiesissinsssinnns | ceeresssesinnes 09/16/2019........ Deutsche Bank Capital..........cc.cocrvvrrrenn 1,309,946 | oo 1,310,000

90265E AR 1 [UDRINC SrNt 3.000% 08/15/31.......coumivmmrimrerermmieineeseriesssessesssseessessssssensesssesens .. | 08/06/2019........ Bank of America BISD Dealer..................... 13,959,400 ....14,000,000

90932  AA 0 | United Airlines LBASS Ser 2019-2 AAPTT . .1 09/03/2019........ Credit Suisse Securities LLC...... 17,000,000 ....17,000,000

90932K  AA 7 |United Airlines LBASS Ser 2019-2 B PTT........... s 09/03/2019........ Credit Suisse Securities LLC...... 11,000,000 | cooooeomreerieriereceienne 11,000,000

90932M  AA 3 | United Airlines LBASS Ser2019-2 A PTT......cuviireiniieicieiseseisessissseesesssienenes .. | 09/03/2019........ Credit Suisse Securities LLC...... 10,000,000 ....10,000,000

91159H HW 3 | US Bancorp Sub Nt 3.000% 07/30/29 .. | 07/2412019........ Us Bancorp Investments Inc 19,998,200 ....20,000,000

988498 AL 5 |YumBrands Inc SrNt 4.750% 01/15/30. .| 09/19/2019........ VTHOUS. ..ottt 017,775 | oo 2,970,000

000000 00 O |Liquid Telecom Finance Sec Nt 8.500% 0 . . 07/17/2019. 691,900 .680,000

000000 00 O |Metinvest BV SrNt 7.750% 04/23/23.........ovvemeemerieirineeieeiisieessssssesssessesssseesssesens 07/03/2019 310,800 300,000

000000 00 O |Country Garden Holdings Co 1stLien 7........... s D.... 07/17/2019........ Direct.... 458,700

000000 00 O |Gold Fields Orogen Hold Sr Nt 6.125% 0. D 07/19/2019. Direct.... 416,100 .380,000

11043X  AA 1 |British Airways Plc EETC  3.300% 06/15/...........ccoovunee C.... 07/15/2019........ Citigroup. 25,500,000 25,500,000

22113A  AB 1 |Cosan Ltd Sr Nt 5.500% 09/20/29.........ccmurrrmrmerniineiresinsississsessssssiessesissesesssssenes D.... 07/24/2019........ Direct.... 949,877 950,000

25615W  AB 9 | Docuformas SA Sr Nt 10.250% 07/24/24 D 07/17/2019. Direct 599,228 .605,000

39530V AB 4 | Greenko Solar Mauritius Sr Nt 5.950% 0. D... 07/22/2019........ Direct.... 310,000 310,000
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44962L  AJ 6 |IHS Markit Ltd Sr Nt 4.250% 05/01/29.................. A D 08/21/2019........ Wells Fargo Securities LLC..........ccoceinirerinireineirerenineins 4,321,440 | oo 4,000,000 [ .o 63,750
44963L  AB 2 |IHS Netherlands Holdco Sr Nt 7.125% 03.........ccovviieinierisieriressessereseenins [ DI 09/10/2019........ Direct............. 575,000 | ..o 575,000 |........
44963L  AC 0 |IHS Netherlands Holdco SrNt 8.000% 09.... 09/10/2019........ Direct.... 920,000 920,000 |........
46650C  AB 5 |JBS Investments Il GMBH Sr Nt 5.750% 0 .. |D.... 07/23/2019........ Direct.... 200,000 200,000 |........
55388R  AA 4 |MV24 Capital BV 1stLien 6.748% 06/01/........ccovureverrrrreririrerinrirerinsiseeesisersesseerenes D 08/01/2019........ Direct............. 1,185,000 | oo 1,185,000 | ........
69370P  AE 1 |PT Pertamina SrNt 4.700% 07/30/49........ccovuuivmriniirniniiinineieiesiseiesssssssessssessnss 07/23/2019........ Direct.... 200,000 200,000 |........
697660 AB 4 |Pampa Energia SA SrNt 9.125% 04/15/29..... 07/02/2019........ Direct.... 305,192 310,000 |........
714264  AK 4 |Pernod Ricard SA SrNt 5.500% 01/15/42... 09/26/2019........ VAIOUS. ..ot 2,826,874 | ..o 2,300,000 22,076
71647N  BF 5 |Petrobras Global Finance SrNt 5.093%.. 09/18/2019. Taxable Exchange 2,389,331 .1,228,153
86964W  AF 9 | Suzano Austria GMBH Sr Nt 6.000% 01/15...... . 08/14/2019........ Tax Free Exchange.........cccocvevmivcrerireriernians 596,987 | ..o 575,000 [ ..o 2,779
879273 AR 1 |Telecom Argentina SA St Nt 8.000% 07/1......ovurivrereierirrricinnieresssiesessseeessneenes 07/11/2019........ Direct.... 54,280 55,000 |........
90471M  AA 0 | Unifin Financiera SA DE Sr Nt 8.375% 0 07/11/2019. Direct.... 451,578 455,000
92857TW  BK 5 | Vodafone Group PLC Sr Nt 4.375% 05/30/. 07/29/2019........ Morgan Stanley & Co LLC. 20,602,954 19,000,000 134,847
N5657T  AJ 5 | Metinvest BV SrNt 8.500% 04/23/26.. 07/03/2019........ Direct.... 211,000 200,000 .3,542
P7354P  AA 2 |OI SA SrNt-PIK 10.000% 07/27/25 08/22/2019. Direct 222,500 .250,000 1,458
P8704L  AB 4 |Sixsigma Networks Mexico Sr Nt 7.500%.. 07/31/2019........ Direct.... 194,000 200,000 3,750
Q1629# AT 4 |Brisbane Airport Corp Pty Ltd Sr Sec Nt.... 08/01/2019........ Bank of America BISD Dealer.. 5,000,000 | .o 5,000,000 |........
Q1629# AU 1 |Brisbane Airport Corp Pty Ltd Sr Sec Nt.... .| D 08/01/2019........ Bank of America BISD Dealer.. 10,000,000 | .eovorveverirerinieeerieis 10,000,000 |........ 2z
Q7450@ AJ 9 |Perth Airport Pty Ltd Sr Nt Ser C  3.45 [ DI 09/04/2019........ MUFG Securities Inc. 5,000,000 | ..o 5,000,000 |........ 2Z
Q7450@ AK 6 |Perth Airport Pty Ltd SrNt SerD 3.70 D... 09/04/2019........ MUFG Securities Inc. 10,000,000 ....10,000,000 |........ 27
Q9396# AQ 4 |Victoria Pwr Netwk Fin Pty Ltd Sr Nt Ser. D... 09/10/2019........ Bank of America BISD Dealer............c.cc..... 15,000,000 ....15,000,000 |........ 1Z
3899999. Total - BONdS - INAUSEHA ANA MISCEIIANEOUS..............c.cveveiteieieceieiieiictete ettt ettt etetetee eevattetessetetesasaeaesessetetesssaeseseesesesesssasses e sesesessesesesesesetssesesessesesesessesesasseseeesssesebassesesessasesebansesesassasetesssesesansesetessnes | etesessssesesassssesessssesessnssesasssesesassssenans | stetesesessssesesssssesassseses 838,209,451 | ..ocvvvierecee 812,865,879 | ...oocvevrieieeeeee 2,714,671 | ........... XXX
Bonds - Bank Loans
000000 00 O |Kellermeyer Building SVCS 1t LIEN TEMN........vvuiviiiieieiciriererereeeeesesceseeeessenesnees | ceeeeseneerenns 07/31/2019........ Direct............. 59,901 59,901 |........ 4FE
000000 00 O |Kellermeyer Building Sves New 18t LIen T..........ccviieiniieeniieineerinisesieiseieseniens | coveeesinsnnes 07/31/2019........ Direct............. 29,950 29,950 |........ 4FE,
000000 00 O |Kellermeyer Building Sves New 18t Lien T.......c.cocvereieiriniiniiieiisissiesinniies .. | 07/3172019........ Direct.... 98,174 98,174 | ....... 4FE,
000000 00 0 |Kellermeyer Building Svcs 15t Lien TEM.......ccrviieiieieeiereie e .| 07/31/2019........ Direct.... 357,856 | ..o 357,856 |........ 4FE
000000 00 0 | WASH Multifamily Acg INC INCreMENtal TEN........c.ovuiiiiriirieisiscerssissiessessssssienes | seevereninnens 08/01/2019........ Direct............. 2,000,000 | .o 2,000,000 |........ 47
000000 00 O |Visual Edge Technology Inc Term Ln Nt4........ccooviriiiineiircreeeseseee e .| 08/30/2019........ Tax Free Exchange.. 10,667 10,833 | .o 5 |3FE
000000 00 O |Visual Edge Technology Inc Delayed Draw........... .| 08/30/2019........ Tax Free Exchange.. 9,824 9,824 |....... 3FE.
000000 00 O |Planview First Lient Term LN N1 7.29......ccoimiiiiniiiiinsisesisesnenienes | v 07/18/2019........ Direct............. 292,679 | .o 292,679 |........ 4FE
000000 00 0 |Frontline Technologies Gr LL Delayed Dra...........cccoeuevereerirerrensensenineenneneans ..| 08/15/2019........ Direct............. 626,405 | ..o 626,405 |........ 3FE
000000 00 0 | Centric Brands Inc 1st Lien Term Ln Nt 4. .1 07/31/2019........ Tax Free Exchange.........cccccvevieicnininicrccin 24,562 25,000 | .oovererereeieines 11 |4FE
000000 00 O |Foundation Risk Partners Corp Delayed DI...........coevrereuieneinienieenereencisereeeeeeseenes | seeeeseeeerenns 09/09/2019........ Direct............. 56,181 56,748 | ........ 2FE
000000 00 0 |Revint Solutions Incremental Term Ln Nt...........ccoooieiiiiiieeciceeeceeeeee s ..| 09/03/2019........ Direct............. 822,300 | oo 843,385 | ........ 1FE
000000 00 O |SecurAmerica LLC Delayed Draw Term LN #2.........ccovvvvnrinerneinceeninsirnnnenns .. | 09/23/2019........ Tax Free EXChange........cccvvvvvieneinreiinrinninns 160 | oo s 162 |........ 2FE.
000000 00 O |US Radiology Specialists Inc Delayed Dra................ .| 09/30/2019........ Direct.... 2,952,796 | ..o 2,982,622 47
000000 00 O |Ultimus Group Midco LLC 1st Lien Term Ln .. | 09/16/2019. 257,853 .257,853 3FE
000000 00 O |Discovery Life Sciences LLC Term Ln Nt 1 .. | 08/30/2019 635,151 648,113 3FE.
000000 00 O |Sovos LLC Delayed Draw Term LN Nt 1 B......ccvvvuivviriieiierninierssesseieeseene ..| 07/29/2019 58,304 58,893 3FE
000000 00 O |Bond Pharm Inc Last Out Term Ln Nt1 7 .. | 09/18/2019. 4,939,066 ..5,043,331 4z
000000 00 O |Bond Pharm Inc Last Out Term LnNt2 8 .. | 09/18/2019........ Direct.... 2,405,880 | ..o 2,456,669 |........ 47
000000 00 0 |Bond Pharm Inc Last Out Term Ln Nt 3 9. .| 09/23/2019........ Tax Free Exchange.........cccocvvvivecnirninicrncins 2,405,950 | oo 2,456,669 | ........ 47
000000 00 0 |K2 Insurance Services LLC Term Ln Nt 1.. .| 07/01/2019........ Direct.... 357,778 | e 3,222,222 3FE.
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000000 00 0 |Innerworkings Inc Term LN Nt 1 11.804%.......c..vvvvriieriniiriieriesinniensssesssiseesesenes | seeveresineenes 08/27/2019........ Direct............. 5,850,000 | ..ovvviveiieieiieeeeeeend 6,000,000
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter. 09/30/2019........ Direct............. 147,807 | cooeeeeereeeeeene 148,699
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 09/30/2019........ Direct.... 138,569 | oo 139,405
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .1 09/30/2019........ Direct.... 27,714 27,881
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter. 09/30/2019........ Direct............. 25,127 25,279
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 09/30/2019........ Direct.... 11,086 11,152
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 08/22/2019........ Direct.... 25,543 25,697
000000 00 0 |Pathway Partners Vet Mgmt LLC New DD Ter.. ..| 08/23/2019........ Direct.... 221,710 | oo 223,048
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .| 08/01/2019. Direct. 40,647 40,892
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 09/03/2019........ Direct.... 10,162 10,223
000000 00 O |Pathway Partners Vet Mgmt LLC New DD Ter. .. | 09/30/2019........ Tax Free Exchange.........cccccccvvvvvvrinniicicniinninns 48,053 48,342
000000 00 O [Marcone Appliance Parts Inc Delayed Draw. .| 09/20/2019. Direct. 10,396 10,396
000000 00 O |AQ Sunshine Inc aka Relation Delayed Dra.........c..ccveieiiercierniineeeriseissiseseriseenes .| 09/30/2019........ Direct.... 177,588 | oo 177,588
000000 00 O |Reddy Ice Holdings Inc TermLn Nt 1 7 .| 07/01/2019........ 1,375,636 .1,418,182
000000 00 O |PetlQInc 1stLien TermLn Nt 1 7.750% .. | 07/08/2019. 731,490 .750,246
000000 00 O |PetlQInc 1stLien Term Ln Nt 1 7.750% .. | 07/08/2019........ 1,096,413 1,115,415
000000 00 O |Petroleum Servce Group LLC Term Ln Nt 1.. .| 07/23/2019........ Direct.... 1,579,509 | oo 1,611,744
000000 00 O |Concert Golf Partners LLC Term Ln Nt 1 .| 08/20/2019........ Direct.... 983,276 | oo 1,003,343
000000 00 O [Information Resources INC 1St LieN TEM.........ccvuiviiniinriiiiieciseeeciesseeeenneens | ceeeereneerenns 08/30/2019........ Tax Free Exchange........ccocvvvivecnincnicrncens 6,836 .6,899
000000 00 0 |Athenahealth Inc Term Ln BNt 3 6.539%... ..| 08/12/2019........ Tax Free Exchange........ccocevvirieninccinincens 2,540 .2,589
000000 00 O |Nelipak Holding Co Incremental Term Ln N .| 08/07/2019........ Direct............. 98,000 | oo 100,000
000000 00 O |Nelipak Holding Co First Lien Term Ln Nt ettt | s 07/02/12019........ Direct............. 604,122 | ..o 616,451
000000 00 O |Green Street Parent LLC Term LN B Nt 1.....c..o.ovvoierieieicieeceeecee s .| 08/27/2019........ Direct.... 3,920,000 | .ovoveieiireeees 4,000,000
000000 00 O |Invo Healthcare (Olympia Acq) Term Ln Nt .| 09/24/2019........ Direct.... . 599,268 | ....ooiees 614,634
03525@ AA 6 | Animal Supply Company New Term Ln Nt 1 09/30/2019........ Interest Capitalization............. 20,042 20,042 |........ 5
20049#  AA 5 |Command Alkon Inc 1st Lien Term Ln Nt 1 .. | 09/03/2019........ Interest Capitalization............. 5,404 5404 | ... 3FE.
22818R AW 6 | Crown Americas LLC TermLn BNt 1 4.06 .1 09/10/2019........ VaOUS....cevvriiecieie e 368,983 | ..o 367,486 |........ 2FE.
33748#  AJ 3 |First Watch Restaurants Delayed Draw Ter............ccucimiieririnnieiinniesieninsieies | ceniinenienes 07/29/2019........ Direct............. 330,355 | .o 330,355 |........ 3FE.
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr... .| 07/01/2019........ Tax Free Exchange.........ccocvvviveeniencnienncens 373,088 376,618 |........ 2FE
35041@ AD 7 |Foundation Risk Partners Corp Delayed Dr... .1 09/05/2019........ Direct............. 355,817 359,411 | ........ 2FE
35041@ AD 7 |Foundation Risk Partners Corp Delayed Dr.......... 08/14/2019........ Direct......c..... 25,901 26,163 |........ 2FE.
35041@ AD 7 |Foundation Risk Partners Corp Delayed Dr... ..| 07/08/2019........ Direct............. 237,454 | oo 239,853 |........ 2FE
36850@ AB 9 | Gehl Foods Inc LLC Term LnNt4 7.600%.. .1 09/03/2019........ Interest Capitalization............. 34,660 34,660 |........ 3FE
45320*  AB 4 |Revint Solutions Delayed Draw Term Ln Nt 09/03/2019........ Direct............. 562,699 | ..ovveieeee s 569,821 |........ 1FE
48881# AB 5 |EnEngineering LLC (Kene Acq) Term Ln Nt .. | 08/08/2019........ Direct.... 828,745 845,658 |........ 3FE
55392*  AA 8 |MBS Services 1st Lien TermLn Nt 1 7.7...... .. | 07/30/2019........ Direct.... 1,539,966 1,571,394 | ... 3FE.
67113@ AB 7 |OTG Management LLC Incremental DD Term L ..| 08/01/2019........ Direct.... 23,715 23,715 3FE
70323%  AB 5 |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 09/16/2019. 16,628 16,729 3FE
70323#  AB 5 |Pathway Partners Vet Mgmt LLC New DD Ter.. .| 07/08/2019 15,704 15,799 3FE.
70323%  AB 5 |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 09/2012019........ Direct.... 31,424 31,613 3FE
70323%#  AB 5 |Pathway Partners Vet Mgmt LLC New DD Ter.. .| 07/26/2019. Direct.... 77,599 78,067 3FE
70323%#  AB 5 |Pathway Partners Vet Mgmt LLC New DD Ter.. .| 08/30/2019........ Tax Free Exchange.........cccocevvirirninceininnins 381,218 | oo 383,504 6 |3FE
74966U AP 5 |RPIFinance Trust Term Ln 6 Nt 1 4.314......coviiiiiieicccee s ..| 09/18/2019........ Various. 109,626 | ..o 109,395 2FE
81389%#  AA 5 | SecurAmerica LLC Term LnNt4 9.000% 1 .. | 09/26/2019. Tax Free Exchange.. 2,337 2,404 2 | 2FE
84611@ AG 8 |Sovos LLC Delayed Draw Term LN NET B....cooveeecereriiiceicscseeeeceeeenes .| 07/31/2019........ Tax Free Exchange.. 58,304 58,893 4PL
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90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt.........cccovuviiimiinriniiienneennseenennes | oo 08/08/2019........ Barclays Capital Inc. 1,987,500 | .ooovovrererieeieeeeeeeean 2,000,000 |...... 3FE
90385P  AC 4 |Ultimus Group Midco LLC 18t Lien Term LN.......covviiiriieeneneeesesseeseieeennees | cevereenenneenes 09/16/2019........ Direct........... 9,090 9,09 |...... 3FE
90385P  AC 4 |Ultimus Group Midco LLC 1st Lien Term Ln ..| 09/30/2019........ Tax Free Exchange.........cccocevvirieninieininnenns 842,706 | ..ooveeereireeeeeee e 842,706 | .ooovvreceeieeeeee e 3,552 |3FE....cooiiiiieies
90385P  AD 2 |Ultimus Group Midco LLC Delayed Draw Ter.......... .1 09/16/2019........ Direct........... 6,241 6,241 |...... 4FE
928432  A* 4 |Visual Edge Technology INC Term LN Nt 2........coiiiiriieiereceeieeseeseeeseeeeees | cereeseeeeneens 08/28/2019........ Interest Capitalization............. 13,491 13,491 |...... 3FE
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw... .. | 08/30/2019........ Interest Capitalization... 9,985 9,985 |...... 3FE.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw... .| 08/30/2019........ Tax Free Exchange 203,110 | oo 204,580 | ...... 3FE
928432 A@ 2 |Visual Edge Technology INC Delayed Draw.............cccoeereririeininrreinsensieieeeisssessesenes | seeevseenerenns 08/30/2019........ Interest Capitalization............. B45 | oo 645 |...... 3FE
22526@ AA 5 | Creation Holdings Inc 1st Lien Term Ln N . A 08/15/2019. Direct........... 985,263 | ..o 1,010,526 |...... 2FE
68371Y  AJ 2 |Open Text Corp Term Ln Nt 1 3.794% 05/......ccovririvinnnnes A 07/10/2019........ Citigroup. 6,333 6,309 |...... 2FE.
8299999. Total - Bonds - BaNK LOANS.......cuiiviiiiiiiierissiiessrissisnissssnsssssesssnisenas 48,396,962 ....49,235,951
8399997. Total - Bonds - Part 3....... 1,080,141,324 1,056,381,947 ..2,877,820
8399999. Total - BONMS........coociiiiiiiiiiiisiiscisic s ...1,080,141,324 ...1,056,381,947 ..2,877,820
Preferred Stocks - Industrial and Miscell:
23281# 12 4 |Cyprium Parallel Invs V LP Pfrd Unit .| 08/15/2019........ Direct........... 10,656.960 ..1,065,696 P1PLU
G07980  AF 5 |Barclays Bank Plc Jr Sub Nt Ser 1 Perp 07/24/12019........ TaXable EXChANGE. ... vvuveirririseisie i ssess st sessansns | eosessssssssessessasssessenes 4,200,000.000 2,968,560 | ...vovvrerireiinieierineenenieisnisiensnnne | e P3FE
G07980  AH 1 |Barclays Bank Plc Jr Sub Nt Ser 2 Perp. 08/30/2019........ Taxable EXCRaNGE.......c.cvuvvrireeiire e ssensssssssnsnnns | seeessesssessseseensasssesnees 5,460,000.000 3,931,200 | oo | e P3FE
G63812 AG 9 |National Westminster Bank PLC Jr Sub Nt 07/31/2019........ Taxable EXCRANGE..........cuciiiiiiiiisici s | oesiienisnsiss s 4,620,000.000 3,665,970 | ... | e P2FE
G63812  AH 7 | National Westminster Bank PLC Jr Sub Nt 08/30/2019........ Taxable Exchange ..14,280,000.000 | oovevrereereiercireinieeins 11,441,850 | ..o [ e P2FE
R57779  AG 6 | DNB Bank ASA Jr Sub Nt Perp 2.185% Per........coviiniriniiicininiiisiinsines | DI 08/30/2019........ TaXable EXChANGE. ..ot esss s snssnssssssnss | eoessesssssesssssssnssssenes 2,940,000.000 | ..o 1,793,400 | ..o | e P2FE
8499999. Total - Preferred Stocks - INAUSHIal ANA MISCEIAMEOUS...........vuuieiiuriieiiissiies it ssesstisssiies | eesstssssesssess e es k888 E bbbt beniia 24,866,676 XXX 0 XXX
8999997  TOtal - PrEfEITBA SLOCKS = Pt 3.............cuiviiieiieiiectee ettt e s eaetete eataetesosseseseseesesessssesesasessesessesetessaeseseesesetessseesesanseee st sssetes s seees et sssetessesee et s sntebesassesesasetebesnssesesnsetebasassesansnsetesananaes | atesisaes 24,866,676 XXX 0 XXX
8999999, TOMAl = PIEIEITEA STOCKS. .........ovvveceivieieiiceicteteee ettt v ettt esee e ssaeaesesasassee  eavasssssssssesasessseeesssesesesessseseesetesesassee e es et et sass s e e e e et et s sesas s s ese st sses et s s sa et s s sesesnsesnssnsssetesnnsnenssnsesesasasssensnsesesananane auesiraes 24,866,676 XXX 0 XXX oo,
Common Stocks - Industrial and Miscell
69120# 10 6 | Owl Rock Capital COMP COM.......ccuiuureriiriiiiiierieeiseierissi s sisiessenes | eeveeesenenenes 07/01/2019....c.c. | DIFECE. .ot | s 927.840 XX | |
69121K 10 4 | Owl Rock Capital COMP COM.......iviieriririiirsissisersssssesensssissesenssssssnsssesenssssssssensssssssenes | onssesansnnes 07/18/2019........ | TaX Fre€ EXChaNGgE.......covvuiiiriiiiiiiisiisiisississsississesenssssssesessssssssssessnssssssssenssssns | eeessssssssosessssnsessones 1,639,416.000 | ..ovovvvriiiiieiisisniieis 24,999,987 XX ] |
9099999. Total - Common Stocks - INAUSHHIAl ANA MISCEIIANEOUS..............c.c.cuiveiiieiiiiecteieict ettt etiiiets eetteteteetetet et caet et e setetes e aesesessesesesaeaeseesesesesssaesesan e s et et s seses s seeesessssesessnseaesessesesesasseaesnsesetassssesesssesesasassesasnsesesanasaes | aresisaes 24,999,987 XXX 0 XXX.ooovn.
Common Stocks - Parent, Subsidiaries and Affiliates
63866# 10 7 | Nationwide Life & AnnUity INS COM.......oiuiiiiiiiiiinisieinisisni s | ................ | 08/30/2019........ ..100,000,000 XXX e K
9199999. Total - Common Stocks - Parent, SUDSIAIANES ANA ATIlIALES. .................c.coiviiieieiietieiiicieiiiis ettt ettt ettt ettt et et et s et et et e e et et s st e e ee s e et et s aet et s ea et et s sesesenssaes s s sesessseassssssesesarssaesssesesesassseennsesesananans euesisaes ..100,000,000 XXX 0 XXX oo,
Common Stocks - Mutual Funds
63867R 61 3 | Nationwide Fd-R (Seed) .. | 09/09/2019........ DIFECE. ..t | st 0.140 3 XXX |
638688 29 4 |Nationwide Bailrd Em Eq Fd | (Seed) .| 09/17/2019........ Direct.... 39.430 296 XXX ]
63868D 80 3 | Nationwide LOOMIS FUND -RB..........cccireririieriiiieiiereieieresisciesiesisseesiersssssienenns | seeereeninnenes 09/09/2019........ DIFECE. ..t | et 0.630 14 XXX |
63868D 87 8 | Nationwide Loomis Dynamic US Gr-Eagle...........ccccuviivciiniiiiinniiiniisciicsiccieniniis .. | 09/09/2019........ Direct.... 1.640 17 XXX ]
63868D 88 6 | Nationwide Loomis A/C Gr-Eagle. .. | 09/09/2019........ Direct.... 0.070 1 XX |
63868) 30 5 |Nationwide Var Ins Tr Total Return Tacti .. | 09/06/2019........ DIFECE. ..ttt | enieb e 1.790 19 XX |
63868J 87 5 | Nationwide Var Ins Tr Govt Money Market.... .| 09/30/2019........ Direct.... 26.900 27 XXX
9299999. Total - COMMON SOCKS = IMULUAI FUNGS........ ettt eh s e eh s s R0 E S8 E 8 E £ E £ E S8 £ 80 E Rttt snisriras 377 XXX 0
9799997. Total - Common Stocks - Part 3 ..125,000,364 XXX 0
9799999. Total - Common Stocks.... ..125,000,364 XXX 0
9899999. Total - Preferred and Common Stocks ..149,867,040 XXX . 0
9999999. Total - Bonds, Preferred aNd COMMON SIOCKS...........c.ccveuevrieiieieiiiteiieiei ettt esssieses evsessssssesssssesssssssesssssesessessessssesebesss et s s essebae s st s s s s s e s eesess s s s s s s s esee s e s s s s s e s s s s et e s s b s et et st s bt sseb st st essessebans | absesssssssassessessssssesses et assessebassssesassses | evessssssssassesssssssssesans 1,230,008,364 XXX e 2,877,820
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
GNMA GNSF Pool #269993 9.500%
362197 3A 1 |06/15/20 .| 09/01/2019. | Paydown . 200 200 207 | oo 201 [ s | s (1) (1) 200 | oo [ e [ e (U1 I 14 1 06/15/2020. | 1....coovvvvnee
455780 A# 3 |Indonesia (Republic of) AID Nt 9.020%.... |.. | 08/01/2019. |[Redemption ~ 100.0000..........cocce. | orverrevrerererersenanns | covvienes 104,175 | ..ccoooeee 104,175 | coveneee 101,570 | covveerienne 104,067 | .ooovvevreeiies | e 107 107 | o | v 104,175 | oo | e | e 0| e 9,397 | 08/01/2019. | 1..ccoocvrnne.
Vendee Mtg Tr RMBS REMIC Ser 1995-3
911760 GT 7 |1Z .| 09/01/2019. | Paydown . 86,903 | ..ooovrnees 86,903 | ...........d 90,077 | wovvvrerrens 87,350 | ..cooovrrrrcrins (448) (448) | covoveeerierines | i 86,903 | ..o [ e [ e 0 | e 4,102 | 09/15/2025. | 1...cconcvrnnvnn
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 [Cl1 .. | 09/01/2019. | Paydown . 50,739 50,739 52,199 | i 51,005 | .o (266) [Z515))] N [P 50,739 | oo e | e 0 [ 2,287 | 06/15/2028. | 1.....ocvvvnvns
0599999. Total - Bonds - U.S. GOVEMMENL.......uuiiiriiiiiiisiiesiiiesisesissiiisnes | avessisssssessssensssessssssssaas 242,017 242,017 | .......... 244,053 | ....cooovnnen 242,623 | oo 0 [ e [(101:))] I [ {(1015))) I 0 | i, 242,017 | oo, 0 [ (V] [P 0| 15,800 XXX XXX
Bonds - All Other Government
000000 00 O |Argentina (Republic of) Unsec Nt 8.750....| D| 09/06/2019. | Direct JSOTURTRTRI Y 42,750 | oo 95,000 85,548 | ..ooeeeieieiieriees | e (544) (544) | covovreenrernns | i 85,003 | ..ooveererenins [ s (42,253) | ........ (42,253) | ......... 4,156 | 05/07/2024. | 5FE............
000000 00 O |Ukraine Govt SrNt 9.750% 11/01/28....... D1 09/13/2019. | Direct . 262,625 220,000 | .......... 210,430 | .ccoovrrrneee 210,478 | .ooovvevrerrens | v 448 A48 | i | e 210,926 | ..coovvvvirrinns | s 51,699 | ....... 51,699 | ... 18,828 | 11/01/2028. | 4FE............
000000 00 O |Argentina (Republic of) SrNt 8.280% 1.... | D| 07/10/2019. | Direct . 60,368 | ............ 77,112 52,629 | .oooereeeerineienis [ i | e 156 LTI TN ISR 52,785 | ..oovvevrrneenes | s 7,583 | o 7,583 | ......... 3,333 | 12/31/2033. | 4FE............
008281 AG 2 |African Development Bank Sub Nt 8.800%| C| 09/01/2019. | Maturity.............cccccvue.. . e - - I ] e (89,916) | o [ s (69,916) 5,000,000 | ..ooerererrrrenns | ververrnenrnenin | cerrnerrernenns0 | 440,000 | 09/01/2019.
903724 BV 3 |Ukraine Govt Sr Nt 9.750% 11/01/28....... D] 09/13/2019. | Direct . . 0 425,000 | .o | 082,344 | ......82,344 | L 36,373 | 11/01/2028.
1099999. Total - Bonds - All Other GOVEMMENL. ..o ovriesisssississsssseneenessseens 5,873,087 5,817,112 6,898,557 | .........5705,394 | ....cocccoeece.0 | 10.ee(69,856) | oo 0 [ (69,856) 0 5,773,714 |....ccoce....0 | ... 99,373 | ........ 99,373 | ... 502,690 XXX
Bonds - U.S. Special Revenue and Special A t
FHLMC Giant Pool #G08791 3.000%
3128MJ 22 2 |12115/ .| 09/01/2019. | Paydown JESTUTTRRI PP 1,481,026 | ....... 1,481,026 | ....... 1,501,158 | ..oeeererererieriiees | cevveereeisennes | ceevi (20,133) (PIUNIKX) N IS 1,481,026 [ ..o [ veererierinens | veeieeineniend 0 | e 7,681 | 12/15/2047. | 1..coorcvrneens
FHLMC Gold Pool #G08803 3.000%
3128MJ  3M 0 |03/15/4 .| 09/01/2019. | Paydown reveerenessresenes | o 1,276,717 | ....... 1,276,717 | ....... 1,280,158 | ...oooverierinrivenns [ e | e (3,441) (3441) [ v | v 1,276,717 [ oo v | v 0| e 9,851 | 03/15/2048. | 1......ccconuee.
3128MJ  4X 5 | FHLMC Pool #G08837 4.500% 09/15/48. |.. | 09/01/2019. | Paydown revneeneserenenes | e 9,737,691 | ....... 9,737,691 | ....10,070,142 | ......... 10,071,321 | oo | e (333,629) | ovvvrercirenes | e (333,629) 9,737,891 | oo [ v [ e 0. 297,532 | 09/15/2048. [ 1.......cvevenee
FHLMC Giant Pool #G08473 3.500%
3128MJ Q3 7 |01/15/ .| 09/01/2019. | Paydown [ESTTRTUIN RO 116,029 | .......... 116,029 | .......... 119,066 | ...ovvuenne 118,811 | oo . (2,782) (2,782) [ oo | e 116,029 | oo | e [ e 0 | e 2,744 | 01/15/2042. | 1...coocvrnnvns
3128MJ T8 3 | FHLMC Pool #G08574 4.500% 02/15/44. | .. | 09/01/2019. | Paydown [ETRI I 556,742 | .......... 556,742 | .......... 594,061 | ..cocvvvenee 592,464 | ..o | e (35,722) [ oo | e (35,722) [ ..o | v 556,742 | oo | cereeineiinnin | e 0. 16,593 | 02/15/2044. | 1.......cvvvnne
FHLMC REMIC Ser 113-C  8.500%
312903 HR 1 |05/15/21 .| 09/15/2019. | Paydown . 72 72 74 T | e e 0 T2 | oo [ | e (010 I 4 105/15/2021. | 1.ecevvciirnes
FHLMC REMIC Ser 1022-J 6.000%
312904 F7 5 |12/115/20 .. | 08/01/2019. | Paydown . 1132 | 1132 | 118 | i 1,128 | . 4 4 1,132 [ e [ oneeneriesinens | v 0 | v 42 [12/15/2020. [ 1.....ccoverenee
FHLMC REMIC Ser 1030 F  9.000%
312904 N2 7 |12/15/20 .. | 09/01/2019. | Paydown . 425 425 450 | s A3T [ e | e (6) (6) 425 | e [ e | e (U I 26 | 12/15/2020. | 1....covvvrneee.
FHLMC REMIC Ser 1077-E  9.000%
312905 YJ 5 |05/15/21 .| 09/01/2019. | Paydown . 2,026 2 2 2,026 05/15/2021. | 1.
FHLMC REMIC Ser 1116-XA  8.400%
312906 E5 5 |08/15/2 .| 09/01/2019. | Paydown . 2,291 | s 2,291 | s 2,205 | oo 2,274 | oo | e, 17 17 2,291 | oo | e | s 0 | 128 | 08/15/2021. | 1...ccvvvrerncs
FHLMC REMIC Ser 1110-Z 8.500%
312906 LL 2 |07/15/21 .| 09/01/2019. | Paydown . 5854 | oo, 5854 | oo 6,087 | oo 5,896 | .o (42) (42) 5,854 | ..o | cererieeninni | e (V1 IO 338 | 07/15/2021. [ ..o
FHLMC REMIC Ser 1437-HD  7.000%
312913 ZE 9 [12/15)2 .. | 09/01/2019. | Paydown . 7,546 | oo 7,546 | ..o 7741 | s 7,606 | .o (59) (59) 7,546 | v | e | e (V1 I 348 | 12/15/2022. [ 1.....ccovvvenee
FHLMC REMIC Ser 1504 Z 7.000%
312915 UF 6 |05/15/23 .| 09/01/2019. | Paydown . TI74 | s TI74 | e, 7,996 | oo 7844 | oo (71) (71) YO 20 RIS ISR ISR (U 361 | 05/15/2023. | 1.....ccovvenee
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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)
3132LA  5A 6 |FGLMC Pool #V85341 4.500% 04/15/49.. | .. | 09/01/2019. | Paydown RO PV 4,602,656 | ....... 4,602,656 | ....... 4,829,103 | ..overeereernerneninns | cervenenienins | s (226,447) | covorveveereen | s (226,447) | ccvoereevncene | s 4,602,856 | ...oovvvncrrrrin [ e [ e 0| . 41,571 | 04/15/2049. [ 1......covvvenee
FHLMC REMIC Ser 2416 PV 6.000%
31339D SE 9 [02/15/3 .| 09/01/2019. | Paydown 8,324 | .oovvenn. 8,324 | oo 8,405 | oo 8,345 | oo (21) (21) 8,324 | ..o | e | e (V1 I 330 |02/15/2032. | 1.....vvuurenee
FHLMC REMIC Ser 2367 ZK  6.000%
31339G  JU 6 [10/15/3 .| 09/01/2019. | Paydown reveereenesereneenes | e 12,908 | ...cccoouuee 12,908 | ...cccvveuee 12,876 | oo 12,877 [ v | v 32 32 | | s 12,908 | ..o | e | s (VI IO 519 [ 10/15/2031. [ ..o
FHLMC REMIC Ser 1643-E  6.500%
313372 YE 4 |05/15/23 .| 09/01/2019. | Paydown 2,510 | oo 2,510 | oo 2,562 | oo 2,526 | .o (15) (15) 2,510 | oo | e | s (VI IO 109 | 05/15/2023. | 1....coovvvrne
FHLMC REMIC Ser 1628-KZ 6.250%
313373 KF 4 |12/1512 .| 09/01/2019. | Paydown 37,118 | v 37,118 | oo 38,996 | oo 37,647 | .o (529) (529) | cvvvueererieries | i 37,118 | o [ [ v 0| e 1,507 [12/15/2023. [ 1.......coovvenee
FHLMC REMIC Ser 1837-Z 6.500%
313376 M4 0 |04/15/26 .| 09/01/2019. | Paydown 22,529 22,529 23,226 | oo 22,802 | oo (273) (VZ) ) [N IS 22,529 | oo [ e [ e (V10 IO 982 | 04/15/2026. [ 1.........ccc.nc.
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ .| 09/01/2019. | Paydown 4,900 | oo 4,900 | .o 5,085 | oo 4,990 | .o (90) (90) 4,900 | oo [ e | e (V0 IR 226 | 11/20/2027. [ 1...ovvvrerenee
FHLMC Structured Ser FSPC T-9 A6
3133TC AU 2 |6.564 .| 09/01/2019. | Paydown 42 42 40 .42 0 42 03/25/2029. | 1.
FHLMC REMIC Ser 2064 M 6.000%
3133TE LG 7 |06/15/28 .| 09/01/2019. | Paydown 425 425 436 | s 432 | e | e (6) (6) 425 | e e | e (V0 I 17 | 06/15/2028. | 1.......cevvvnee
FHLMC REMIC Ser 2136-A  6.000%
3133TK 68 5 |0311529 .. | 09/01/2019. | Paydown 2,013 | e 2,013 | s 1,888 | oo 1,994 | e | e 19 19 2,013 | oo | e | v 0 | 80 | 03/15/2029. | 1...cvvvrnne.
31340Y X6 1 |01/15/21 .. | 09/15/2019. | Paydown 1128 | o 1128 | oo 1,073 | e LI16 | s | e 11 1 1,128 [ oo [ | v (U I 59 | 01/15/2021. | 1.cvvrcvrrevns
FNMA REMIC Ser 1990-72B  9.000%
31358E RK 0 |07/25/2 .| 09/01/2019. | Paydown 2,005 | .o 2,005 | .o 1,957 | v 1,988 | oo | e 16 16 2,005 | .o | e | e (VI IO 119 | 07/25/2020. | 1....coovvvvnee
FNMA REMIC Ser 1991-56G  8.600%
31358G X4 4 |06/25/2 .| 09/01/2019. | Paydown 1,855 | oo 1,855 | oo 1,822 | o 1,841 | oo | v 14 14 1,855 | oo | e | e (V1 I 106 |06/25/2021. | 1..covvvverncs
FNMA REMIC Ser 1991-73A  8.000%
31358H GT 6 |07/25/2 .| 09/01/2019. | Paydown 1192 | 1192 | o 1,45 | i 179 | oo | e 13 13 1,992 [ oo [ | e 0 | e 61 | 07/25/2021. | 1..cveoirnnens
FNMA REMIC Ser 1991-98J 8.000%
31358H H4 0 |08/25/2 .| 09/01/2019. | Paydown 2,614 | o, 2,614 | o, 2,694 | oo 2,621 | oo [ e (7) 7 2,614 | oo | e | e (11 IO 136 | 08/25/2021. | 1....cvvvvverne
FNMA REMIC Ser 1991-113 ZE  7.500%
31358) HU 8 |09/2 .| 09/01/2019. | Paydown 451 451 465 2 451 09/25/2021. | 1.
FNMA REMIC Ser G1992-42 Z 7.000%
31358M Q4 9 |07/25 .| 09/01/2019. | Paydown 6,676 | ..oovvvvnen 6,676 | ..oovvvvevn 6,630 | covverieiir 6,639 | .o [ s 37 37 8,676 | ..voervererenns | cevrerrrenieninn | e (VI IO 309 |07/25/2022. | 1......covvvunee
FNMA REMIC Ser 1992-124 PZ  7.000%
31358N 5B 4 [07/2 .| 09/01/2019. | Paydown 28,421 28,421 29,240 | coovvrvrirines 28,583 | ..o (162) (162) | cvvovvveerierins | e 28,421 | o [ e [ e 0| e 1,325 |07/25/2022. [ 1........ccc0euue
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .| 09/01/2019. | Paydown FSOTUSTRTRI RN 19,618 | .ooccveneee 19,618 | ..oceveeeee 17,874 | oo, 19,186 [ v | v 432 432 [ e | e 19,618 | oo | cevvevienineni | v 0 | e 708 |07/25/2023. [ 1......covvvenee
FNMA REMIC Ser 1993-119GA 6.500%
31359B  ZK 6 |07/25 .| 09/01/2019. | Paydown 4416 | e 4416 | o 4,358 | oo 4,388 | .o | e 27 27 416 | oo [ e | e 0 | o 188 | 07/25/2023. | 1....coovvvnne
FNMA REMIC Ser 1993-204ZA 6.500%
31359E LJ 8 |10/25 .| 09/01/2019. | Paydown 1,553 [ oveereeneriienes | cvvernereeneneB8,983 [ i [ | 0 [ 2,087 | 10/25/2023. | 1.
FNMA REMIC Ser 1993-225 Cl UB
313596 DE 3 |6.500% 1 .. | 09/01/2019. | Paydown 8,707 | covvvrrns 8,707 | v 8,847 | oo 8,755 | ovvocvierireenne (48) (48) 8,707 | v | cevvrmeernensnnins | eevneeienineens (V1 I 375 | 12/25/2023. [ 1.....ccovvvenee
FNMA REMIC Ser 1994-37L 6.500%
31359G P34 |03/25/2 .| 09/01/2019. | Paydown reveeeeneissrnenienns | e 16,795 | covovvrennee 16,795 | covvvrennee 17,054 | oo 16,8071 | .o | e (6) ()] T 16,795 | oo | veveerrneeireni | cvveerienienens (V0 I 742 | 03/25/2024. | 1........ccvenee
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FNMA REMIC Ser 1996-45 CI K 7.000%
31359K  ZR 1 |09/ .| 09/01/2019. | Paydown 5673 | oo 5673 | v 5,787 | oo 5,695 | .o (22) (22) BIB73 [ vveverieinnns | v | e (V1 I 265 |09/25/2021. [ 1..ovvrvrrnnns
FNMA REMIC Ser 1997-56 Z 7.000%
31359Q UN 2 |09/18/ .| 09/01/2019. | Paydown 8,107 | coovvvereee. 8,107 | .oovvveree. 8,249 | oo 8172 | oo (65) (65) 8,107 [ .vvveverervnns | ceverveireienines | e (V1 I 378 [09/18/2027. [ 1.....covvvenee
FNMA REMIC Ser 1998-37 CI VZ 6.000%
31359T 6P 8 |06 . [09/01/2019. [ PAYAOWN......cocvvrrivncrircireiinrineiins | cevireeerseesseissesenes | veerseennsd 43,956 | ............ 43,956 | ............ 45,260 | ..ooovocrrnes 44287 | oo (331) (KD ISR ISR 43,956 [ ..o [ s | e 0| e 1,739 [ 06/17/2028. [ 1........ccevenee
FNMA REMIC Ser 1998-54C 6.000%
313590 TL 9 [09/18/2 .| 09/01/2019. | Paydown 901 901 905 | oo L1072 OTOROINS IR 0 907 [ oo | remerreererienns | eeererieneiend (U I 36 | 09/18/2028. | 1.....ccvvnnen.
FNMA REMIC Ser 1998-73 CI MZ
31359V BH 5 |6.300% 10 .| 09/01/2019. | Paydown 2,485 (37) (37) 2,485 10/17/2038. | 1.
FNMA REMIC Ser 1989-67D 9.000%
313602 3E 2 |10/25/1 .| 09/01/2019. | Paydown 13 13 M2 | s 112 | e 1 1 13 | e | e | s (V0 I 6 |10/25/2019. | 1...cveucrirnn
FNMA REMIC Ser 1989-62G  8.600%
313602 W4 2 |10/25/1 .| 09/01/2019. | Paydown 1,003 | oo 1,003 | oo 1,005 | i 1,088 | ..o 5 5 1,003 | oo | e [ e (V1 I 61 [10/25/2019. | 1..cvvvrrerecs
FNMA REMIC Ser 1990-35E 9.500%
313603 2H 4 |04/25/2 .| 09/01/2019. | Paydown 26 26 27 026 [ s [ e 0 26 | oo [ [ e (110 I 2 | 04/25/2020. | 1...coovvenne
FNMA REMIC Ser 1989-86E 8.750%
313603 GW 6 |11/25/1 .| 07/01/2019. | Paydown 82 82 81 BT | s [ e 0 82 | oo [ e [ e (110 I 4 11112512019 | 1o
FNMA REMIC Ser 1989-90E 8.700%
313603 JJ 2 |12/25/1 .| 09/01/2019. | Paydown 314 314 331 0 314 12/25/2019. | 1.
FNMA REMIC Ser 1990-16E  9.000%
313603 YL 0 [03/25/2 .| 09/01/2019. | Paydown 1,730 | oo 1,730 | oo 1,754 | 1,723 | o 7 7 1,730 [ oo [ | v (VI IO 105 | 03/25/2020. | 1....coovvvvnee
FNMA DUS Pool #380814 6.030%
31377M AP 6 |12/25/19 . [09/01/2019. [ PaYdOWN........ccvvvrivrerirririinrineiins | vevererersneisnisenienes | o 12,497 | oo 12,497 | oo 13,413 | e 12,527 | .o (30) (1<]0) ) SRR ISR 12,497 | oo | e | e, (VI IO 503 |12/25/2019. [ 1....vvverenes
FHLMC REMIC Ser 3803 CI CP 4.000%
3137A7 208|011 . [09/01/2019. [ PaydOWN..........ooucviveririiiniicsnisciins | cevieriisniiessissiienes | v 1,792,029 | ....... 1,792,029 | ....... 1,710,827 | ........... 1,762,402 | .....ccoovvrrins 29,626 29,626 | ..oovrierviiies | e 1,792,029 | oo | s | e 0. 46,823 | 01/15/2040. [ 1.....coovvvenee
FNMA DUS Pool #461459 5.450%
31381H TQ 9 [11/25/23 . [09/01/2019. [ PAYAOWN.......cvvnrivrirrircirnriniins | cevierieeisseessssisnies | eeereeeens 384,544 | ........ 384,544 | .......... 395,780 | .ooovrrrne 386,744 | ..o (2,200) (270]0) | SOOI IOV 384,544 | ..o | e | s 0. 14,962 | 11/25/2023. | 1...ccvvvvenne
FNMA DUS Pool #461460 5.350%
31381H TR 7 [09/25/23 .| 09/01/2019. | Paydown JSOTURTRTRRI Y 49,262 | ............ 49,262 | ............ 50,616 | cooouvrerrnnes 49,520 | ..o (258) (Z515) 1 I IS 49,262 | ..o [ e | e 0 | e 1,779 [09/25/2023. [ 1......coovvvvnee
31381L  NY 9 | FNMA Pool #464007 6.650% 01/25/28.... | .. | 09/01/2019. | Paydown 6,903 | ..coovvnnns 6,903 | ..cooovnnes 8,203 | oo T728 | oo (825) (825) 6,903 [ ..o | e | e (V1 I 306 | 01/25/2028. [ 1......ccccvvene
31381L TV 9 |FNMA Pool #464164 5.920% 01/25/35.... | .. | 09/01/2019. | Paydown 9,011 | s 9,011 | v 10,068 | ...coovveennn 9,839 | oo (829) (829) 9,011 | s | verreerreeienins | e (VI IO 356 |01/25/2035. | 1.....coovvenee
FNMA DUS Pool #465197 4.270%
31381M X2 6 |05/25/20 .| 07/01/2019. | Paydown 6,957,413 | ....... 7,464,000 | ........... 7,021,949 | oo | e (64,536) | ..overerercerns [ e (64,536) 05/25/2020.
31381IN K9 3 |FNMA Pool #465720 4.030% 10/25/20.... |.. | 09/01/2019. | Paydown 44,494 | .......... 46,966 (391) (391) 10/25/2020.
3138IN V3 4 | FNMA Pool #466034 6.210% 12/25/29.... | .. | 09/01/2019. | Paydown 22,367 25,512 (2,154) (2,154) 12/25/2029.
3138IN WH 2 | FNMA Pool #466048 3.680% 09/25/20.... | .. | 09/01/2019. | Paydown 37,208 38,394 . (154) (154) 09/25/2020.
3138IN  XT 5 |FNMA Pool #466090 3.280% 10/25/20.... |.. | 09/01/2019. | Paydown .71,943 71,943 . 0 10/25/2020.
31381P  KS 6 |FNMA Pool #466605 6.340% 01/25/29.... |.. | 09/01/2019. | Paydown .13,756 (1,321) 01/25/2029.
31381T KS 8 |FNMA Pool #470205 6.740% 07/25/29.... |.. | 09/01/2019. | Paydown .15,193 (1,836) 07/25/2029.
31384V QL 9 |FNMA Pool #535159 7.000% 02/25/30.... | .. | 09/01/2019. | Paydown 5,602 159 02/25/2030.
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3138A9 CV 4 |FNMA Pool #AH7283 4.000% 03/25/41... |.. | 09/01/2019. | PaydOWN........cccevreeririrninrirerinns | ervreerenisersesnnisenens | cvvernns 100,635 | .......... 100,635 101,527 (15720 ) IO RN 100,635 03/25/2041. [ 1o
3138AB  YQ 6 |FNMA Pool #AH9718 4.000% 04/25/41... | .. | 09/01/2019. | Paydown 287,318 287,318 289,829 (2,512) 04/25/2041.
3138AC AR 8 | FNMA Pool #AH9915 3.500% 04/25/41... | .. | 09/01/2019. | Paydown ..19,163 .19,362 (199) 04/25/2041.
3138AP  JX 7 |FNMA Pool #A19277 4.000% 08/25/41..... .| 09/01/2019. | Paydown (156) 08/25/2041.
3138EG N4 2 |FNMA Pool #AL0410 4.405% 06/25/21.... | .. | 09/01/2019. | Paydown (2,486) 06/25/2021.
3138EK TC 9 |FNMA Pool #AL3246 3.500% 10/25/42.... | .. | 09/01/2019. | Paydown (5,970) 10/25/2042.
3138EL  GL 1 |FNMA Pool #AL3802 3.000% 02/25/28.... |.. | 09/01/2019. | Paydown (1,891) 02/25/2028.
3138L2 PT 8 | FNMA Pool #AM2233 7.250% 01/25/31... | .. | 09/01/2019. | Paydown (734) 01/25/2031.
3138L2 TX 5 | FNMA Pool #AM2365 7.190% 02/25/31... | .. | 09/01/2019. | Paydown (1,281) 02/25/2031.
3138L2 UF 2 |FNMA Pool #AM2381 7.700% 01/25/31... | .. | 08/01/2019. | PaydOown.........cccrmevervvemmvicnerverrens [ ererernrevnnienerivennes | e 1,101,089 | ...... 1,101,089 | .......1,436,895 | ..........1,346,140 | ...cocoevvvvinn | eeen(245,071) | oo [ v (245,071) | ovvorveeviecens | s 1,101,069 01/25/2031.
3138LU  XW 0 |[FNMA Pool #A04292 3.000% 07/25/42... |.. | 09/01/2019. | Paydown 53,014 | oo 53,014 (1,918) ....53,014 07/25/2042.
3138M0  JU 5 | FNMA Pool #A08374 3.000% 07/25/42... | .. | 09/01/2019. | Paydown 97,777 97,777 (3,485) . 97,777 07/25/2042.
3138M6 QU 4 | FNMA Pool #AP3166 3.000% 08/25/42.... | .. | 09/01/2019. | Paydown 82,193 82,193 (2,965) [ ..o | e 82,193 08/25/2042.
3138MJ  HZ 5 | FNMA Pool #AQ2947 2.500% 11/25/27... | .. | 09/01/2019. | Paydown 458 151,822 11/25/2027.
3138MR ML 2 |FNMA Pool #AQ9362 2.500% 01/25/28... .. | 09/01/2019. | Paydown 6,685 ...1,228,976 01/25/2028.
3138W9 GS 3 |FNMA Pool #AS0208 3.500% 08/25/43.... | .. | 09/01/2019. | PaydOwn..........cccrververnierernrnerenns | wovervvenirerienncrnn | 1,855,899 | 1.....1,855,899 | .......1,839,225 | ..........1,840,214 | ..coooiivvnins | 15,685 | i | v 15,685 | ..o 08/25/2043.
3138W9 GU 8 |FNMA Pool # AS0210 3.500% 08/25/43... | .. | 09/01/2019. | Paydown 729,757 (2,632) 08/25/2043.
3138WD  FK 2 |FNMA Pool #AS3769 4.000% 11/25/39.... | .. | 09/01/2019. | Paydown rereennen.80,214 (5,027) 11/25/2039.
3138WF LC 8 |FNMA Pool #AS5722 3.500% 09/01/45.... | .. | 09/01/2019. | PaydOwn..........ccccumvemmrverrmrirniiinns [ eoerriiververireniinnis | 202,641,266 | .......2,641,266 | ....... 2,729,171 (84,245) 09/01/2045.
3138WQ AY 8 |FNMA Pool #AT2722 3.000% 05/25/43.... | .. | 09/01/2019. | Paydown 94,718 94,718 92,069 2,451 05/25/2043.
3138WQ B8 4 |FNMA Pool #AT2762 2.500% 05/25/28.... | .. | 09/01/2019. | Paydown 212,716 212,716 | ......... 210,988 1,388 05/25/2028.
3138WW BK 4 |FNMA Pool #AT8141 3.000% 08/25/43.... | .. | 09/01/2019. | Paydown 64,958 | ............ 64,958 | ........... 62,890 1,897 08/25/2043.
3138X0  Z3 5 |FNMA Pool #AU1661 2.500% 07/25/28... | .. | 09/01/2019. | PaydOWN........cccevrereriirninrireriens | ervrrereninsrseinnisenens | cvvverns 402,763 | .......... 402,763 ....399,490 2,604 07/25/2028.
3138X2 LF 9 |FNMA Pool #AU3025 3.000% 08/25/43... |.. | 09/01/2019. | Paydown 399,557 | .......... 399,557 10386,837 | 1o 387,724 [ s | e 11,833 | | i 11,833 |, 08/25/2043.
3138X3  AQ 5 |FNMA Pool #AU3614 3.000% 07/25/43... | .. | 09/01/2019. | Paydown 939 07/25/2043.
3138X6  KE 4 |FNMA Pool #AU6592 3.500% 01/25/44... | .. | 09/01/2019. | Paydown (1,926) 01/25/2044.
3138X9 SH 3 |FNMA Pool #AU9519 3.500% 10/25/43... |.. | 09/01/2019. | Paydown (9,239) 10/25/2043.
3138XH D5 7 |FNMA Pool #AV5523 4.500% 01/25/44.... .. | 09/01/2019. | Paydown (475) 01/25/2044.
3138XJ 3K 1 |FNMA Pool #AV7101 3.500% 03/25/44.... | .. | 09/01/2019. | Paydown (963) 03/25/2044.
3138XJ  3Y 1 |FNMA Pool #AV7114 4.500% 03/25/44.... | .. | 09/01/2019. | PaydOWN.........cocvceremviveronenrrerinns | eevrererverennsnverinns | e 144,221 | 144221 | 154,903 | 1540482 | | ceeeenn(10,261) [ s | e (10,261) [ oo 03/25/2044.
3138XK 3B 8 | FNMA Pool #AV7993 4.500% 02/25/44.... .. | 09/01/2019. | Paydown (20,824) 02/25/2044.
3138XU VB 5 | FNMA Pool #AW5109 4.000% 08/25/44... | .. | 09/01/2019. | Paydown 45,711) . 08/25/2044.
3138Y6 3L 6 |FNMA Pool #AX5302 4.000% 01/25/42.... .. | 09/01/2019. | Paydown . v 1,490,442 ..(91,450) .- ,394,566 01/25/2042. | 1.
3138Y8 F6 2 |FNMA Pool #AX6488 4.000% 11/25/44....|.. | 09/01/2019. | Paydown 895,629 895,629 | .......... 958,043 | .......e0rn955,993 | i | ereenn(60,364) | oo | e (80,364) [ ..vovvrreerrnis | e 895,629 11/25/2044. [ 1.
FNMA REMIC Ser 2002-21 CI PE  6.500%
31392C PT 5 |04 .1 09/01/2019. | Paydown 4768 | ..o 4768 | ..o 4,906 | ..o 4,869 | ..o (101) (101) AT68 | oo e | e (VI I 213 | 04/25/2032. [ 1.....oovvvenee
FNMA REMIC Ser 2002-79 CI CB
31392E 54 5 |5.500% 11 .| 09/01/2019. | Paydown 58,610 | .ovvvrnees 58,610 | ..ccouvend Y07 58,274 | .o | e 336 KT I N I 58,610 | cvvuvvreereeins [ e [ e 0 | e 2,156 | 11/25/2022. | 1...coovvvvnnens
FNMA REMIC Tr Ser 2003 W3 Cl 2A5
31392) YQ 6 |5.356 . [09/01/2019. [ PAYAOWN......oocvvrrirrerircererisrineiis | cevieeerseesssisesienes | veesiseins 11,735 | v 11,735 | v 11,933 | oo 11,838 | .o (103) (R10) ) I IS 11,735 | oo | e | eeveeeiesieeens (1 IO 405 | 06/25/2042. | 1.......cvvvnne
FHLMC REMIC Ser 2478 JF  6.000%
31392T WT 0 |08/15/2 .| 09/01/2019. | Paydown 4327 | e 4327 | 4506 | ..o 4,360 | .o (34) (34) 4327 | oo | e | e (1 IO 174 | 08/15/2022. | 1....coovvvrne
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FHLMC REMIC Ser 2516 CIEH 5.500%
31392W  G9 5 [101 .| 09/01/2019. | Paydown 67,998 | ..ocovne. 67,998 | ...ccoouod 68,678 | .ovvvririnnn 67,997 | oo . 1 L [N R 67,998 | ..o | e | e (1 I 2,473 | 10/15/2022. [ 1....ccvvvverne
FNMA REMIC Ser 2003-28 CI TC  5.500%
31393A FD 4 |04 .| 09/01/2019. | Paydown 67,437 | oo, 67,437 | oo 71,483 | oo 67,855 | ..covvrrrciinns (418) (418) | cevvevereres | i 67,437 | oo [ e [ v 0| e 2,468 | 04/25/2023. | 1....cvvvvnnvn.
FNMA REMIC Ser 2003-30 CI BC
31393A ZB 6 |5.500% 04 .| 09/01/2019. | Paydown 91,965 | .oovvrnees 91,965 | ... 97,368 | ..covvrrrirs 92,440 | ..cooovrrrrrrs (475) (C75) ) [N IS 91,965 | oo [ e [ e 0| e 3,342 | 04/25/2023. | 1...coocvrnnens
FNMA REMIC Ser 2003-51 CI QH
31393B 3W 3 |5.500% 06 .| 09/01/2019. | Paydown ORI N 76,425 | ..o 76,425 | ..o 78,718 | v 77,316 | oo (891) (151 T IS 76,425 | oo [ e [ e 0| e 2,695 | 06/25/2033. | 1...ooncvrnnenn
FNMA REMIC Ser 2003-55 CI CD
31393C PD 9 [5.000% 06 .| 09/01/2019. | Paydown 9,258 | coovvvirnns 9,258 | .oovvvirnn 9,161 | oo 9,213 | o | s 46 46 9,258 | ..o | e | e (V10 IO 309 |06/25/2023. [ 1........covveuee
FNMA REMIC Ser 2003-55 CI HY
31393C QH 9 [5.000% 06 .| 09/01/2019. | Paydown 37,931 37,931 38,826 | ..oovvrrrines 37,987 | oo (57) (70 SN IR 37,931 | o e [ e 0| e 1,264 |06/25/2023. [ 1........ccc0ouue
FNMA REMIC Ser 2003-W10 Cl 1A4
313930 TX 9 [4.505% .| 09/01/2019. | Paydown 61,845 | ............ 61,845 | ........... 61,842 | oo 61,675 | .oovvvcirniriens | v 170 (VI [P ISV 61,845 | ..o [ [ e 0| e 1,859 |06/25/2043. [ 1........ccceenee
FNMA REMIC Ser 2003-W12 Cl 1A8
31393E LF 4 |4.550% .| 09/01/2019. | Paydown 97,837 | v 97,837 | oo 94,801 | oo 97,259 | .ovvvveiciins . 578 YT R B 97,837 | oo [ e [ e 0| e 2,953 | 06/25/2043. | 1....covvevnncn.
FHLMC REMIC Ser 2528 CIKM  5.500%
31393F 4B 9 |111 .| 09/01/2019. | Paydown VTR RN 18,676 | .ooveveneee 18,676 | .ooovvveneee 19,005 | ovvovernns 18,721 | v (44) (A4) [ o | e 18,676 | .ovoeveerrreens | vevrerineernenins | ceveeerenieeens (VI IO 687 | 11/15/2022. [ 1.....covevenee
FHLMC REMIC Ser 2532 CIPH 5.500%
31393F PA 8 |1211 .. | 09/01/2019. | Paydown 220,579 220,579 | .......... 226,714 | oo 223,316 | oo . (2,737) (2,737) [ v | e 220,579 | .cverererienes | cereneeeninnens | e 0 | e 8,188 | 12/15/2032. | 1...ceocvrnnen
FHLMC REMIC Ser 2556 CI TC 5.500%
31393) 6E 3 |01/ .| 09/01/2019. | Paydown 21,079 21,079 22,080 | .ooovvreirinee 21,197 | o (118) (0] TN ISP 21,079 | oo [ e [ e (V1 IO 773 [ 01/15/2023. | 1.....coovenee
FHLMC REMIC Ser 2587 CIKG 5.000%
31393N  AH 2 [03/1 .| 09/01/2019. | Paydown 56,339 56,339 57,889 | ..oovreirrns 57,056 | ..cooovrrrerirnns (717) (TA7) | e | e 56,339 | .ooorveeenins [ e [ e 0| e 1,860 |03/15/2033. [ 1.......cceevenee
FHLMC REMIC Ser 2595 CI GC  5.500%
31393P DY 7 |04/ .| 09/01/2019. | Paydown 39,618 | oo 39,618 | oo 41574 | s 39,859 ..o (241) (P2} RN ISV 39,618 | oo [ e [ e 0| e 1,456 | 04/15/2023. [ 1........coeoenee
FHLMC REMIC Ser 2603 CIC 5.500%
31393P RF 3 |04/15 .| 09/01/2019. | Paydown 28,375 28,375 30,028 (232) (232) 04/15/2023.
FNMA REMIC Ser 2003-92 CI MB
31393T CC 8 |5.000% 09 .| 09/01/2019. | Paydown 33,104 | oo 33,104 | oo 31,694 | i 32,724 | oo | s 380 < U RO I 33,104 | oo [ e [ e 0 | e 1,098 |09/25/2023. [ 1.......coevvnee
FNMA REMIC Ser 2003-120 Cl JD
31393 HG 1 [5.000% 1 .| 09/01/2019. | Paydown SOOI Y 47,215 | o 47,215 | oo 47,126 | oo A7,071 [ e | e 144 144 | s | s AT7,215 [ oo [ v | e 0 | e 1,569 |12/25/2023. [ 1.......coevenee
FNMA REMIC Ser 2003-117 CI MD
313930 QG 1 [5.000% 1 .| 09/01/2019. | Paydown s | s 136,570 | ..ccovenee 136,570 | ..cooouee 127,565 | ..ovvoirenne 134,135 | oo | v 2,435 2435 | oo | e 136,570 | covovverrineis | v [ e 0 | e 4,567 | 12/25/2023. | 1.....vvvvnee.
FHLMC REMIC Ser 2627 CI MW  5.000%
31393V 4V 0 |06/ .| 09/01/2019. | Paydown 34,610 | v 34,610 | .coounen 35,048 | oo 34,623 | .o (14) (14) [ e | e 34,610 | cooevereeiieeins [ e [ e 0| e 1,151 [ 06/15/2023. [ 1.......ccoevenee
FNMA REMIC Ser 2004-51 CI KW
31393y 4 1 |5.500% 07 .| 09/01/2019. | Paydown 38,446 | ......onc.. 38,446 | ............ 38,278 | oo 38,300 [ .eoveecrrriiens | e 147 14T | s | i 38,446 | ..o [ e [ e 0| e 1,398 |07/25/2024. [ 1.........cc.....
FNMA REMIC Ser 2004-65 Cl ZA 4.500%
31394A PF 7 |08 .| 09/01/2019. | Paydown [ESTUUIN R 340,458 | ......... 340,458 | .......... 324,598 | ....ooovvne 330,990 9,468 08/25/2034.
31394A XM 3 |FNMA Gtd Grantor Tr Ser2004-T4 CIA9 4.]..|09/01/2019. | Paydown 28,149 28,149 28,326 | ... 28,261 (112) 08/25/2034.
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FNMA REMIC Ser 2005-6 CIMB  5.000%
31394B 6M 1 |02/ ..109/01/2019. | Paydown SRR 117,319 | ..o 117,319 | v 117,521 | oo 117,052 | oo . 268 127 20 OO IO 117,319 | o [ | e 0 | e 3,907 | 02/25/2025. | 1......cvvvenne
FNMA REMIC Ser 2004-78 CI Z 5.500%
31394B DH 4 |11/ .| 09/01/2019. | Paydown s | s 366,681 | .......... 366,681 | .......... 372,287 | o 369,043 | ..o . (2,362) (2,362) [ .oovovvvererniis | e 366,681 | ..o [ e | e 0. 13,412 | 11/25/2034. | 1...cvvvrenne
FNMA REMIC Ser 2004-79 CI ZD 5.500%
31394B FS 8 |11 .| 09/01/2019. | Paydown JEOTTTRRI PV 1,274,934 | ....... 1,274,934 | ....... 1,290,898 | ........... 1,283,737 [ oo | e (8,803) (8,803) [ .ouvveeireirenes | e 1,274,934 | oo [ v | e 0. 16,700 | 11/25/2034. | 1....coovvvenne
FNMA REMIC Ser 2005-53 CI MJ  5.500%
31394D E4 8 |06 .| 09/01/2019. | Paydown JESTUUIN RO 167,931 | .oovvenee 167,931 | oo 172,864 | ..oovvvvrenne 169,395 | .ooovvevrrvernes [ v (1,464) (1,464) [ oo | e 167,931 | oo | e [ e 0| e 6,273 | 06/25/2035. | 1....occvvnnenn
FNMA REMIC Ser 2005-W2 Cl A8
31394D JW 1 [5.410% 05 .| 09/01/2019. | Paydown vt | e 348,188 | .......... 348,188 | .......... 345975 | ..coovvrine 346,478 | ...ooovrvvcrrenes | s 1,710 1710 [ s | e 348,188 | ..o [ e | e 0. 12,315 | 05/25/2035. | 1.....oovvvvne
FNMA REMIC Ser 2005-43 CI GC
31394D VB 3 |5.500% 05 .| 09/01/2019. | Paydown v | s 150,206 | .......... 150,206 | .......... 158,092 | ..ovvevrenne 152,993 | ..o . (2,787) (2,787) [ v | e 150,206 | .ovovvevreeeien | v [ e 0| e 5,514 | 05/25/2035. | 1.....cccovuv.
FNMA REMIC Ser 2005-83 CI LB 5.500%
31394F H7 3 |10 .| 09/01/2019. | Paydown 927,487 927,487 | .......... 911,280 | oo 922,278 | .ovvvverrerranns | e 5,209 5,209 | .coverieriinis | e 927,487 | oo | e | e 0. 34,320 | 10/25/2035. | 1...covvvnecns
FHLMC REMIC Ser 2657 CIDT 5.000%
31394G S8 7 |08/ .| 09/01/2019. | Paydown 26,785 26,785 24772 | oo 26,351 | oo | e 433 433 [ e | e 26,785 | ..o [ e [ e 0 | e 894 |08/15/2023. [ 1.....covvvenee
FHLMC REMIC Ser 2664 CI AY 5.000%
31394H 4w 8 [08/1 .| 09/01/2019. | Paydown 54,410 | oo 54,410 | oo 50,448 | .ooovvreirnnes 53,512 [ e | e 898 L1oT: I OO I 54410 | oo [ e [ e 0| e 1,802 |08/15/2023. [ 1.......cocvvnee
FHLMC REMIC Ser 2672 CI XB 5.500%
31394H zz 7 |09 .. | 09/01/2019. | Paydown 22,410 22,410 23,026 | oo 22,614 | .o (204) (2073 TN ISP 22,410 | oo [ e [ e (V10 IO 806 |09/15/2023. [ 1.....ccovvvenee
FHLMC REMIC Ser 2673 CI QL 5.500%
31394 KW 6 [09/1 .| 09/01/2019. | Paydown 210,627 210,627 | .......... 215544 | ............ 211,217 | s (590) (590) | covvreererreries | v 210,627 | v | e | e 0| e 7,716 | 09/15/2023. | 1....cocvenevn
FHLMC REMIC Ser 2676 CIKY 5.000%
31394 MS 3 |09/ .| 09/01/2019. | Paydown v | s 131,770 | v 131,770 | e 124,696 | ...ccoovvvveee 130,208 | .ooovveeeveciinns | v 1,562 1,562 [ oo | e 131,770 | oo e [ e 0| e 4,379 | 09/15/2023. | 1...oovvvrevn
FHLMC REMIC Ser 2697 CILG 4.500%
31394 YA 9 [101 .| 09/01/2019. | Paydown 69,110 | ccooouevee. 69,110 | .cooovvvnd 61,789 | oo 67,581 | .o | e 1,529 1,529 [ v | e 89,110 | oo [ e [ v 0| e 2,066 | 10/15/2023. | 1....cvvvvnnvns
FHLMC REMIC Ser 2701 CIAC 5.000%
31394L N5 7 |11 .| 09/01/2019. | Paydown 87,931 1,348 11/15/2023.
FHLMC REMIC Ser 2720 CI PC  5.000%
31394M  YB 0 |1211 .| 09/01/2019. | Paydown 31,597 | v 31,597 | v 29,415 | oo 30,960 | ..oovverrirerinns | e 638 (SXCT: I R I 31,597 | oo [ [ e 0 | e 1,050 [12/15/2023. [ 1......covvvvnee
FHLMC REMIC Ser 2005-112 CI NE
31394U ZS 4 [6.000% .| 09/01/2019. | Paydown 297,361 297,361 | .......... 314,738 | oo 302,803 | ..ovvrerirririens | e (5,442) (5,442) | ..o | e 297,367 | .evereerrerienns | cevrneeeninnens | eereerenieens 0. 11,066 | 12/25/2035. | 1....c.ovvvvne
FHLMC REMIC Ser 2811 CIDT 5.000%
31394Y XS 8 |06/1 .| 09/01/2019. | Paydown 22,774 22,774 22,532 | ...... 22,686 | ...ocvorrirriinns | e 88 88 | o [ s 22,774 | oo [ s [ e 0 | 758 | 06/15/2024. [ 1.........cc0..c.
FNMA REMIC Ser 2006-24 CI Z 5.500%
31395B R3 9 |04/ .| 09/01/2019. | Paydown JEOTSIRTRRRII OV 1,052,672 | ....... 1,052,672 | ....... 1,074,375 | .o 1,063,185 | ..o | e (10,513) [ oo [ e (10,513) [ oo | e 1,052,672 [ oo [ v | e 0. 39,097 | 04/25/2036. | 1.....cvvvnecn.
FNMA REMIC Ser 2006-43 Cl KD
31395D J4 2 |6.000% 06 .| 09/01/2019. | Paydown 26,083 26,083 27,404 | ..o 26,512 | oo (429) (429) [ oo [ e 26,083 | oo e | e 0| e 1,013 | 06/25/2036. [ 1........coc0ence
FHLMC REMIC Ser 2868 CI AV 5.000%
313956 M4 1 |08/1 .| 09/01/2019. | Paydown 69,418 | .......c.... 69,418 | ........... 69,428 | ..o 69,316 [ ..ocvrcrrriiens | e 102 L0725 N IS 89,418 | oo [ e [ e 0| e 2,330 | 08/15/2024. | 1...concvvnnen.
FHLMC REMIC Ser 2892 CIAD 5.000%
31395 MG 8 [11/1 .| 09/01/2019. | Paydown 23,454 23,454 23,439 | ...... 23,416 | oo | e 38 KL< I ST IO 23,454 | oo [ e [ e (1 IO 791 [ 11/15/2024. [ 1......coovvvenee
FHLMC REMIC Ser 2904 CI PE  5.500%
31395K HE 6 |1211 .| 09/01/2019. | Paydown 209,607 209,607 | .......... 217,664 | .....ccovvnee 212,793 | oo | e (3,186) (3,18B) | oo | o 209,607 | ..o | e | s 0| et 8,066 | 12/15/2034. | 1.....vvvevece.
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FHLMC REMIC Ser 2903 CIBD 4.500%
31395K NS 8 |1211 . 108/01/2019. | PAYdOWN........ocvrirrerererieiiriirirerns [ v | e 14,314 | ... 14,314 | .. 14,542 | .o, 14,305 | .o 9 [« RPN ISP 14,314 | e v | e (V1 I 383 |12/15/2019. [ 1..ovvvvrnnns
FHLMC REMIC Ser 2939 CIDK 5.500%
31395M 5N 5 |02/1 . [09/01/2019. [ PAYAOWN.......covvvrivrrirriririiniienins | eevierisseiinseissiiienes | v 76,000 | .ocooonees 76,000 | .ooovonees 77,935 | oo 76,540 | ..o (540) (Z10) 1 RN IS 76,000 | oo [ e [ e 0| e 2,933 | 02/15/2030. | 1...convvvnncns
FHLMC REMIC Ser 2982 CI PE  5.500%
313950 QH 7 |05/ . [09/01/2019. [ PAYAOWN.......cvvmvvvrirrircirnrinnins | eevverieeisseesssineies | eeerneeens 347,135 | ..., 347,135 | .......... 337,752 | oo 343401 | oo | s 3,734 3734 | i | e BAT135 | s | cerveeenenineins | e 0. 12,173 | 05/15/2035. | 1....coovvenne
FHLMC REMIC Ser 3025 CI ZC 5.000%
31395X MD 4 |08/1 .| 09/01/2019. | Paydown 221,651 221,651 | .ooooeee. 219,495 | ..o Y2701 i I I I 1,440 1440 | o | e 221,651 | vveeererieees | cereneeeninnins | eeveereeieens 0| e 7,216 | 08/15/2035. | 1...concvrnnens
FHLMC REMIC Ser 3019 CIZQ 5.000%
31395X WS 0 |06/1 .| 09/01/2019. | Paydown 2,369,140 2,369,140 | ....... 2,349,869 | ........... 2,356,254 | ..ooovvvvirirernes | v 12,886 | oo | v 12,886 2,369,140 | oo | vevrerrnerreni | e 0. 79,219 | 06/15/2035. | 1.....ovvvneen
FHLMC REMIC Ser 3068 Cl Z 5.500%
31396F G3 1 |11/15 .| 09/01/2019. | Paydown 296,865 296,865 | .......... 302,990 | ..coovrrrnen 300,206 | ..o | e (3,341) (3,341) [ v | e 296,865 | ...ovorvicrirenes | cerinreienienins | s 0. 11,045 | 11/15/2035. | 1.....ooovvvvnee
FHLMC REMIC Ser 3143 CIB  5.500%
31396 UF 0 |04/15 .| 09/01/2019. | Paydown 99,609 | ... 99,609 | ............ 96,777 | ovvererrerns 98,640 | ..ocvvvierriis 970 970 | oo | e 99,609 | vvuevreereririies e | e 0 | 3,627 | 04/15/2026. | 1.....ovvvnev.
FHLMC REMIC Ser 3174 CIDG 6.000%
31396T KH 5 |06/1 .| 09/01/2019. | Paydown 30,666 | ..covoneen 30,666 | ............ 32,276 | oo 31,259 | oo (592) (592) | cvvveeererreries | e 30,666 | ..eoovvrnrerrris [ e [ e 0| e 1,177 [ 06/15/2036. [ 1.......ceevenee
FHLMC REMIC Ser 3174 CIPZ 5.000%
31396T QY 2 |011 .| 09/01/2019. | Paydown 397,293 397,293 | .......... 395,220 | ..ooovrrrne 395,762 | ..o | s 1,531 1,531 [ e | cerveeeienns 397,293 | ..o | e | s 0. 13,399 | 01/15/2036. | 1......ovvvvnee
FNMA REMIC Ser 2007-74 CI ZE 5.500%
31396W Q7 4 (08 .| 09/01/2019. | Paydown 230,330 230,330 | .......... 234,781 | oo 232,198 | v | e (1,868) (1,868) [ .ooevrereireins | cerrerireenns 230,330 | .ererrerenrnes | e | s 0 | e 8,124 | 08/25/2037. | 1...ccocvrnnens
FNMA REMIC Ser 2007-77 CI PE  6.000%
31396X FY 5 |08 .| 09/01/2019. | Paydown 213,579 213,579 | .. 219,052 | ..o 214,539 | .o, (960) ([510) RO RN 213,579 | v | e | s 0| e 7,929 | 08/25/2037. | 1...cvovcvennvn
FNMA REMIC Ser 2007-77 CI DC
31396X HW 7 |6.000% 08 . [09/01/2019. [ PaYAOWN.......cvvurierrirrirrirniinnins | cerierirerineeinsineies | evereeens 181,897 | .ccvvenee 181,897 | .ccovenee 187,638 | ..oovvvvrenne 183,809 | .ovovveerrverires [ v (1,912) (1,912) [ v | e 181,897 | oo e [ e 0| e 6,876 | 08/25/2037. | 1.....vvvvveve.
FNMA REMIC Ser 2008-29 Cl ZA 4.500%
31396Y F7 2 |04 . [09/01/2019. [ PAYAOWN.......cvvnvvrniirrirciriniiniies | cevierieeissessnnsisnies | evereseens 306,572 | .......... 306,572 | .......... 291,137 | oo 297,563 | ..o | s 9,009 9,009 | oo | e 306,572 | v | e | e 0| e 9,087 | 04/25/2038. | 1.....cvvvvnnvne
FHLMC REMIC Ser 3209 CI TZ 5.000%
31397A 6C 2 |08/1 . [09/01/2019. [ PAYAOWN.......cvvnrivrirrircirnriniins | cevierieeisseessssisnies | eeereeeens 104,771 | e 104,771 ...103,019 1,070 08/15/2036.
FHLMC REMIC Ser 3203 CILX 6.500%
31397A QF 3 |08/1 .| 09/01/2019. | Paydown 24,934 24,934 26,462 | .cooovrerirnnee 25,613 | oo (679) (7)) T IS 24,934 | .o [ e [ e 0 | e 1,012 | 08/15/2036. [ 1.......cocvvnee
FHLMC REMIC Ser 3230 CINE 5.500%
31397B PV 7 |101 . [09/01/2019. [ PAYAOWN.......cvvmrirrrirrireersrinnine | cerierireeisseessssinenes | eeereeens 133,071 | e 133,071 | oo 135,898 | ..ovcvvvrnnne 134,050 | ..oovvvrvreenrnnee (979) (C70) ) [ 133,071 | oo e [ v 0 | e 4,866 | 10/15/2036. | 1......cvvvnen.
FHLMC REMIC Ser 3290 CI PE  5.500%
31397F Qv 7 |03/ .| 09/01/2019. | Paydown 263,974 263,974 | .......... 270,656 | .............. 266,241 | .oooovcrernns | e (2,267) (2,267) [ oo | e 263,974 | ..o | e | s 0. 10,198 | 03/15/2037. | 1....cooovvvrnee
FHLMC REMIC Ser 3287 CIGD 5.500%
31397G  5Y 2 |031 .1 09/01/2019. | Paydown 57,139 | oo 57,139 | v 58,889 | ...ccovrrrrnnns LYY (Y (619) ((C31) RN ISP 57,139 | oo [ [ v 0| e 2,007 | 03/15/2037. | 1..ccvoncernncns
FHLMC REMIC Ser 3345 CI N 6.000%
313970 RP 1 |07M . [09/01/2019. [ PAYAOWN.......cvvnvivrirrirciriniinrins | cevierieeisneisnssineies | eeereeens 485,161 | .......... 485,161 | .......... 495774 | oo 487,633 | .o (2,472) (2472) [ v | e 485,167 | .o | ceveeeieninnins | e 0. 18,513 | 07/15/2037. | 1...ccvvervnne
FHLMC REMIC Ser 3354 CIPH 5.500%
31397K AN 1 |08/1 .| 09/01/2019. | Paydown 278,023 278,023 | .......... 289,839 | .ooovirrne 281,425 | oo | e (3,402) (3,402) [ ..o | e 278,023 | ..o | cerrneerenineins | eeveeeienieens 0. 10,081 | 08/15/2037. | 1....coovvvrne
FNMA REMIC Ser 2008-84 CIL 6.000%
31397M TV 9 |09/ .| 09/01/2019. | Paydown 20,107 20,107 21,062 | oo 20,419 | oo (312) (312) | cevvveererierins | e 20,107 | cooeverreeeenns | e | e (U 833 | 09/25/2038. | 1.......oovvvenee
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FHLMC REMIC Ser 3473 CICH 5.500%
31397W QB 4 071 .| 09/01/2019. | Paydown 30,718 | ovvrens 30,718 | oo 31,616 | e 31,105 | v (387) (387) | cvvvrvernririerres | i 30,718 | oo | e | e (1 I 1,129 | 07/15/2038. [ 1......cvvvrnnee
FNMA REMIC Ser 2009-77 CI PX 5.000%
31398F EF 4 |10 .| 09/01/2019. | Paydown JRSSUTRIUPIN RO 147,607 | .......... 147,607 | .......... 151,482 | oo 148,273 | oo (666) ((1515) ) SO IS 147,807 | oo | e | v 0| e 4,927 110/25/2039. | 1....covvvvnncns
FHLMC REMIC Ser 3561 CI PE  5.000%
31398 LB 7 |08/ .| 09/01/2019. | Paydown JESTSURTUIN RO 422,706 | .......... 422,706 | .......... 436,047 | oo 426,607 | ..oooovereinii | e (3,901) (3,907) [ oo | cerreireenns 422,706 | ..o | cereneieninnins | e 0. 14,153 | 08/15/2039. | 1.....ocvvvune
FHLMC REMIC Ser 3585 CIUB  4.500%
31398K 6C 9 |101 .| 09/01/2019. | Paydown 233,129 233,129 | ... 226,500 | ..cooverrnee 229,883 | ..o | s 3,246 3,246 | oo | e 233,129 | v | e | e 0| e 7,016 | 10/15/2039. | 1...cooncvrnnens
FHLMC REMIC Ser 3591 CIBL 4.500%
31398K KA 7 |101 .| 09/01/2019. | Paydown vt | e 329,802 | .......... 329,802 3,042 0.329,802 [ ..o v | vrererneneenn0 [ 9,877 | 10/15/2039. | 1.
FNMA REMIC Ser 2010-114 CI BY
31398N  MH 4 [4.000% 1 .| 09/01/2019. | Paydown 357,305 357,305 (1,432) ..357,305 10/25/2040.
31405E 6P 5 |FNMA Pool #787578 6.000% 07/25/35.... |.. | 09/01/2019. | Paydown OISR N 12,486 | .ooovrennee 12,486 (244) . ....12,486 07/25/2035.
31406 Y8 0 |FNMA Pool #811735 4.000% 03/25/20.... | .. | 09/01/2019. | Paydown 2,952 | v 2,952 29 2,952 03/25/2020.
3140J7 XW 0 |FNMA Pool #BM3392 4.000% 01/25/48... | .. | 09/01/2019. | Paydown 2,539,649 2,539,649 2,593,418 | .oe0rn2,593,042 | oo | weeere(83,393) [ o [ (53,393) 2,539,649 01/25/2048.
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48... | .. | 09/01/2019. | Paydown rereeeereneennns | s 1,344,937 | ....... 1,344,937 | ....... 1,372,256 (26,895) [ ...eoneerireies | e 1,344,937 05/25/2048.
3140Q9 N2 5 |FNMA Pool #CA2208 4.500% 08/25/48... | .. | 09/01/2019. | Paydown reveerenessresenes | o 1,732,179 | ....... 1,732,179 | ....... 1,800,925 | ...........1,800,662 | ...cooovvrvrrinns | cereeenn(68,483) | oo [ (68,483) [ ... | i 1,732,179 08/25/2048.
31411D FZ 7 |FNMA Pool #904784 4.572% 12/25/36.... | .. | 09/01/2019. | Paydown 280 280 (1) 280 12/25/2036.
31412P  GX 3 |FNMA Pool #930914 4.000% 04/25/39.... |.. | 09/01/2019. | Paydown 89,030 P T I B 20 [ 04/25/2039.
314120 Z4 5 |FNMA Pool #935563 4.000% 09/25/39.... | .. | 09/01/2019. | Paydown 87,981 (UGES) ) N IS 09/25/2039.
314140 2A 5 | FNMA Pool #976969 6.000% 02/25/38.... | .. | 09/01/2019. | Paydown 5,320 22 02/25/2038.
31414U XN 3 |FNMA Pool #976885 6.000% 04/25/38.... | .. | 09/01/2019. | Paydown 3,579 (16) 04/25/2038.
31416H ZM 0 |FNMA Pool #AA0747 4.000% 03/25/39.... | .. | 09/01/2019. | Paydown 85,226 1,120 03/25/2039.
31417C  5A 9 |FNMA Pool #AB6240 3.500% 09/25/42.... | .. | 09/01/2019. | Paydown ..41,863 .41,863 (522) 09/25/2042.
31417G D6 0 |FNMA Pool #AB9124 2.500% 04/25/28.... .. | 09/01/2019. | Paydown w1497 | 149,717 (315) 04/25/2028.
31417G  FN 1 |FNMA Pool #AB9172 2.500% 04/25/28.... | .. | 09/01/2019. | Paydown 227,661 227,661 702 04/25/2028.
31418A JV 1 |FNMA Pool #MA1175 3.000% 08/25/42... | .. | 09/01/2019. | Paydown 233,342 233,342 (8,514) 08/25/2042.
314188 AP 1 |FNMA Pool #MA1813 4.500% 03/25/44... | .. | 09/01/2019. | Paydown JESTSRUTIN RO 166,426 | .......... 166,426 | .....c... 178,466 | ..ooeveeer 177,985 | v | e (11,559) | s | e (11,559) | .cvvvrereireens 03/25/2044.
314188 B6 2 |FNMA Pool #MA1860 4.500% 04/25/44... | .. | 09/01/2019. | Paydown JRTRRRN SR 410,215 | ..o 410,215 | .ooovvn 440,020 (28,573) 04/25/2044.
31418C 3E 2 |FNMA Pool #MA3496 4.500% 10/25/48... | .. | 09/01/2019. | Paydown .....11,763,500 | .....11,763,500 | .....12,163,735 .(400,086) | . .11,763,500 10/25/2048.
31418C XN 9 |FNMA Pool #MA3384 4.000% 06/25/48... | .. | 09/01/2019. | Paydown RO OV 3,776,852 | ....... 3,776,852 | ....... 3,848,553 ceeennnnr(70,845) 3,776,852 06/25/2048.
31418D BF 8 |FNMA Pool #MA3637 3.500% 04/25/49... | .. | 09/01/2019. | Paydown 5,657,283 5,657,283 5,743,026 | ..o | e | eereeenn(85,743) | oo [ (85,743) 5,657,283 04/25/2049.
31419A DT 1 |FNMA Pool #AE0113 4.000% 07/25/40.... | .. | 09/01/2019. | Paydown 108,560 108,560 (146) 07/25/2040.
31419E X5 3 |FNMA Pool #AE4299 4.000% 09/25/40.... | .. | 09/01/2019. | Paydown 275,572 275,572 (2,361 09/25/2040.
31419F SN 7 |FNMA Pool #AE5024 4.000% 12/25/40.... .. | 09/01/2019. | Paydown JESTURTUIN R 340,124 | .......... 340,124 119 12/25/2040.
31419L  EY 5 |FNMA Pool #AE9150 4.000% 12/25/40.... | .. | 09/01/2019. | Paydown 287,660 287,660 | ..........302,628 | ..............301,697 |... ] e (14,037) [ s [ s (14,037) [ oo . . 12/25/2040.
567830 BT 0 |Marin Cnty CA Rev Taxable Pension 5.34]..|08/01/2019. | Call = 100.0000.........cccerurereremere [ eormrermmmirmrrnerirenires | ceveren 345,000 | ......... 345,000 | .......... 369,609 | ..coovrrene 351,423 | .o, (973) (7)) [ R 350,449 08/01/2022.
662903 LC 5 |North TX Muni Wtr Dist Sys Rev Bld Amer. | .. | 09/04/2019. | Call ~ 100.0000.........ccccorereerermene | cornerrmmrirmereeireeinns | e 10,000,000 | ..... 10,000,000 | .....10,000,000 | ......... 10,000,000 | ..coourermererrins | crereireriieniinns (0 RO ISP 10,000,000 09/01/2039.
Southaven Cmbd Cycle Gen Sec Nt
841215 AA 4 |3.846% .| 08/15/2019. | Redemption  100.0000 RO P 1,045,483 | ....... 1,045,483 | ....... 1,055,241 | ..oceveeee 1,052,757 | .ovoovencriinenn | e (7,274) (7,274) | v | e 1,045,483 | ..o | v | v 0. 40,209 | 08/15/2033. | 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. During Year Date Indicator (a)
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......ciiiriirririiiessrssssssessensssesssnsssssssssssenssssssessssnssssns | seoas 98,339,954 98,339,954 |....100,954,110 | ......... 86,999,661 | ..cooovvrins 0 | ..(2,007,699) | .ccoovvvernens 0. (2,007,699) | ...ocvvrerirnens ..2,970,175 XXX XXX
Bonds - Industrial and Miscellaneous
000759 CV 0 |American Business Fin Svcs Inc RMBS Ser| .. | 09/01/2019. | Paydown 31,248 | oo 42,325 | ..o 36,701 | oo 36,625 | ..oveeriieiinns | e 76 76 | oo | v 36,701 | s | e (5,453) | i (5,453) | oo 869 |09/15/2033. | 4FM...........
00111@ AA 2 |AES Hawaii Inc Sr Sec Nt 6.870% 06/30/. | .. | 09/30/2019. | Redemption  100.0000 368,150 368,150 | .......... 358,684 | ....ccoovvnee 365,826 | ...ovvrcrirciiins | e 2,325 2,325 | oo | 368,150 | s e | 0 [ 18,969 | 06/30/2022. | 5........covvn...
Amazon.com Inc Tucson BTS Lease
00191# AA 3 |BackedN o .. 1 09/30/2019. | Redemption  100.0000 255,141 255,141 | ... 255141 | oo 255,141 0 08/31/2039.
00253C HH 3 |65 .| 08/01/2019. | Paydown 22,667 22,667 22,933 | ...... 22,924 (257) 04/25/2031.
Aames Mtg Tr RMBS Ser 2002-1 Cl M1
00253C HS 9 |51 . [09/01/2019. [ PAYAOWN.......ccvvurirnrirerirriririnrins | eeveevieresseesseinnnes | overiesssesesseesnees | oereeesniens 14 | 383 | s 383 [ e | e 0 | v | verrrerinernerene383 e | verrennn(383) | v (383) [ i 41 | 06/25/2032. [ 1FM...........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AB 4 |Cl . | 09/25/2019. | Paydown 222 222 148 | s LT T IR 69 B9 | o [ ervereriinenen222 | e [ [0 | 4 101/25/2037. | 1FM...........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AC 2 |Cl . | 09/25/2019. | Paydown TATT | e, TATT | e, L0072 I BATT | coveeivevveenne | e 2,301 2,301 | oo | e LATT | | v | evvvveninseinnend0 e 131 | 01/25/2037. | 1FM...........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AD 0 |CI . | 09/25/2019. | Paydown 7,976 | oo, 7,976 | oo 5,365 | oo 5,365 | v | e 2,611 2,611 | oo | e L9760 | e | e | eeverinennen0 [ 143 | 01/25/2037. | 1FM...........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AE 8 |Cl .. | 09/25/2019. | Paydown 7477 7477 2,239 01/25/2037.
00764M BD 8 |Aegis ABS Trust RMBS Ser 2004-1 CI M1. | .. | 09/25/2019. | Paydown 30,785 ..30,785 0 04/25/2034.
00764M BT 3 |Aegis ABS Trust RMBS Ser 2004-2 CI M1. | .. | 09/25/2019. | Paydown 384,049 384,049 24,370 06/25/2034.
00802# AA 4 |Aerostar Airport Sr Nt 5.750% 03/22/35... | .. | 09/22/2019. | Redemption  100.0000 327,642 327,642 0 03/22/2035.
01877K AB 9 |Alliance Pipeline LP SrNt 6.996% 12/3.... | .. | 07/25/2019. | Redemption  100.0000 237,449 237,449 (1,687) 12/31/2019.
01877K AD 5 |Alliance Pipeline LP SrNt 4.591% 12/3.... | .. | 07/01/2019. | Redemption ~ 100.0000 9,900 | ..............9,900 | ..............9,900 0 12/31/2025.
02146P AF 2 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2019. | Paydown............cccvvvnmvecniineivenns | vevernniieneissinenirenes | cvvies 1,041,734 | ......1,041,734 | .......1,013,297 28,437 08/25/2036.
02147B  AA 3 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2019. | Paydown 6,319 56,168 | ...ocvovees 45,554 362 04/25/2037.
02147) AE 8 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2019. | Paydown 1,119 02/25/2047.
02147L AN 3 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2019. | Paydown 126 05/25/2036.
02148 AJ 6 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2019. | Paydown 348 01/25/2037.
02149H AW 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2019. | Paydown 1,939 03/25/2037.
American Airlines Inc LBASS EETC Ser
023761 AA 7 |201 .| 08/15/2019. | Redemption ~ 100.0000..........occoes | covrmerererernerraniirnenns | ceereeens 415,625 415,625 | .......... 415,625 | ..ooovvernes A15,625 | oo | e 0 [ o | e 15,625 | e | e | o0 [ 15,170 | 02/15/2029. | 1FE............
American Airlines Inc LBASS EETC Ser
02376T AC 2 |201 .1 07/15/2019. | Redemption ~ 100.0000..........cccoes | corrmerermrernerraneirnenns | ceereeens 750,317 750,317 | .......... 762,822 | ..o 753,592 | .oovvvcveiraees | e (3,275) (3,275) [ overvrenerieenen | evereereenenn 7TB0,317 [ s [ | v [ i 42,018 |07/15/2020. | 3FE............
American Airlines Inc LBASS EETC Ser
023772 AB 2 |201 .| 07/15/2019. | Redemption ~ 100.0000 96,286 | ............ 96,286 | ............ 91,467 | .ovvvrcris 92,863 | ..oocverrireiiens | cererin 3,423 3423 | e | 98,286 | s | e |0 | s 1,926 |07/15/2025. | 1FE............
American Airlines Inc LBASS EETC Ser
023770 AB 0 [201 . 107/15/2019. | Redemption ~ 100.0000. 98,012 98,012 98,012 0 [ orreeeerennn | evrienrieereen 98,012 [ e | e | eevveriieniiennn0 [ s 4,852 | 01/15/2023. | 2FE...
American Home Mtg Inv Tr RMBS Ser
02660T BQ 5 |2004-3 .| 09/01/2019. | Paydown 25,066 25,066 24765 | ...oovveerrene 24,861 | ..o 205 205 [ | 28,086 [ oo e | 0 [, 872 | 10/25/2034. | 1FM...........
American Home Mtg Inv Tr RMBS Ser
02660T ER 0 |2005-2 . [09/01/2019. [ PaYdOWN.......cccvvvvivrrirrirniinrisniins | cevirerirnniinnissiienes | v 63,628 | ............ 63,628 | ........... 63,322 | oo 63,359 | .oovierirriins 269 269 | oo | ceereereennen83,628 | oo e | e | e 1,425 | 09/25/2035. | 1FM...........
American Home Mtg Inv Tr RMBS Ser
02660T GB 3 |2005-3 . 109/01/2019. [ PAYAOWN.......cvvnrvriirrircirinriniins | cevieriseisneessnsinenes | eeereeeens 104,509 104,509 | .......... 104,509 | ..oooovvrenne 104,509 | .ooovverrieeies | e, 0 | ovveererneerinnens | e 104,509 [ oo | e | 0 | e 1,190 |09/25/2035. | 3FM...........
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American Home Mtg Inv Tr RMBS Ser
026935 AR 7 |2007-3 L[ PaYdOWN......oiiicrcrireeins [ e | e 18,444 | ............ 18,444 | .........18,444 | ... 18,444 | ..o | e | e | e 0 [ | v 18,444 | [ | el 0 [ 380 | 09/25/2027. | 1FM...........
Amresco Resdtl Sec Mtg Loan RMBS Ser
03215P BN 8 |199 . . | Paydown 2,379 i | e ,379 [ [ | cevsrieeneenn0 s 50 | 03/25/2027.
032479 AD 9 |Anadarko Finance Co Co Gtd Nt SerB 7. |.. .| Tax Free Exchange.........ccccocccviees v | v 4,724,249 (31,362) [ o | e 4,720,249 | | 4,000 4,000 264,167 | 05/01/2031.
032510 AC 3 |Anadarko Petroleum Corp Sr Nt 6.200% 0 .. .| Tax Free EXChange.......c.cooeeneennees | coneveneineiineninneins | v 5,698,271 . < (13,426) | oo | 0000000 5,893,270 | o [ 200 5,001 | 5,001 | 312,646 | 03/15/2040.
032511 AY 3 |Anadarko Petroleum Corp Sr Nt 6.450% 0 .. .| Tax Free Exchange..........ccccccovies [ v | 22,823,653 | .....20,000,000 | .....23,434,250 | ........22,875,588 | ......cccccoviver | woereee(71,935) | oo [ (71,935 ..1,300,750 | 09/15/2036.
032511 BN 6 |Anadarko Petroleum Corp SrNt 5.550% 0] .. . | Tax Free Exchange 3,281,263 .3,305,844 (27,581) | cvoveeeviieees | 000000 3,278,263 | o | 23,000 | 3,000 167,888 | 03/15/2026.
032511  BP 1 |Anadarko Petroleum Corp Sr Nt 6.600% 0] .. .| Tax Free Exchange..........cccoocvee [ e | e 11,032,305 1,049,802 (26,497) | ...oovvverricenis | 000 11,023,305 | oo | 20002..9,000 | ..........9,000 | ..... 598,950 | 03/15/2046.
03334@ 7 | AnchoragePermit Ctr Bldg Ls Tr CTL 6.3. |.. .| Redemption  100.0000 35,658 35,658 35,737 (79) [ oo | verrerireeenn35,688 [ o [ verneineriienns | veveverveneenn0 [ s 1,508 |02/15/2025. [ 1.......ovvvenee
Anchorage Park Svc GSA Fin Tr CTL Ser
03335# AA 4 |20 .| Redemption  100.0000 294,871 294,871 | .........301,228 | .............. 296,432 | ..coovverrernins | e (1,561) (1,561) [ oovverinervenns | crrrereenn 28T [ i [ | vvrirniireenen0 [ 11,849 | 07/15/2023. | 1....coovvvvne
Argent Securities Inc RMBS Ser 2003-WD
040104 BW O(C | PaYdOWN......coocnniiiciens [ | i 18,366 | ...cccoouuee 18,366 | ...........18,358 | ....cccc.ouce. 18,785 | . (419) (419) [ v [ v 18,366 | o [ | v s 308 |10/25/2033. | 1FM...........
040104 PB 1 |C | PAYAOWN. ..o [ e | e 563,356 | .......... 563,356 | .......479,752 | ..cccoevnnee 533,651 | ..covvvrrrerinns 29,705 29,705 | .oocveereneerens | verrrnerereee383,356 [ oo [ [ 0 [ 10,897 | 11/25/2035. | 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G AL 6 |19 . | Paydown 30,101 30,107 | oo | e e | e 30,101 30,101 [ oo | verrirererenenn 30,101 [ [ [ e [ 1,219 |06/21/2029. | 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G AS 1|20 . | Paydown 34,872 | oo 34,872 | ...........36,234 | ....ccconnee. 35,270 | .o (398) (398) [ vvvvererrrivees [ vrrrrreneenn 3872 | e [ e [ i [ 2,038 | 03/21/2029. | 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G MC 3 |20 | PAYAOWN. ..o [ e | i 146,234 | ......... 146,234 ....138,935 7,299 | oo | e 146,234 | i | i | 0 | 3,358 | 10/25/2034. | 1FM...........
Asset Backed Funding Cert RMBS Ser
04542B CW 0 |2003- | PAYAOWN..c..ooovcsrieierinee [ e | e 40,265 | ............ 40,265 | ............40,263 | ...cocoovrrnns 40,187 | oo | e 78 78 | coverneeneennne | vrrernennneni0,265 | oo [ [ v | 1,306 |10/25/2032. | 1FM...........
Asset Backed Funding Cert RMBS Ser
04542B MU 3 |2005- . | Paydown 21,224 21,224 | 20,275 | oo 20,807 [ ovvererirerirnens | e 417 AT | e | 1,228 | e | e | 0 [ 686 | 06/25/2035. | 1FM...........
BJs Wholesale Club Inc CTL (HG Bowie
05549@ AA 3 |Rea .| Redemption  100.0000 97,172 97,172 | ooie98,109 | i 97,421 | oo (249) (249) | covovvnrrrerres | v T2 | e | e | 0 | s 4,504 | 05/15/2022. | 5Gl.............
Banc of America Funding Corp RMBS Ser
05946X DL 4 |20 . | Paydown 69,953 | ........... 69,953 | ..........70,456 | ..coovrernnne 70,031 | .o (78) (78) | cvvvrvererrnvinnes | ervreirnnrneen89,953 [ i | e | vvverienineenen0 | i 2,633 | 10/25/2033. | 1FM...........
Banc of America Funding Corp RMBS Ser
05946X Y7 2 |20 . | Paydown 95,665 | ............ 99,231 | i 94,328 | 94,025 | ..ccoovvririiirs 303 303 [ | e 94,328 | [ 1,337 [ 1,337 4,262 | 01/25/2036. | 2FM...........
Banc of America Funding Corp RMBS Ser
05952D AB 4 |20 . . | Paydown 91,969 . 5,943 02/20/2047. | 1FM...........
05952H AJ 8 |Bank of America Mtg Securities RMBS Ser | .. . | Paydown 5349 | .........17,807 466 03/25/2037. | 4FM...........
05952H BR 9 |Bank of America Mtg Securities RMBS Ser | .. . | Paydown 83,085 | .......... 104,862 . 253 01/25/2037. | 1FM...........
06406H CW 7 |Bank NY Co Inc SrNt 2.300% 09/11/19... | .. MUY ..o [ | s 4,000,000 | ....... 4,000,000 3,999,890 | .coovivniiieiies | e 110 110 09/11/2019. | 1FE............
073249 BU 7 |Bayview Fin Acquisition Tr RMBS Ser 2004 .. | PAYAOWN. ..o [ e | i 197,538 | ....c...c. 197,538 | ......... 197,538 | .ccovvrrenne 197,538 | coooveerenniens [ erneernerinnninnnns | e | eevnnrinniinenen0 [ | oo 197,838 | o [ [ v | 4,456 | 02/28/2044. | 1FM...........
Bear Stearns ABS Inc RMBS Ser 2003-
07384Y MB 9 |AC5C . . | Paydown 7,965 | oo 7,965 | cvereeen 7,990 | i 8,313 | oo (349) (349) | oo | e 1,965 | i | e | e | s 296 |10/25/2033. | 1FM...........
075887 BE 8 |Becton Dickinson & Co SrNt 2.675% 12/. | .. L Call  100.1265.........ccoeviiinns | s | s 7,635,647 | ....... 7,626,000 7,634,996 | ....coooovviverns | v (6,947) (6,947) | oo | e 7,628,049 | i | c0n(2,049) | ...occ...(2,049) | ... 169,444 | 12/15/2019. | 2FE............
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10112R AR 5 |Boston Properties LP SrNt 5.625% 11/1.. |.. | 09/18/2019. | Call  103.8947.......ccccrvvemmrnnerrne | evrrmerrrerieeerseeinns | oo 10,389,469 | ..... 10,000,000 | .....10,997,200 | ......... 10,240,508 | ......coovverrvris | e (L T4 | R DO (89,487) | ..ovvorverrrrerns | e 10,151,041 | oo, (151,041 | ...... (151,041)| .....862,907 | 11/15/2020. | 2FE............
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AB 9 |Le .| 08/15/2019. | Redemption ~ 100.0000..........ccce | corerererreremrnernenes | ceereeens 135,319 | v 135319 | oo 123,158 | v 132,286 | .coovvvrvrrrerrns | e 3,034 3,034 | oo | e 135,319 | oo e [ v 0| et 8,476 | 02/15/2023. | 1...ccovvrrevns
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AC 7 |Le .1 07/15/2019. | Redemption ~ 100.0000..........cccee | corererermrerrmnrnrinnnes | crereeens 197,338 | ..ccooouee 197,338 | oo 197,338 | oo 197,338 | oo [ e, (0 ORI ISV 197,338 | oo | e [ e 0. 11,801 | 01/15/2024. | 1......oovvvnnee
C-BASS Tr RMBS Ser 2003-CB6 Cl AF6
12489W HD 9 |45 .| 09/01/2019. | Paydown 8,393 | .o 8,393 | .o 8,393 | oo 8,393 | oo [ s 0 8,393 | i | e | s (VIR IO 261 | 12/25/2033. | 1FM...........
C-BASS Tr RMBS Ser 2003-CB6 CI M1
12489W HE 7 |3.06 . [09/25/2019. [ PAYAOWN.........vvvrivrrircirniiiniieniins | cevieeirseiinsissiienes | ovivineins 13,432 | o 13,432 | o 13,482 | oo, 13457 | oo (25) (23 ) N IO 13,432 | i | e | v (V1 IO 270 |12/25/2033. | 1FM...........
C-BASS Tr RMBS Ser 2005-CB6 Cl A4
12489W NP 5 |5.16 [ 07/01/2019. [ PAYAOWN.......cvvervviirrirciiniiisiins | cevieeississeessssineies | eeereneens 110,524 | ......... 110,524 | .......... 110,823 | oo 110,562 | .oooverriiriinnns (37) (K74 SN ISV 110,524 | oo | e | v 0| e 2,382 | 07/25/2035. | 1FM...........
CDC Mortgage Capital Trust RMBS Ser
12506Y BE 8 |2003 . | 09/25/2019. | Paydown 26,369 26,369 | ..ooooonee. 17,666 | ovovcernens 17,666 | ..o | s 8,703 8,703 | ..o | e 26,369 | ..o [ e [ e (VI IR 659 | 10/25/2033. | 1FM...........
Countrywide Home Loans RMBS Ser
12544A BM 6 |2006-20 .| 09/03/2019. | Paydown 33,603 36,118 35,943 | ...... 35,952 0 ....35,952 02/25/2037. | 5FM...........
CIT Group Home Eq Loan Tr RMBS Ser
12558M BL 5 |2003- .| 09/01/2019. | Paydown 1,152 1 1,152 10/20/2032.
12566Q AA 1 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 09/01/2019. | Paydown 61,480 FS10 T OO I 64,587 01/25/2037.
12566U AN 4 |Citimortgage Alternative Ln Tr RMBS Ser... |.. | 09/01/2019. [ Paydown........c..ccvvivnmiicniicneivcins | vevisrisnicssiseiiens | oo 48,468 | ... 59,301 | oo 46,897 | oo A5T41 | i | i 1,155 1,155 [ i | e 46,897 02/25/2037.
12596M AA 4 | Credit Suisse Mortgage Trust RMBS Ser 20 .. | 09/01/2019. | Paydown 320,575 320,575 ....320,531 44 ..320,575 07/25/2058.
12644* AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage 7. .. | 09/15/2019.|Redemption ~ 100.0000...........ccov. | coreermmrmnmeimerinnrinns | covsein 113,685 | .......... 113,685 ....113,685 0 . ..113,685 12/15/2026.
12644@ AX 3 |CTL Cap TrCTL Lowes 7.070% 08/15/21 |.. | 08/15/2019. | Redemption  100.0000 229,075 229,075 | .......... 229,075 | oo 229,075 | ..vvveevieriiens | e (0 PO ISV 229,075 08/14/2021. | 1.
CTL Cap Tr CTL Ser 2002-34 Cl A
12644@ BQ 7 |Walgreen .| 09/15/2019. | Redemption ~ 100.0000 35,938 35,938 35,659 | ...... 35,859 | oo | e 79 Y £ [N 35,938 | o | e | e (1 I 1,610 | 07/15/2022. | 2........ocvnne.
CTL Cap Tr CTL Walgreens 6.620%
12644@ BS 3 |01/15/ . 109/15/2019. | Redemption ~ 100.0000..........cccee | corererermrirrmrirseiienes | oviririinns 78,316 | oevernees 78,316 | oovernees 78,810 | coovvrriinne 78,458 | oo (142) (142) | cvvovenevvernes | v 78,316 | oo [ e [ v 0| e 3,458 | 01/15/2023. | 2.....ccconev.
CTL Cap Tr CTL Ser 2004-9 Kohls
12644@ BX 2 |5.330% .1 08/20/2019. [ Call  108.1635.......cccurrererrcrirene | cerrerieeirneeiineisnies | ceereeeens 665,617 | .......... 615,380 | .......... 615,380 | ..cocooennnen 615,380 | ..ovvrrirrriiens | e (0 OO ISV 615,380 | ..cvvurerciieees | cereerireninnins | e 0. 72,559 | 01/15/2025. | 2.........on.....
CTL Cap Tr CTL Ser 2004-9 Kohls
12644@ BX 2 (533%0% .| 08/15/2019. | Redemption  100.0000 22,677 22,677 22,677 | ...... 22,677 0 | oo | evreniieeeiee 22877 | vveeieerieenn | cevveerseeieenis | evvienriinnieennd0 [ e 756 |01/15/2025.
12644@ CC 7 |County .1 09/05/2019. | Redemption ~ 100.0000..........c.ccee | corererirmrirrriicniicninis | e 763,050 | .......... 763,050 | ......... 763,050 | ....coovenee 763,050 0 | oeveerereeeeies | ervrereeenenn 783,050 | oo | cevveeeieeniennn | evveveeienieennn0 [ e 29,924 | 04/05/2025.
CTL Cap Tr CTLSer 2006-5 Cl A1 2
12644@ CH 6 |Oklahom . 109/15/2019. | Redemption ~ 100.0000..........cceeu | corrnerermrereeraneirnenns | ceereeens 505,292 | .......... 505,292 | .......... 505,292 | ..cooovrrrnn 505,292 | ..ovvrrrineririens | cerereeineinenins (0 PO PV 505,292 | ..o | cerenrereninnins | e 0. 20,254 | 10/15/2023. | 1...coonvvrnncns
CTL Cap Tr CTL Ser 2007-3 Alaska OCS
12644@ CM 5 |6 . 109/15/2019. | Redemption ~ 100.0000..........ccce | corrrererereremrneirnnnns | ceereeens 157,640 | ..ccoone. 157,640 | .......... 157,640 | .ooovvvrenne 157,640 | .ooocveeiincies [ e, (0 RO PV 157,640 | covoeveeinerns | e [ e 0| e 6,319 | 03/15/2023. | 1...coovvvrnnvns
CVS Caremark CTL Wells Fargo Bk NW
12665 AA 9 |7.8 .1 09/10/2019. | Redemption ~ 100.0000 64,109 | ..o 64,109 | ............ 64,109 | oo 64,109 | .ooevoeriiriiens | e (U ORI ISP 64,109 | ..o [ e [ e 0 | et 3,365 | 10/10/2031. | 2....cvvvvneeen
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 .1 09/10/2019. | Redemption  100.0000 92,343 92,343 | ......... 106,555 | ..ooovveenrrines 85,065 | ... | e (9,764) (9,764) | ooveeveerenen | cerirveirneninnd 92,343 | oo [ e [ e 0| e 3,401 | 12/10/2028. | 2FE............
CVS Health Corp LBASS PTC Nt 6.943%
126650 BQ 2 |01 ..109/10/2019. | Redemption  100.0000...........ccow. [ vorrvrmremmirerirenirns | e 508,077 | .......... 508,077 | ...c...... 471,941 | v 485,840 | ....covvviriiines 22,237 22,237 | oo | e 508,077 | v | eeveenieerinnin | v 0 | 23,529 | 01/10/2030. | 2FE............
CVS Health Corp LBASS PTC Nt 7.507%
126650 BS 8 |01 .109/27/2019. | Redemption ~ 100.0000.........coocee | corererirmrinriicniicniis | v 137,430 | ..coooee. 137,430 | .......... 150,398 | ..cooverineae 147,298 | .o | v (9,868) (9,868) | ..ovvuvevereriiis | v 137,430 | oo v | e 0| e 7,525 | 01/10/2032. | 2FE............
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CVS Health Corp ABS PTC Nt 4.704%
126650 AA 2 |01/ ..109/10/2019. | Redemption  100.0000 v | 42,079 | oo 42,079 | oo 42,079 | oo 42,079 | o | e 0 [ o | e 42,079 | oo v [ e 0 [ 1,320 | 01/10/2036. | 2FE............
CWABS Inc RMBS Ser 2003-5 CI MF1
126671 R4 0 [5.403 .| 09/01/2019. | Paydown 37,015 | oo 37,015 | oo 37,015 | oo 36,966 | ..o | e 49 49 [ | e 37,015 | oo [ e [ e 0| e 1,120 |01/25/2034. | 1FM...........
CWARBS Inc RMBS Ser 2004-9 Cl AF6
126673 GA 4 [4.603 .| 09/01/2019. | Paydown 4,652 | oo 852 | i 852 | 842 | s | 10 12/25/2034. [ 1FM...........
12667F 4S 1 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2019. | Paydown 56,364 " 887 04/25/2035. | 2FM...........
12667F 5L 5 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2019. | Paydown [ESTTURTSUPI RO 126,926 rerernenn95,680 | ... . . 1,545 04/25/2035. | 1FM...........
12667F 5L 5 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2019. | Paydown et | s 190,388 | ..........223,380 | .......... 221,279 | oo 217,705 | v | s 3,574 3,574 04/25/2035. | 3FM...........
12667F MX 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 08/01/2019. | Paydown 26,158 24,924 788 08/25/2034. | 1FM...........
12667F PG 4 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2019. | Paydown 62,051 | ............62,051 | ............ 62,768 (182) 09/25/2034. | 1FM...........
12667G D2 6 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2019. | Paydown 60,656 | ............65,229 | ............ 59,678 0 08/25/2035. | 4FM...........
12667G D3 4 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2019. | Paydown JESTURTUIN R 113,937 | oo 122,528 ....110,092 0 08/25/2035. | 4FM...........
12667G FD 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2019. | Paydown 338,041 | ...cooue 338,041 | ..........340,207 (231) 05/25/2035. | 1FM...........
12667G H7 1 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2019. | Paydown 31,880 | oo 19,399 | oo 17,945 0 07/25/2035. | 4FM...........
CWARBS Inc RMBS Ser 2006-H CI 2A1B
126686 AC 8 [2.17 .| 09/16/2019. | Paydown 96,432 96,432 33,385 | ...... 33,385 | ..o 63,047 63,047 | ..o | s 96,432 | oo [ e [ e 0| e 1,682 | 11/15/2036. | 1FM...........
CWMBS Inc RMBS Ser 2005-85CB CI 2A3
12668B EH 2 |5. .| 09/01/2019. | Paydown 331,578 | ..c.oouc 401,108 | .......... 356,335 | ..cocoerine 352,328 | ..o | s 4,007 4,007 | oo | s 356,335 | .o | e (24,756) | ........ (24,756) | ....... 16,703 | 02/25/2036. | 1FM...........
CWMBS Inc RMBS Ser 2006-4CB Cl 2A6
12668B QA 4 |55 .| 09/01/2019. | Paydown et | s 17215 | ... 114,014 | .......... 104,070 | ..coovernneae 103,624 | ..o | e 446 A4B [ | e 104,070 | oo | e 13,145 | ......... 13,145 | ......... 4,699 | 04/25/2036. | 1FM...........
CWMBS Inc RMBS Ser 2006-6CB Cl 1A4
12668B RZ 8 |5.5 .| 09/01/2019. | Paydown 82,931 | oo 97,764 | ........... 83,912 | oo 82,436 | ..ovvericiinns | e 1,476 (T OTIT IR 83,912 | oo [ i (L)) I— [CLD N — 3,912 | 05/25/2036. | 1FM...........
CWHL Inc RMBS Ser 2005-27 Cl 1A3
126694 NS 3 [5.500 .. | 09/01/2019. | Paydown 1,257 | oo 1,257 | oo 1224 | oo 1,240 | oo | e 17 17 1,257 [ coeererreiiiens | vveernerinsinens | veevesineiend (U I 46 |12/25/2035. [ 3FM...........
Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 .| 09/01/2019. | Paydown 2,643 | oo 2,744 | ..o 2,701 | oo 2,717 | o [ e 0 P20 Y A TTNIS IO (T4) | s (74) | v 98 | 08/25/2035. | 4FM...........
Countrywide Home Loans RMBS Ser
12669G TD 3 |2005-6C .| 09/01/2019. | Paydown 290,484 | ........290,484 | .......... 278,951 | oo 278,951 | .ovvveeriices | e 11,533 | oo | e 11,533 [ v | e 290,484 | ....ovvvverrenen | e | s 0. 10,749 | 04/25/2035. | 2FM...........
12702*  AA 4 |CVS Lease-Bkd PTC Ser 2017 Priv PI Tr... | .. | 09/10/2019. | Redemption  100.0000 [ESTTURTSUPI RO 135,522 | .........135,522 | .......... 135,522 | covvvrviinne 135,522 | ovovvevrreries [ e (0 ORI DT 135,522 | covoveerrennns | ceververiineens | o0 | s 3,524 110/10/2039. | 2......cconnven
12714 AC 2 |3 .| 09/15/2019. | Redemption  100.0000 e | 41,184 | ... 41,184 | ... 41,184 0 A8 | i | | 0 [ 482 | 06/15/2035.
13976M AB 0 |Capital Auto Rec Asset LBASS Ser 2018-1 | .. | 08/20/2019. | Paydown .1,183,158 .1,180,801 .1,180,840 2,318 183,158 | oo [ | 0 [ 18,578 | 10/20/2020.
14041IN  FF 3 |Capital One Multi Asset ExecTr LBASS Ser|.. | 08/15/2019. | Paydown 3,535,000 3,535,000 .3,503,240 . 31,760 3,635,000 | ..o | e | o0 | s 31,344 | 06/15/2022.
14042E  4A 5 |Capital One NA SrNt 2.400% 09/05/19.... | .. | 08/05/2019. | Call ~ 100.0000........ccoorrerermrenenes | worreermmrrrmerrnerirenirns | e 16,000,000 | ..... 16,000,000 | .....15,940,960 | ... 5,991,619 7,330 | oo | v 15,998,949 | .....cccoovveinens | 1,051 | 1,051 | 352,000 | 09/05/2019.
14155% AB 6 |Cardinals Ballpark LLC SrNt 5.770% 09.. | .. [ 09/30/2019. | Redemption ~ 100.0000 e | s 541,716 | ......... 541,716 | ......... 543244 | .............. 542,645 (929) | oo | e BA1T16 | v [ v | vevvernnnenenn0 | v 31,257 | 09/30/2027. | 2......vvuvenee
Carrington Mtg Loan Tr RMBS Ser 2005-
144531 CL 2 |OPT .. | 09/25/2019. | Paydown JESTUSTUTI RO 690,294 | .......... 690,294 | .......... 584,161 | .covoovernne 615,468 | ...cooovvrriirieis | e T4.826 | .o | v L. 7. S I 690,294 | ..o | e | e 0. 15,198 | 05/25/2035. | 1FM...........
C-BASS Tr RMBS Ser 2006-SL1 Cl A2
14983A AB 5 |6.05 .. | 09/25/2019. | Paydown JESTURTUIN R 125,003 | .......... 125,003 | .ocvvrnees 17,885 | oo 23,626 | ..oovverieriines | e 107,119 | ..oo..ud 5,742 | oo 101,377 | e | v 125,003 | ovoovereernenns | e | e 0 | e 1,153 | 09/25/2036. | 1FM...........
Centex Home Equity Loan Tr RMBS Ser
152314 DP 2 |2001 .| 09/01/2019. | Paydown 38,579 38,579 38,576 | oo 38,502 | oo | v 77 Y I 38,579 | oo | e | e 0 | e 1,490 |07/25/2032. | 4FM...........
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Centex Home Equity Loan Tr RMBS Ser
152314 DQ 0 [2001 . 109/01/2019. | PaYdOWN........ovvrirrirererieiinirnnirerins [ v | e 11,279 | e 11,279 | el 11,278 | e 11,255 | | e 23 23 | e [ e 1,279 | e | e 07/25/2032. | 2FM..........
Centex Home Equity Loan Tr RMBS Ser
152314 DS 6 |2001 .| 09/01/2019. | Paydown 21,156 | oo 16,863 | i 595 | ... 15,400 | ..ocoovvnnes 868 | ..o [ e 16,268 | ..ovovvvceerveis | v 16,863 | oo | e (16,863) 07/25/2032. | 1FM...........
Centex Home Equity Loan Tr RMBS Ser
152314 EM 8 |2002 .| 09/01/2019. | Paydown 53,824 0 | e | eeereeeeni 39,101 01/25/2032. | 3FM...........
172973  P6 0 |Citicorp Mtg Secs Inc RMBS Ser 2005-1 Cl | .. | 09/01/2019. | Paydown 3,393 2 3,393 02/25/2035. | 1FM...........
172973 W5 4 |Citicorp Mtg Secs Inc RMBS Ser 2005-4 Cl | .. | 09/01/2019. | Paydown 29,276 1,039 [ | e 29,276 07/25/2035. | 1FM...........
17306U CE 6 |Citifinancial Mtg Sec Inc RMBS Ser 2004-.. | .. | 09/01/2019. | Paydown 3,328 4 3,328 04/25/2034. | 1FM...........
17307G FN 3 |R .| 09/01/2019. | Paydown 25,369 773 ....25,369 05/25/2034. | 1FM...........
17307G  H3 5 |Citigroup Mtg Loan Trust RMBS Ser 2005-8| .. | 09/01/2019. | PAYAOWN..........ccorverrrenerierierineins | eveesersersenesseesenns | oeveneees 153,302 153,302 2,369 . ..153,302 09/25/2035. | 1FM...........
17326Q AA 1 |Citigroup Mortage Ln Trust Inc RMBS Ser.. | .. | 09/01/2019. [ PaydOWN.........c...ovuerrermviriinerivenins | vererneeinneinsinerinenes | oveisniandd 42,201 | oo 42,201 (524) [ ovoveeririinies | s 42,201 09/25/2064. | 1FM...........
184496 AL 1 |Clean Harbors Inc SrNt 5.125% 06/01/2.. .. | 07/02/2019. [ Call  95.2990........cccovurrmrvrmerrees | verrreremeersmrissernenes | eee 11,435,880 12,000,000 (6,321) .12,029,143 .(29,143)] .... 06/01/2021. | 3FE...
18976G  AQ 9 |Citimortgage Alterative Ln Tr RMBS Ser.. |.. | 09/01/2019. | PaydOWN.....ccccc.covevscvssirmsinsics | wosvemssnssnesionss | covsse 153,022 199,326 1,542 174,977 (21,955) | ... 06/25/2037. | 1FM...........
20030N AZ 4 [07/01/19 o | 07/01/2019. | MAEUFIEY......ovvrverrercerrinnrierienins [ eoerirenerseesseinernes | e 3,000,000 3,000,000 | .......3,158,850 | ........... 3,010,113 | covoevvrrverres | v (10,113) [ oo [ e (10,113) 3,000,000 07/01/2019. | 1FE............
21036P AM 0 |Constellation Brands Inc Hgh Yid Corp....... .. 08/28/2019. | Call  100.3086..........ccoovrvrerieris [ errerrerirneirnrriiseinns | eveens 4,012,343 4,000,000 | .......4,120,000 | ........... 4,026,451 | ..oooooviireirnes | s [QESRE:K) | R B (19,883) [ .oovevevrrircies | e 4,006,568 | ....ooovvrriin [ e (6,568) 11/15/2019. | 2FE............
Cointmortgage Home Eq Loan Tr RMBS
21075W BF 1 [Ser1 .. | 09/01/2019. | Paydown 1,075 | oo 1,075 404 1,075 08/15/2025.
210805 CT 2 |Continental Airlines Inc LBASS EETC Ser.. | .. | 09/15/2019. | Redemption ~ 100.0000. 128 128 0 128 03/15/2020.
212015 AH 4 |Continental Resources Inc SrNt 5.000%. |..|09/12/2019.|Call ~ 100.8330........ccccoumrrmerirerers | wrerrrererveerveirsernes | oveeens 1,424,770 1,413,000 (3,857) 09/15/2022.
212168 AA 6 |Continental Wind Sr Nt 6.000% 02/28/33. | .. | 08/31/2019. | Redemption ~ 100.0000...........coov. | corerererenmeenerinerines | covveinn 718,741 718,741 0 02/28/2033.
22357@ AA 9 |Cox Tower Il PTC CTL 5.409% 01/02/40. |.. | 09/02/2019. | Redemption  100.0000 60,398 . ..60,398 0 01/02/2040.
22410@ AA 4 |Cox Enterprises Inc CTL 5.720% 06/30/2. .. | 09/30/2019. | Redemption  100.0000 287,434 287,434 287,434 0 06/30/2027.
CS First Boston Mtg Sec Corp RMBS Ser
22541Q 3y 6 |20 .| 07/01/2019. | Paydown 7,001 | oo 7,001 | e 7167 | s 7,059 | oo (58) (58) 7,001 12/25/2033. [ 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225418 TQ 1|20 . [09/01/2019. [ PAYAOWN.......cvvurierrirrirrinrinnins | cerierirererseeissinenes | everneens 196,518 196,518 (20) (20) 08/25/2034. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
22541S ZB 7 |20 . 109/01/2019. | PaydOWN........cvvurvreririririersirneirerins [ v | cvreenns 147,107 147,107 | ........151,268 | .............. 149,172 | oo (2,065) (2,085) [ .oveverinreenns | e 147107 | o | v, 09/25/2034. [ 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 5Q 7 |20 . [09/01/2019. [ PAYAOWN.......cvvnrvvrirrircirnriinrins | cevieeieeisneesessineies | eeereeeens 174,623 174,623 | ..o 161,735 | e 161,735 | oo | v 12,887 | oo | e 12,887 [ v | e 174,623 | oo | e 10/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 AX 6 |20 .| 09/01/2019. | Paydown 23,327 23,327 | cooreeern23,539 | i 23,334 | oo | s (8) [6:) S 23,327 | oo | e 02/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 EV 6 |20 . [ 08/01/2019. [ PAYAOWN.......ocvvmrvrrirrircirnrinninns | cerierieeesseesssinenes | eeereeens 104,305 104,305 | ......... 102,663 | ...ccccovvenee 102,663 | .oooovererrerinns | e 1,642 1,642 | o | e 104,305 | ovoovercireri | o 03/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 FD 5 |20 .1 09/01/2019. | Paydown 6,922 6,922 6,951 (29) (29) 6,922 02/25/2025. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 FG 8 |20 . [09/01/2019. [ PAYAOWN......ccveuvierrirerirrirrrinnins | cerierirererneeinsinenes | evereeens 117,222 117,222 | ... 119,548 | ....ccccooeee 117,188 | oo | v, 33 33 | e [ i 117,222 | oo | e 02/25/2020. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 UA 4 |20 .1 09/01/2019. | Paydown 206,201 206,201 | .........205,782 | .............. 205,623 | ..o 578 T4 T RN IO 206,201 | oo | e 07/25/2035. | 1FM...........
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CS First Boston Mtg Sec Corp RMBS Ser
225458 UL 0 |20 . 109/01/2019. | Paydown 359,924 | .......... 359,924 | ......... 353,850 | ..ccvvinnn 356,306 | ....covvreriiinns | e 3,618 3,618 | o | e 359,924 | ..o | e | e 0 [ 11,120 | 07/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 XJ 2|20 .| 09/01/2019. | Paydown 26,448 26,448 25,936 | ..covvcenrines 26,103 | .o 345 345 | s | e 26,448 | ..o [ e [ e (V1 IO 602 |07/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 XW 3 |20 . [09/01/2019. [ PAYAOWN.......cvvmvvvrirrircirnrinnins | eevverieeisseesssineies | eeerneeens 100,813 | ..ccevoeee 100,813 | wovvvrnees 99,754 | .ovvvvris 99,754 | oo | e 1,059 1,059 | e | v 100,813 | covoreeeernenns | cerverineineeiens [ e 0| e 3,342 | 07/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
2254W0 GX 7 (20 . [09/01/2019. [ PAYAOWN......oovvrrivrericireriseineiis | cevireeersersssinenienes | veeriseinns 12,158 | .o 12,158 | v 12,079 | oo 12,007 [ o | e 61 (5] I OO P 12,158 | oo | vevrerineeinenin | eeveeeienieeens (V1R I 447 | 10/25/2034. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
2254W0 NS 0 (20 .| 09/01/2019. | Paydown .40,776 40 12/25/2020.
22942M  BF 2 | Credit Suisse Mtg Capital RMBS Ser 2006- | .. | 09/01/2019. | Paydown 26,566 0 10/25/2026.
CSOLAR IV South LLC Sr Sec Nt 5.371%
22959 AA 9 |0 .| 09/30/2019. | Redemption  100.0000 275,238 275,238 | .......... 275,238 | .o 272,350 | ..o | e 2,887 2,887 | oo | e 275,238 | ..o | cerrneeeninnin | e 0. 12,549 | 09/30/2038. | 2FE............
22962 AA 8 |CTL Cap Tr Ahold CTL Ser 2014-09 4.490] .. | 09/15/2019. | Redemption ~ 100.0000..........ccour. | vorrererrrerivmrmnrerinns | corvernns 180,977 | .......... 180,977 | ccvvne 180,977 | oo 180,977 | cevveivieenee [ e 0 [ | v 180,977 | o | v | e 0 [ 5,419 | 04/15/2029. | 2.........cvvnn.
CSOLAR IV West. LLC Sr Sec Nt 3.850%
22964* AC 2 |0 . | 08/20/2019. | Redemption  100.0000 50 50 50 | . [GL4) ) N IS 729 729 TV [FURUTURRRI IUPORTORRIURTORY ISP 0| e 3,366 | 03/31/2041. | 2FE............
CSOLAR IV West. LLC Sr Sec Nt 3.850%
22964 AC 2 |0 .1 09/30/2019. | Redemption ~ 100.0000..........cccs | corrrerermreremraneirnnnns | ceereeens 196,549 | .......... 196,549 | .......... 196,549 | ..o 195,729 | cooovveveneines | cevvrerienns 820 £ ORI I 196,549 | .oooovvveineins | e [ e 0 | e 5,676 | 03/31/2041. | 2PL............
Countrywide Home Equity Ln RMBS Ser
23243N AH 12006 |.]|09/01/2019. | Paydown 38,563 38,563 0 | oeveereneernvenns | eevrverreeene 15,875 [ | 10000 22,688 | .........22,688 | ......... 1,665 |07/25/2034.
233050 AC 7 |A3 .. 1 09/01/2019. | Paydown.........cooeiiiinicniicciiens [ e | i 846,678 | ......... 846,678 (6,859) [ ..ovvericiiienis | erieeieennne846,678 | o i | e [ 28,909 | 11/10/2046.
233244  AH 5 |DOT Headquarters Il L-B Fin Tr CTL Mtg S | .. | 09/07/2019. | Redemption ~ 100.0000...........ccoe. [ verrermvemrrenerirerirns | woverenad 613,822 | .......... 613,822 ...613,822 0 [ oo | errrerinerreeB13,822 [ e | e | eevivseiieniiennn0 [ e 22,971 | 12/07/2021.
233851 AR 5 |Daimler Fin NA LLC SrNt 2.250% 07/31/.].. | 07/31/2019. | Maturity 0,000,000 0,000,000 | ....... 9,935,800 5,738 210,000,000 | .eeoucvvreerernns [ eerenineinenens | e | 225,000 | 07/31/2019.
Delta Funding Home Eq Ln Tr RMBS Ser
24763L FN 5 [199 .| 09/01/2019. | Paydown 4428 | ..o 4428 | ..o 4428 | oo 4421 | i 7 7 A428 | oo | e | e (VI IO 123 | 08/15/2030. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS .| 09/01/2019. | Paydown 2,765 | oo 2,765 | oo 2,765 | oo 2,763 | oo 2 2 2,765 | oo | ceveeerieenienin | e (U I 95 | 09/25/2033. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-2
251510 DS 9 |C . 109/01/2019. | PaydOWN........cvvuvvreririreriersireirerns | v | cvveenns 138,707 | .......... 138,707 | covueee 140,983 | ..o 138,521 | ooveiveeiees | v 186 186 | oo [ e 138,707 | o | v | e 0 [ 3,673 | 03/25/2020. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 EE 9 |C . [09/01/2019. [ PAYAOWN.......covvvvivrrirciririiisiieniins | eevieeirseiississiienes | v 18,233 | .o 18,233 | oo 17,949 | oo, 18,039 [ oo | v 194 194 | e | i 18,233 | oo | ceverieniieni | v 0 | e 760 |05/25/2035. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 EH 2 |C .| 09/01/2019. | Paydown 60,456 376 | | eerrrnnernenendB0,856 | oo [ [ 0 | 2,180 | 06/25/2035. | 2FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 ER 0 |C . [09/01/2019. [ PAYAOWN.......ocvvmrirnrirrireirerinnins | eerieriseenseesssisenes | eeereeens 102,479 946 | oo | e 102,479 | oo e [ v 0 | e 3,792 | 06/25/2035. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-4
251510 FX 6 |C .1 09/01/2019. | PaYAOWN.......vvurircrirrircerrrieninens [ everierirseenseinssnes | eererereees 13,041 [0 ORI ISP 14,200 | ..coovreerrrns 09/25/2035.
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 CI .. | 09/01/2019. | Paydown 3,907 (55) 3,907 12/25/2033.
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl| .. | 09/01/2019. | Paydown 2,031 (25) 2,031 01/25/2034.
Deutsche Mtg Sec Inc RMBS Ser 2005-
25157F AK 0 |WF1C .1 09/01/2019. [ PAYAOWN. ..o | erveeerensssississnsseninns | coerns 1,051,612 | ....... 1,051,612 | ....... 1,046,014 | ........... 1,048,639 | ..ovvvercriins | e 2,973 2,973 | oo | e 1,051,612 | oo | v | v (O] I 31,833 | 06/26/2035. | 1FM...........
25179M AP 8 |Devon Energy Corp SrNt 3.250% 05/15/2] .. | 07/27/2019. | Call  103.2871.......ovcvumvrrrmerrerirs | eorerrrerineerseeiinnines | veeens 7,746,532 | ....... 7,500,000 | ....... 7,455,600 | ........... 7,483,387 | oooovvvcerennne | e 2,676 2,676 | oo | s 7,486,083 | ...ooovvvvrrrenns | e 13,937 | oo 13,937 | ..... 417,157 | 05/15/2022. | 2FE............
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25278X AC 3 |Diamondback Energy Inc Sr Nt 4.750% 11| .. .| Tax Free EXChange.......c.coocoveennees | e | 20002..2,502,039 | .......2,480,000 | ....... 2,504,075 | ..ccoovnee 1,479,146 | ..o, (2,107) (2,107) 2,502,039 | .oovvverniens | e | 0 | s 92,931 | 11/01/2024. | 3FE............
254683 BV 6 |Discover Card Mstr Tr LBASS Ser 2016-A4| .. . | Paydown .....24,668,945 | ......... 24,752,571 | covvvrivvnvces | e 247,429 | .o | e 247,429 25,000,000 | ...ooovririinnne | e | ceveiirienenn0 | 260,625 | 03/15/2022. | 1FE............
Dryden Senior Loan Fund CLO Ser 2019-
26252 AA 6 |75A . | Paydown 120:30,000,000 | oo [ e | e 0 30,000,000 | ..oocvoereerenns | erverreerirenieens | eereeriinnneen0 [ e 431,921 | 01/15/2029. | 1FE............
Dryden Senior Loan Fund CLO Ser 2019-
26252) AC 2 |75A . | PaYAOWN. ... [ e | 225,000,000 | .......5,000,000 | ....... 5,000,000 | evouieurerrirenineins | e | e 0 5,000,000 | ..cooevverenrenn | weernerierienins | e | s 83,870 | 01/15/2029.
26860# AA 8 |EIF PioPico LLC SrSec Nt 4.170% 12/3. | .. .| Redemption ~ 100.0000. 52,979 0 D297 | e e | eeriienenn0 | 1,105 | 12/31/2041.
269330 AA 4 |Energy Efficient Equity Inc LBASS Series.. . | Paydown 22 739,639 [ oo e | vrenerneneenn0 [ 1,450 |09/20/2055.
Equity One ABS Inc RMBS Ser 2002-1 Cl
294754 AS 5 |M1 . . | Paydown 11 8,801 | ..vveererrerrrenns | cerrrrerrrenienins | eevverirenrnen0 [ e 174 | 08/25/2032. | 1FM...........
30161M AG 8 |Exelon Generation Co LLC SrNt 6.250%. |.. .| JP Morgan Securities LLC.............. (2,840) 5,152,809 | ..o | 1,124,541 | 1,124,541 | ..... 306,424 | 10/01/2039. | 2FE...
30288* AA 8 |FLNG Liquefaction 2 LLC Sr Sec Nt 4.54. | .. .| Redemption  100.0000 (U OO ISP 805,000 | ...oouvvrrrirnes | eervrreriininnins | e 0 [ s 36,547 | 03/31/2038. | 2FE............
Fedex Corp ABS PTC Ser 1995-B3
31331F AP 6 |7.580% .|Redemption  100.0000.........ccoow. | corvevrmmrrmniinnirnrrns | verreeeen 8,702 | o 46,702 | e 52,657 | coovvrerirnnns 46,714 | oo, (1) (1) [ e | e 48,702 [ oo | e | cevrreieniennn0 [ s 3,540 | 07/02/2019. | 2FE............
Fedex Corp ABS PTC Ser 1998-1A
31331F  AX 9 |6.720% . | PAYAOWN....ooiccseineieeiiens [ | e 5,384 | 5,344 | L 5,978 | oo 5,426 | oo (82) (82) 5,344 | oo | e | 0 [ 359 |07/15/2023. | 2FE............
31331F  BA 8 |Fedex Corp ABS PTC Ser 1999-1 CIA 7.6|.. . | Paydown (S1:1C N O V£ (17) (17) 559 | v e | e | 43 [01/15/2022. [ 1FE............
32051G  TC 9 |First Horizon Alt Mtg Sec Tr RMBS Ser 20. | .. | PaYAOWN.....ooviecerseieeiens [ | e 112,445 | 110 126,623 | . 118,263 | ..ovvvvvrenne 118,263 | oo [ erverieeeienieeens (1 OO PV 118,263 | .coovvvervvrccres | ceeen(5,818) | oeerrn(5,818) | v 4,355 | 09/25/2035. | 4FM...........
First Horizon Mtg PT Tr RMBS Ser 2007-
32052W AC 3 |FA . | PaYAOWN. ..o [ e | e 79,505 | 106,609 | ..o 80,505 | ..ovvrrrires 80,287 | oo 217 P 1A NI I 80,505 | ..ecvvrverrerins [ erreererenn(999) [ oviriernn(999) | v 4,918 | 08/25/2037. | 3FM...........
33812@ AA 5 |Fitch Group Inc SrNt 5.120% 08/09/21.... | .. .|Redemption  100.0000.........c.cccc. | coovrirenricnnivcrirnnins | ......6,000,000 | ......6,000,000 | ....... 6,000,000 | ........... 6,000,000 | ..ooocriiriienies [ 0 6,000,000 | ...ovvvcvieeins [ e [0 | s 307,200 |08/09/2021.]2................
GE Cap Mtg Serv Inc RMBS Ser 1999-HE2
36157R  3X 1 |Cl | PAYAOWN.....oovereeeisirneniens [ | 8,212 | 8,212 | s 6,212 | v (51 /2 OO O 0 8,212 | cveerenerrenns | cerrneerneninnnins | eevnerrennnen0 [ e 287 |07/25/2029. | 3FM...........
GE Cap Mtg Serv Inc RMBS Ser 1999-HE2
36157R  3X 1 [Cl . | Paydown 34,650 | .oovreirnnes 32,567 | .o | e (1,507) (1,507) [ ooverrevenernenes | cerereereninns 31,060 | oo [ e [ v [ i 1,435 | 07/25/2029. | 4FM...........
GE Cap Mtg Serv Inc RMBS Ser 1999-HE1
36157R D8 5 [CI . . | Paydown 25 025 [ e [ e 0 25 | e [ [0 | 1 |04/25/2029. [ 1FM...........
GMAC Mtg Corp Loan Tr RMBS Ser 2006-
361856 ER 4 |HE1 . | Paydown 38,881 | oo 38,881 | .o | e 0 [ e | v 38,881 | oo | e AAATT | L AAATT | 2,211 | 11/25/2036. | 1FM...........
GS Mortgage Securities Trust CMBS Ser
36197X AL 8 |20 . | Paydown ....784,423 ....767,868 (6,246) WTB1,621 [ [ | e [ 13,570 | 06/10/2046. | 1FM...........
GRMT Mtg Loan Tr RMBS Ser 2001-1A CI
36226M AE 3 |A5 | PAYAOWN. ..o [ e | e 17,851 | 17,851 | 17,852 | oo 17,795 [ v | e 56 56 | v | s 17,851 | oo | e | e | s 797 |07/20/2031. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F 3Q 7 |200 | PaYAOWN.....ooirvrieceriseineniens [ | cverneennnnn8,085 | ciiiin.8,085 | e, 8,084 | ..oovvieiis 8,073 | covoevceeeine [ e 12 12 8,085 | ..vvuerererrenns | cervnerrneninnens | eevnereninnens0 [ e 259 | 04/25/2034. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F 5F 9 |200 | PAYAOWN.....ooiverceeiseieniens [ | e 1,853 | e 1,653 | 1,553 | v 1,551 | oo 2 2 1,853 [ cooeereeerinens [ vvrenerinerinnns | veevereeneenn0 [ 43 | 06/25/2034. [ 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F C5 3 |200 | PaYAOWN......ovivrcnseieniene [ | e 13,849 | 113,849 | L 13,849 | oo 13,840 | .o, 9 L TR ISR 13,849 | oo | e [0 | s 459 | 11/25/2033. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F XK 7 [200 . | Paydown 1,175 1,175 426 1,601 10/25/2033. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F ZK 5 |200 | PAYAOWN. ..o | e | 43,704 | 1 43,704 | 43,704 | oo 43,704 | oo | e (1 OO ISP 43704 | i | e | 0 | s 1,197 | 11/25/2033. | 1FM...........
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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)
GS Mortgage Securities Corp RMBS Ser
36228F ZL 3 |200 . | 09/25/2019. | Paydown 1974 | o 1974 | oo 1974 | v 1,974 | oo | e 0 1,974 | oo [ | e 0 | 57 | 11/25/2033. | 1FM...........
GSAA Home Equity Tr RMBS Ser 2005-6F
362341 ES 4 |Cl .| 09/01/2019. | Paydown 6,442 | ..cccoonne. 6,442 | ..o 6,451 | oo 6,434 | ..ccoviiin. 8 8 6,442 | ..o | s | e (V1 IO 271 | 07/25/2035. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 6Q 1 [200 . [09/01/2019. [ PAYAOWN.......cvvmvvvrirrircirnrinnins | eevverieeisseesssineies | eeerneeens 131,532 | oo 131,532 | oo 130,545 | .oovevrrenne 130,857 | cvooeereeeneinies | cervreiiennd 675 (V£ T I I 131,532 | oo | e [ e 0 | e 4,183 | 06/25/2035. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 7B 3 |200 . [09/01/2019. [ PAYAOWN.......cvvmriecrirrireirnrinnins | eerierieeessessssisenes | eeereeens 127,369 | ..ccovonee 127,369 | .cooonee 122,851 | oo 124724 | oo | v 2,645 2,645 | oo | e 127,369 | oo | e [ v 0| e 5,126 | 06/25/2035. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 7Q 0 [200 . [09/01/2019. [ PAYAOWN......cocvomrivrrirrirrirnrinniine | cerierireeesneesnsinenes | evereeens 119,559 | ..ccovenee 119,559 ...113,928 2,904 WI19.859 [ e [ | vvererneneenn0 [ s 4,319 | 06/25/2035. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D DE 0 [200 .| 09/01/2019. | Paydown 227,945 227,945 | .......... 227,938 | .o 227,521 | oo | e 424 424 | i | e 227,945 | oo | e | s 0| e 8,208 | 06/25/2034. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D ND 1 [200 .1 09/01/2019. | Paydown 914 914 914 | s M3 | s 1 1 914 [ e [ e | e 0 | 27 | 08/25/2034. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D UX 9 (200 .| 09/01/2019. | Paydown 95,239 | .ocres 95,239 | oo 96,147 | .ovvvvcins 95,418 | ..covvveiciis (179) (179) | covrreereriernes | e 95,239 | oo [ e [ e 0| e 3,378 | 02/25/2035. | 1FM...........
GS Mortgage Sec Corp RMBS Ser 2006-
36297N  AC 9 [S3Cl .. | 09/25/2019. | Paydown 38,327 | v 38,327 | oo 2,871 35,456 | ..o | e 38,327 | oo [ e [ e (U1 I 19 | 05/25/2036.
369604 BF 9 |General Electric Co Sr Nt 4.125% 10/09.. | .. | 09/30/2019. | Call  96.7930.......ccccvrmuvruririnns | wornrimmricnirverirenirns | e 37,039,777 | ..... 38,267,000 | .....38,557,090 (4,900) [ .ovvnvrereriens | e 38,516,261 | ...ccovvrverrnnns ...(249,261) | ...... (249,261)| .....311,828 | 10/09/2042.
37186* AA 6 |Genesis Solar Funding LLC SrNt 5.600% |.. | 07/18/2019. | Call ~ 92.0000.........ccruvurermmmerns | errrrvermrerereeerneenines | oeees 19,749,701 | ..... 21,467,067 | .....20,393,713 1,291,384 | ...... (1,289,152) 20,393,713 .1,073,353 |..... 1,073,353 | ....(672,158) | 09/05/2038.
38218D AA 7 |Goodgreen Trust LBASS Ser 2019-1A CI A | .. | 09/15/2019. | PaydOWN..........cccoviiierinriinicniiins | coveciiienisniisiieseis | v 144,751 | ......... 144751 | ......... 145,442 (692) (692) | vvverererieies | e 144751 | oo [ e | o0 [ 1,127 | 10/15/2054.
38218G  AA 0 |Goodgreen Trust LBASS Ser 2018-1A CI A | .. | 09/15/2019. | PAYAOWN..........ovcurrerirrerirerririinns | o | eeveveriens 12,302 | oo 12,302 | oo 12,913 (611) ({3 ORI IS 12,302 | oo | e | 0 e, 10/15/2053.
39121  A* 1 |Great River Energy 1st Mtg Bd 5.810% 0. | .. | 07/01/2019. | Redemption ~ 100.0000.. .2,093,023 .2,093,023 0 2,093,023 | ...oovrenrinnins | e | erinernenneen0 | 121,605 | 07/01/2021.
391210  AH 3 |Great River Energy 1st Mtg Bd 4.478% 0. | .. | 07/01/2019. | Redemption ~ 100.0000.........cccccee | corvrerirerernrririicnines | cvvrreens 604,000 ....604,000 LV ORI PV 604,000 | ...ooovereriinin | e | eerveeiseienn0 [ 27,047 | 07/01/2030.
Greenpoint Mtg Funding Tr RMBS Ser
39539M  AA 7 |2007- .. 1 09/25/2019. | PAYAOWN.......coovvvrerireirriiniieeiiiens [ e | s 191,502 | ... 191,502 | ..coooeee 178,751 | v 178,751 | oo | s 12,751 | v | s 12,751 [ oo | e 191,502 | oo | e | e 0| e 3,355 | 06/25/2037. | 1FM...........
40573L  AS 5 |Halfmoon Parent Inc. SrNt 4.375% 10/1.. |.. | 08/28/2019. | Tax Free EXChange.........ccooevvevnee | voverneernveinerverrenes | vvves 7,487,199 | ....... 7,500,000 | ....... 7,485,825 | ........... 7,486,233 | .oovvvierirene 966 966 | ..o | e TABT,199 | oo | veverrverneni | et 0. 310,807 | 10/15/2028. | 2FE............
Harborview Mtg Loan Tr RMBS Ser 2007-4
41164y AB 7 |C .| 09/19/2019. | Paydown 266,335 266,335 | .......... 259,593 | ..o 260,071 | .ovververiiens | v 6,264 6,264 | ..oveereeeiiies | i 266,335 | v | v | s 0 | e 4,651 | 07/19/2047. | 1FM...........
419838 AA 5 |Hawaiian Airlines 1st Lien PTC Ser ACl.... |.. | 07/15/2019. | Redemption  100.0000 245,440 245440 | ......... 244,166 | ..o | cerineieeenins | e 1,274 1,274 | e | e 245,440 | ..o | e | s 0 | e 4,786 | 01/15/2026. | 1FE............
Indymac Home Eq Mtg Ln ABS Tr RMBS
43708A AD 4 [SerS .| 09/01/2019. | Paydown 579 579 574 I LS4 OTORIOINS IR 0 579 | oo [ e [ e [V I 27 | 05/25/2033. | 1FM...........
Indymac Resident ABS Tr RMBS Ser
43709B AE 9 [2006-C . [09/25/2019. [ PAYAOWN.......cvvurierirerirriinrinnine | cerierierirneeisssinnies | evereeens 490,993 | .......... 490,993 | .......... 455,280 | ...oovovnes 455,280 | ....cocvoevirnne 35,713 35,713 [ oo | e 490,993 | ..o | e | e 0| e 8,778 | 08/25/2036. | 1FM...........
Hyundai Auto Lease Sec Tr LBASS Ser
44891F AD 8 |2017 .| 07/15/2019. | PaydOwN.........cvveriiriiiiniicsiinens [ evevienisnisniesnines | v 1,103,096 | ....... 1,103,096 | ....... 1,099,834 3,066 L1103,096 | s | e [0 | 12,097 | 08/17/2020.
44919  AC 2 |1595 Express LLC SrNt 3.310% 12/31/31 | .. | 09/30/2019. | Redemption ~ 100.0000..........cccve | corerererereremmnernenes | cevreeens 325,862 | ......... 325,862 ....325,862 0 325,862 | ..ocveerreees [ e | v | i 8,090 | 12/31/2031.
IMPAC CMB Tr RMBS Ser 2005-5 Cl A2
45254N PV 3 |24 . | 09/25/2019. | Paydown 27,684 27,684 27,101 | v 27,101 | 583 583 | v | s 27,884 | ..o [ s [ e (VI IO 531 | 08/25/2035. | 1FM...........
IMPAC Secd Assets CMN Owner Tr RMBS
452547 NY 6 |Ser .1 09/01/2019. | Paydown ..11,468 ..11,468 . 11,467 .11,459 9 9 ...11,468 03/25/2034. | 1FM...........
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1 2 3 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
o} Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Dividends | Contractual | Symbol/
g Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in Received Maturity Market
CUSIP Identification Description n Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. During Year Date Indicator (a)
IMPAC Secd Assets CMN Owner Tr RMBS
452547 PM 0 |Ser | PaYAOWN. ... [ i | e 10,769 | oovvrnee. 10,769 | oo 10,769 | covvvvrires 10,756 | .ovvoreevrerinnns | cevrvrienienins 13 13 | e | e 10,789 [ e | e [ veverinninenen0 | i 307 | 08/25/2034. | 1FM...........
Indymac Home Eq Mtg Ln ABS Tr RMBS
456606 AG 7 |Ser2 | PAYAOWN....oo i [ e | ceviesissessnssisnins | cveseeeinnens 7,240 | oo 4873 | oo ATT | e 4618 | oo, 78 4,896 | ..o | e 873 | s e (4,873) | e (4,873) | e 277 | 06/25/2031. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L HT 9 |A3 . | Paydown 62,558 | ..o 62,558 | ..o 62,539 | oo 62,436 | ..ovvereriiens | e 123 123 | e [ 82,558 | i | e | 0 | s 2,285 | 04/25/2035. | 4FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L SS 9 |A8C | PAYAOWN......ovvrceisnieierinee [ e | e 74,651 | v 72,930 | v 70,426 | oo 70,164 | ..o 263 263 | | e TO426 | [ 4,225 | 4,225 | 3,375 | 07/25/2035. | 4FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L XA 2 |AR1 . | Paydown ..45,497 ..53,976 ..43,361 .42,872 489 [ . | e 83,361 [ | 2,136 | 2,136 | e 1,543 | 10/25/2035. | 1FM...........
45660N UM 5 |Residential Asset Sec Tr RMBS Ser 2003-A| .. | PAYAOWN......oireeniseieriene. [ e | e 49,576 | ............ 49,576 | ............ 46,684 | ......cocvuvn 47,492 | oo | e 2,084 2,084 | .o | 9,576 | i | e |0 | 1,860 |09/25/2033. | 5FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45661K AG 5 |AR1 . | Paydown 95,936 | ...cooouee 90,016 | ............ 62,999 | ..o 61,692 | ..o | i 1,307 1,307 | v | 82,999 | i [ 200 32,937 | .00 32,937 | 2,774 | 06/25/2036. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662B AD 1 |AR1 . | Paydown 232,625 232,625 | .......... 220,125 | oo 220,125 | .ovveveiierineis | e 12,500 | oo | s 12,500 [ .o | eerrereeenn232,625 [ i e | cerneieninenn0 [ s 5,364 | 08/25/2036. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662D AA 3 |AR2 | PAYAOWN.....ooirceriseieniens [ e | i 119,333 | oo 118,164 | ..ccooovce. 92,269 | .ovvvrerirns 92,269 | ..ovvvrerinrinens | eerreeineinenens [ | 0 [ | 092,269 [ [ 000 27,083 | .. 27,063 | e 2,678 | 11/25/2036. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662) AC 6 |R1 . . | Paydown 285,141 323,035 ...276,090 12/25/2035.
45685E  AB 2 |Voya Financial Inc Sr Nt 5.500% 07/15/... | .. LCall 109.0330....ccveieeriiiinns [ e | e 15,702,933 | ..... 14,402,000 5,397,622 | ..ccovvrerivrnes | eerene(141,554) | oo | e (141,554) | ..o 07/15/2022.
JP Morgan Mtg Tr RMBS Ser 2004-S1 CI
466247 EN 9 |1A4 | PAYAOWN..c..ooiveisrieierinee [ e | e 46,800 | ............ 46,800 | ............ 45,078 | .ovvvrrrirs 46,034 | ..o | e 766 766 | oo | errvrnrnrneeeni8,800 | oo [ [ v | 1,470 |09/25/2034. | 1FM...........
JP Morgan Mtg Tr RMBS Ser 2005-S1 Cl
466247 MU 4 |2A3 . | Paydown ..16,567 ..16,567 ..16,704 ..16,593 (26) (26) 01/25/2035. | 1FM...........
JP Morgan Mtg Tr RMBS Ser 2005-S2 CI
466247 VP 5 |4A2 | PAYAOWN. ..o [ | i 180,996 | .......... 180,996 | .......... 167,704 | ..ovvvvnne 178,994 | oo | v 2,002 2,002 | .o | e 180,996 | s | e | 0 | s 6,009 | 09/25/2020. | 4FM...........
JP Morgan Mtg Tr RMBS Ser 2005-A8 Cl
466247 YS 6 |2A6 . | Paydown 32,600 32,600 32,060 | .o 31,410 | s 836 836 | .vovreerreriinns | ceerieeniernnnn32,286 | oo | 354 | 354 | 1,054 | 11/25/2035. | 2FM...........
JP Morgan Alt Loan Tr RMBS Ser 2005-S1
46627TM AA 5 |C . | PaYdOWN. ... [ i | e 13,386 | ..coovnee. 13,397 | v 12,156 | covveverrires 10,729 | ..cooeee. 1,336 | oo 91 TA2T | v | 12,156 | i [ e 1,231 | 1,231 | 614 | 12/25/2035. | 4FM...........
JP Morgan Alt Loan Tr RMBS Ser 2005-S1
46627TM AA 5 |C . | Paydown 34,557 | oo 34,557 | oo 31,355 | o 27,674 | ........ 3,445 235 3,680 | .o | 31,355 | | 0000000 3,202 | 13,202 1,349 |12/25/2035. | 5FM...........
JP Morgan Alt Loan Tr RMBS Ser 2005-S1
46627TM AP 2 |C . | Paydown 37,090 ..37,090 ..32,611 232,811 [ e e e | 0 [ | 32,611 e | e 4479 | 4479 | 1,270 |12/25/2035. | 1FM...........
JP Morgan Alt Loan Tr RMBS Ser 2006-S1
46627TM EH 6 |C . | Paydown 26,923 27,018 21,260 | oo 21,260 | oo | e e | o0 [ | venenenn21,260 | | 2000000..5,683 | ...5,663 | e 1,106 |03/25/2036. | 1FM...........
JP Morgan Alt Loan Tr RMBS Ser 2006-S1
46627TM EH 6 |C . | Paydown 35,897 36,023 30,998 | oo 30,998 | .o | e [ | e 0 [ | 30,998 [ [ 4,899 | 4,899 | 1,474 | 03/25/2036. | 4FM...........
JP Morgan Mtg Tr RMBS Ser 2006-A7 CI
466290 AK 1 |2A2 | PaYAOWN. ... [ i | e 68,884 | ............ 65,526 | ....coou.. 46,045 | ..o 46,045 | ..o | v [ | vevvsrienn0 [ [ 46,045 | i [ 0000.22,839 | L.0l022,839 . 1,882 | 01/25/2037. | 1FM...........
JP Morgan Alt Loan Tr RMBS Ser 2006-A4
46629 AH 6 |C | PaYdOwN......oocnniciiens [ | 110,490 | .......... 112721 | e 102,313 | oo 98,476 | ...cvoevieranns | e 3,837 3,837 [ | 102,313 | i | e 877 | i 8ATT | 3,162 | 09/25/2036. | 1FM...........
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
JP Morgan Chase Comm Mtg Secs CMBS
46634G AB 7 |Ser2 .. | 09/06/2019. | Paydown e | 22,000,000 | ..... 22,000,000 | .....24,684,688 | ......... 22,423,249 | ..o | e (423,249) | oo [ s (423,249) 22,000,000 | ..ceovrererrinis | v | e 0f... 929,445 | 12/05/2027. | 1FM...........
JP Morgan Chase Comm Mtg Secs CMBS
46640 AS 6 |Ser2 .| 09/01/2019. | Paydown 82,890 | oo 82,890 | ............ 85,643 | ..ccocvevis 83,725 | ..o (834) (834) | covooeveicries [ i 82,890 | ..oovverineins [ e [ e (1 IO 939 |01/15/2046. | 1FM...........
492386 AT 4 |09/15 .| 09/18/2019. | Tax Free Exchange o e | s 12,570,501 | ..... 11,145,000 | ....13,121,432 | ......... 12,614,235 | oo | e (54,879) | oo [ e (54,879) [ .oovvvnvrrrivrinn | v 12,559,356 | ....oovvevriiens | v 11,145 | ......... 11,145 | ... 884,983 | 09/15/2031. | 2FE............
LB-UBS Comm Mtg Tr CMBS Ser 2008-C1
50180L AD 2 |CIA .| 09/11/2019. | Paydown v | s 120,100 <ern. 109,085 ...118,226 1,875 | v | e 120,100 | oo | e cevrerernnnieen0 [ s 5,030 | 04/15/2041. | 1FM...........
502413 BA 4 |L-3 Communications Corp Co Gtd Nt 4.95].. | 07/03/2019. | Tax Free Exchange 6,483,059 6,418,490 6,478,062 4,996 6,483,059 | ..oovvrceririns [ v [ 0 | 284,213 |02/15/2021. | 2FE....
Legg Mason Mtg Cap Corp LBASS Ser
52465# BP 9 |2003-C .| 09/01/2019. | Redemption  100.0000 vt | e 37599 | ......... 37599 | ......... 355,519 | .o 370,772 | oo | e 5,222 5,222 | oo | e 375,994 | oo v | v 0. 12,114 | 03/01/2023. | 1....covvvvrne
Legg Mason Mtg Cap Corp CTL 7.400%
52467@ AA 3 [12/ .. 1 09/15/2019. | Redemption  100.0000 rreeen | e 121,959 | .......... 121,959 | ..coeene 127,669 | .cccovvenne 122,930 | .o 971) (74 ) [P I 121,959 | o | v | e 0 [ 5,979 | 12/15/2021. [ 1....cvvvvinrne
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 8 |01/ ..109/15/2019. | Redemption  100.0000 37,862 | oo 37,862 | oo 39,709 | oo 38,115 | i (253) (V23K ) NN O 37,862 | o | s | e (V1 I 2,033 | 01/15/2021. |4.......coovven.
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 8 [01/ ..107/15/2019. | Redemption ~ 100.0000..........coev. [ orrrrrererneernnrinnninns | coerercens 18,749 | .o 18,749 | .o 19,663 | oo 18,874 | .o (125) ((55) ) [N IS 18,749 | oo | e | v (V10 IO 828 |01/15/2021. |4Z..............
Lehman Structured Sec Corp RMBS Ser
52518R CD 6 |2005 .. | 09/26/2019. | Paydown 9,591 | oo 11,582 | oo 5,665 | oovoerieiirnns 5,665 | v [ e 0 5,665 | ..veuerereirenes | e 3,926 | .o 3,926 | ..o 207 |09/26/2045. | 4FM...........
Long Beach Mtg Loan Tr RMBS Ser 2004-
542514 GW 8 |5C .. | 09/25/2019. | Paydown 396,923 396,923 | .......... 371,123 | oo 380,383 | ..o | e 16,541 | ovvoeeverrens | s 16,541 [ oo | e 396,923 | ..o | e | e 0 | e 7,373 | 09/25/2034. | 1FM...........
Master Seasoned Securities Tr RMBS Ser
55265W CA 9 |2 .| 09/01/2019. | Paydown 5,667 | covvvrrnens 5,667 | covvvrrnn 5,855 | cooverieriens 5,817 | o (150) (150) 5,667 | .veervrerienns | ceveerrienienins | e (VI IO 226 |08/25/2032. | 1FM...........
MASTR Alternative Loans Tr RMBS Ser
552758 AC 4 |2007 ..109/01/2019. | Paydown rreee | e 131,796 | .......... 131,796 | oo 132,136 | coovriene 131,977 | e (10) [410) ) R IS 131,967 | o | v ((NAD] - (A7) [ crvrernn 4,556 | 10/25/2036. | 2FM...........
Madison Park Funding LTD CLO Ser 2014-
55818P AL 4 |12 .| 07/22/2019. | Paydown revernnnenens | e 4,423,995 | ....... 4,423,995 | ....... 4,423,995 0 [ oo [ e 4,423,995 | ..ooveerinens [ [ e 0 ... 129,702 | 07/20/2026.
56081# AR 1 |Major League Baseball Tr Nt 3.440% 12/. |.. | 08/12/2019. | Redemption ~ 100.0000 vt | e 932,729 | .......... 932,729 ...932,729 0 . ..932,729 21,482 | 12/10/2020.
576434 2D 5 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2019. | Paydown 161,373 0 ..161,373 ..8,707 | 03/25/2036.
576434 A2 0 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2019. | Paydown 87,709 (311) 01/25/2035.
576434 J5 4 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2019. | Paydown (255) 03/25/2035.
576434 N2 6 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2019. | Paydown 1,951 04/25/2035.
576434 UH 5 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2019. | Paydown 0 08/25/2034.
576434 WD 2 |Master Asset Securitization Tr RMBS Ser.. | .. | 08/01/2019. | Paydown 6 09/25/2034.
576434 YM 0 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2019. | Paydown 1,296 | coverereivienns | v 20 [ 12/25/2034.
57643M FN 9 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2019. | Paydown L) S (U 07/25/2034.
589929 XZ 6 |Merrill Lynch Mtg Investors RMBS Ser 200 | .. | 09/01/2019. | Paydown () ORI ISR 09/25/2032.
59073@ AA 4 |Mesquite Power Priv Pl 4.640% 12/31/39. | .. | 09/30/2019. | Redemption  100.0000 (276,067) (276,067) (276,067) | ... . . 0 (276,067) VIR I 1,743 | 12/31/2039.
59166E AA 3 |Metiife Securitization Trust RMBS Ser 20... | .. | 09/01/2019. | Paydown JEOTSTUPIN RPN 102,461 | ........c. 102,461 | .......... 103,920 | oo | e | e (1,459) (1,459) [ oo | e 102,461 | covoveeneins | e [ e 0| e 1,312 | 04/25/2058.
59549W AB 9 |Mid State Tr LBASS Ser 11 CIM1 5.598%| .. | 09/15/2019. | Paydown reverennessnenenes | e 48,100 | ............ 48,100 | ............ 48,099 | ..o 48,100 | oo | e [V ORI ISP 48,100 [ ..o [ e | e 0| e 1,787 |07/15/2038.
Morgan Stanley Cap | RMBS Ser 2004-
61744C HP 4 [NC8C .. | 09/25/2019. | Paydown 389,489 | .......... 389,489 | .......... 365,146 | .....cco.ee. 371,449 | e | v 18,039 | .o [ e 18,039 | .o | v 389,489 | ... | e | e 0 [ 9,203 | 09/25/2034. | 1FM...........
Morgan Stanley Cap | CMBS Ser 2011-C1
617458 AG 9 |Cl .| 09/01/2019. | Paydown JESTUSRTIUTIN RO 513,056 | .......... 513,056 | .......... 538,001 | .covevrrrne 515,891 | .covvvriiriins . (2,835) (2,835) | oovereerreineins | e 513,056 | ..vvvrercirenes | cereeeernenineins | eeveeirienineens 0. 17,160 | 09/15/2047. | 1FM...........
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61745M  WN 9 | Morgan Stanley Cap | RMBS Ser 2004-1 Cl| .. | 09/01/2019. | Paydown 4,855 | ..o 4,855 | .............. 4,625 | oo 4,805 50 4,855 11/25/2033.
61746B DR 4 |Morgan Stanley Sr Nt Ser G 2.375% 07/2 | .. | 07/23/2019. | MAtUFitY..........corrissmsrnevrvvcviiiissssnns [ | e 10,000,000 | ..... 10,000,000 | ....... 9,970,000 | ........... 9,995,973 4,027 .10,000,000 07/23/2019.
61756U AH 4 [IQ16 .| 08/01/2019. | Paydown 8,156 30,669 22,277 | ...... 23,205 ..(928)|. ..22,2T7 12/12/2049.
Morgan Stanley BAML Tr CMBS Ser 2013-
61761Q AC 7 |C8 .1 09/01/2019. | Paydown 626,753 626,753 | .......... 647,955 | ......c....... 632,237 | oo | e (5,485) (5,485) [ ..ovvvncevrinenes | e 626,753 | ...ooorvrcriines | e | s 0. 11,255 | 12/15/2048. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762T AC 0 |C11 . [09/01/2019. [ PAYAOWN.......cveuvivrirrirriniicnnins | cerierienisniiessinnies | v 956,701 | .......... 956,701 | .......... 985,372 | ..cocvrrine 965,049 | ...ovvirierrinns | e (8,348) (8,348) [ .vvvvvereriiis | e 956,701 | ..o | cervrerirenienins | e 0. 26,719 | 08/15/2046. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
617638 AS 3 |C13 . [09/01/2019. [ PaydOWN........coouvieiieriiiinicniins | e | v 418,046 | .......... 418,046 | .......... 430,584 | ............. 421,987 | oo | e (3,941) (3941) [ oo | e 418,046 | ... | e | e 0. 10,208 | 11/15/2046. | 1FM...........
NARA Caves Lease Tr CTL 5.300%
63080# AA 5 |09/15/2 .1 09/16/2019. [ Call ~ 100.0000............. 87,608 | ..ccoouneen 87,608 | ..o 87,608 | ..ccovrvrrrns 87,608 | ..oovereeirrirens | eeereeieirenis (1 OOUPSPOPON ISVPORY 87,608 | ..o [ e [ e 0| e 3,097 | 09/15/2028. | 1.....ccvvnnvne
New Century Home Equity Ln Tr RMBS
64352V EF 4 |Ser2 .| 09/01/2019. | Paydown 307 307 307 1 1 307 11/25/2033. [ 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64828Y AQ 4 |2014- . [09/01/2019. [ PaYAOWN.......oocvvvrivrrirrerreisrireris | veverererneeissiseninenes | veeiseennsd 49,812 | ..o 49,812 | ... 51,072 | v 50,986 | ...oovorrerririns | e (1,174) (TAT4) | e | e 49,812 [ oo [ e | e 0 | e 1,231 | 05/25/2054. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
64829 AA 1 |2017- .| 09/01/2019. | Paydown 338,114 338,114 | ......... 349,645 | ... | e | e (11,530) [ oo [ e (11,530) [ oo | cerrerireenne 338,114 | oo v | e 0| e 3,410 | 02/25/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64829K BV 1 |2017- . [ 09/01/2019. [ PAYAOWN.......ocvvnivrniirrirciriniiniines | cevierieeisneeseseisnies | evereneens 154,858 | .......... 154,858 | .......... 160,732 | oo | e | e (5,874) (5,874) [ v | e 154,858 | oo | oo | e 0| e 1,498 |03/25/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830C AA 3 [2019- . [09/01/2019. [ PAYAOWN.......cvvmrvrnrirrircirnriiniins | cevrerieeisseessssineins | eeereeens 491,490 | .......... 491,490 | .......... 493,263 | ..o [ s | s (1,773) (1,773) [ e | e 491,490 | oo | cereeeieinein | e 0. 13,322 | 09/25/2057. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
64830E AC 5 |2019- . [09/01/2019. [ PAYAOWN.......oovvrrivrrircererinniineiie | vevereeersenissineninenes | avvies 1,379,622 | ... 1,379,622 | ... 1,427,609 | ..oooverieieninees | cevreeseeiissines | e [CYACL: T4 ) R DR (47,987) [ oveoevrvvireren | e 1,379,622 [ ..o v | e 0. 10,426 | 11/25/2058. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
64830E AC 5 |2019- .| 07/13/2019. | Paydown 856,542 856,542 | .......... 886,335 | ... | ceeerieninenns | ceris (29,793) (29,793) | .vereererrveins | e 856,542 | ..o | cerrneeeninnins | e 0 | e 2,677 | 11/25/2058. | 1Z..............
New Residential Mtg Ln Tr RMBS Ser
64830H AA 2 [2019- . [09/01/2019. [ PAYAOWN......ccvvmvierrirrirrernrinniine | cerierireeerneesssinenes | evereeens 171,392 | v 171,392 | oo 173,890 | cooovvevenrrrerienins | e | e (2,298) (2,298) | ..o | e 171,392 | oo e [ e (VI IO 618 | 02/25/2049. [ 1FE............
New Residential Mtg Loan RMBS Ser
64830W AD 3 (20194 . [09/01/2019. [ PAYAOWN........ovvvrivrrirrerriinnineiins | cerirerernneisninsnienes | o 74,603 | ..coooonee. 74,603 | ..cooonee. 76,795 | oo | v (2,192) (2,192) [ oo | e 74,803 | oo [ e [ e (VIR IO 435 | 12/25/2058. | 1FE............
New Residential Mtg Loan RMBS Ser
64830W AD 3 (20194 . | 08/14/2019. | Paydown 86,098 | ............ 86,098 88,628 | ... | e (2,529) (2,529) [ oo | e 86,008 | ..o e | e (V1 IO 251 | 12/25/2058. [ 1Z..............
Newmont Mining Corp Co Gtd Nt 5.875%
651639 AE 6 |0 .| 08/28/2019. | Tax Free EXChange..........ccccveevrees | cevreeineirneriinsiinenns | v 14,235,562 | ..... 13,150,000 | .....13,984,183 | ......... 13,814,439 | oo | e QAL T4 ) R DA (R A T4 ) I I 13,797,272 | oo | 438,290 | ...... 438,290 | ..... 701,744 | 04/01/2035. | 2FE............
65341K AP 1 |Nextgear Floorplan Mast Ow Tr LBASS Ser|.. | 09/15/2019. | PAYAOWN..........ccoureemrrvmnerierirneernnnes | evrrsersensesesensinns | veees 12,691,000 | ..... 12,691,000 | .....12,594,914 | ......... 12,603,514 | ..oooovereiicrs | v 87,486 87,486 | ..oocvorereciiens | e 12,691,000 [ ..ovovveeeerens | remerreererienes | veererineinend 0. 208,450 | 09/15/2021. | 1FE............
Nomura Asset Sec Corp RMBS Ser 2003-
65535V BZ 0 |A3C .1 09/01/2019. | Paydown 20,032 20,032 20,050 | coovvreirnnes 20,030 | .o 1 I S I 20,032 | oo [ e [ e (V1 IO 769 |08/25/2033. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .| 09/01/2019. | Paydown 2,036 | oo 2,036 | .oovrireen 2,036 | oo 2,035 | oo 1 1 2,036 | .o | e | e (V0 I 75 | 03/25/2034. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V DC 9 |AP2 .1 07/01/2019. | Paydown 5,659 | oo 5,659 | .o 5614 | oo 5,624 | .o | v, 35 35 5,659 | vveereereeenen | eereereeeererenes | eveeeeserrenens (V1 I 176 | 07/25/2034. | 1FM...........
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Nomura Asset Sec Corp RMBS Ser 2004-
65535V GH 5 |AP3 .| 09/01/2019. | Paydown 3,976 | .o 3,976 | .o 4,205 | oo 4164 | (187) (187) 3,976 [ v | e | e (V1 I 150 |10/25/2034.| 1FM...........
Nomura Asset Sec Corp RMBS Ser 2005-
65535V HH 4 |AP1 .| 09/01/2019. | Paydown 7430 | e, 7430 | oo 7,393 | oo 7,398 | oo | e, 32 32 TA30 | v | e | e (V1 IO 266 |02/25/2035. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2006-
65535V US 5 [AR2 || 09/25/2019. | Paydown FEOTURTRTRI Y 43513 | oo 43,513 | i 21,098 | oo 21,098 22,814 | o | s 43513 [ e [ e | eevnrrnenen0 [ 537 | 04/25/2036. | 4FM...........
666807 BA 9 |08/ .. 08/01/2019. | MAEUFIEY......ocvvvverrerieriinirirerirenis [ everieneseeiseinnines | e 7,000,000 | ....... 7,000,000 | ....... 7,931,100 T,097,128 | v | eeeeee(97128) | s | e (97,128) [ oo | e 7,000,000 | ..oocrenrrnenes | cerverinenrenin | ervverirennennd0 | 353,500 |08/01/2019. | 2FE....
682134 AC 5 | Omnicom Group Inc Nt 4.450% 08/15/20. | .. | 08/01/2019. | Call  102.2470........coccrvrrrmerrerrs | eomerrrerermeernenirseines | veeens 7,018,234 | ...... 6,864,000 | ....... 6,934,323 | ...........6,881,192 (6,103) 6,875,089 ceeeee(11,089) | ... 447,804 | 08/15/2020. | 2FE............
68389X AG 0 |Oracle Corp SrNt 5.000% 07/08/19......... .| 07/08/2019. | Maturity.............cccoouee. v | oo 33,000,000 | ..... 33,000,000 | .....32,902,750 | ......... 32,993,676 6,324 | ..o | e 33,000,000 [ ..voevrereriinns | e | e 0 |..1,650,000 | 07/08/2019. | 1FE............
PSMC Trust RMBS Ser 2018-1A Cl A3
69371V AC 1 |3.50 .| 09/01/2019. | Paydown JESTSURTUIN ERP 367,365 | .......... 367,365 | .......... 366,906 | .....cccvvne 366,894 AT1 [ e | e 367,365 | ..reurererinnes | cereeeereninnins | e 0| e 8,665 | 02/25/2048.
70069F AY 3 |Park Place Securities Inc RMBS Ser 2004- | .. | 09/25/2019. | Paydown 587,556 | .......... 587,556 | .......... 578,926 | .....ccooune 580,683 6,873 | oo [ i 587,556 | ....cvvuerveerrines [ wverierinenirens | evrrnerirennnn0 [ e 13,534 | 10/25/2034.
70069F HV 2 |Park Place Securities Inc RMBS Ser 2005- | .. | 09/25/2019. | Paydown JESTTRUIN R 778,773 778,773 721,427 4,877 726,304 | .o | 052,469 | .........52,469 | ....... 16,436 | 05/25/2035.
73019 AB 8 |PNC Equip Finc LLC LBASS Priv PI Nt Ser | .. | 09/13/2019. | Redemption ~ 100.0000 91,499 | .........91,499 | .........91,499 | ... 91,499 | ... - 0 . 91499 | i | |0 | 2,745 | 09/13/2027.
73019 AC 6 |PNC Equip Finc LLC LBASS Priv PI Nt Ser |.. | 09/13/2019. | Redemption ~ 100.0000 275,149 275,149 | ......... 275,149 | .o 275,149 | oo | e (0 OO PSR 275,149 | oo | e | 0 s 8,254 | 09/13/2027. | 1..ucvorcvrrnvns
Preferred Term Sec Ltd LBASS Mezz Nt
74040T AC 7 |PTP .| 09/23/2019. | Redemption  100.0000 54,006 54,006 | ............ 17,864 | oo 17,864 | .o | v 36,142 36,142 | ..o | s 54,006 | ....coovvrrenins [ e [ e | i 1,358 |12/23/2031. | 3FE............
7T4041E  AC 9 |Preferred Term Sec Ltd VI LBASS Mezz Nt | .. | 09/23/2019. | Paydown .(39,413) | ... 56,339 . 168,927 | e | e | 0 | s 1,711 | 03/23/2035. | 4FE....
74042C  AA 6 |Preferred Term Sec Ltd LBASS Sr Nt CI A- |.. | 09/23/2019. | Paydown 88,903 . ..750,370 20 19,923 | 03/22/2038. | 1FE............
74042E  AC 8 |Preferred Term Sec Ltd LBASS Mezz Nt Cl | .. | 09/23/2019. | Paydown 1,877 7,275 | oeverveeeens | cevveeeneeisnin | eevverienineens (VI IO 188 | 06/23/2035. | 3FE............
74042E AD 6 |Preferred Term Sec Ltd LBASS Mezz Nt Cl | .. | 07/30/2019. | Paydown 6,131 06/23/2035. | 6FE....
74042H 5 | Preferred Term Sec Ltd LBASS XIX FIt Rt.. | .. | 09/23/2019. | Paydown 333,729 333,729 | .......... 200,238 | ..coooeerreri220,049 | oo [ e 113,681 | i | i 113,681 | oo | v 333,729 | .o v 20 12/22/2035. | 1FE............
74042 AA 1 |Preferred Term Sec Ltd LBASS XXI Nt Ser | .. | 09/23/2019. | Redemption ~ 100.0000 22,112 22,112 22,112 KL T I I 22,112 | oo [ e [ e (I I 495 | 03/22/2038. | 1FE............
74042M 4 | Preferred Term Sec Ltd LBASS XXII Nt Cl. | .. | 09/23/2019. | Paydown 55,833 55,833 55,833 0 09/22/2036. | 1FE....
74042T AC 5 |Preferred Term Sec Ltd LBASS Nt CI A-2 P| .. | 09/23/2019. | Paydown 28,589 28,589 25,633 | ...... 25,633 |... . 2,957 2,957 . 12/22/2037. | 2FE...........
74042W  AB 0 |Preferred Term Sec Ltd LBASS Nt Cl A-2 P| .. | 09/23/2019. | Paydown 27,527 27,527 24,495 | ..o 29172 | e | e 6,355 6,355 | oo | s 27,527 | oo [ v [ e 0| e 1,132 | 09/23/2035. | 1FE............
Preferred Term Sec Ltd LBASS Nt CI B
74042W AC 8 |PTP .. | 09/23/2019. | Paydown JSOTURTRTRI Y 47,408 | ............ 47,408 | ............ 47,621 | oo 47,422 | .o, (14) (14) [ e | e AT,808 | .o [ s | e 0| e 2,118 | 09/23/2035. | 3FE............
Preferred Term Sec Ltd LBASS Nt CI C
74042W AD 6 |PTP .. | 09/23/2019. | Paydown 23,466 23,466 | ...oooonee. 10,532 | v 5515 | s (9,156) | ..cvne. 27,106 | oo | v 17,950 [ .ooceoeeerienes | e 23,466 | ..o [ e [ e 0 | e 1,233 |09/23/2035. | 5FE............
74043A  AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt Cl | .. | 09/23/2019. | Paydown 9,073 | oo 9,073 | oo 8,649 | .ooovreiis 8,722 | oo . 352 352 9,073 [ o | e | e (V1 IO 261 | 12/22/2036. | 1FE............
741382 AA 3 |P .. | 09/26/2019. | Paydown vt | e 145,397 | .ccovenee 145,397 83,261 | ...... 83,261 | ..o 62,136 62,136 | ..o | e 145,397 | covoveienerns | e | e 0| e 2,888 | 09/26/2034. | 3FE............
Preferred Term Sec Ltd LBASS Combo Nt
74138P AA 2 |PT .. | 09/23/2019. | Paydown 22,516 22516 | v 9,062 | oo 6,865 | .......... 2,197 | e 13,454 | oo | e 15,651 [ .ooveoeeevriirenes | veverrercniann 22,516 | oo [ [ e (VI IO 278 |09/23/2035. | 6*...............
Prime Mortgage Tr RMBS Ser 2003-2 Cl
74160M BP 6 |1A1 ..109/01/2019. | Paydown 4157 | 4157 | s 3871 | s 3,986 | .overirrerenins | s 171 17 AA57 | e [ | e (V1 I 139 [10/25/2033.| 1FM...........
74170 AA 7 |Prime Property Fd LLC SrNt Ser A 3.51.. |..| 08/22/2019. | Maturity............ccocconec. [ESTURTRTRRTURION PPN 10,500,000 | ..... 10,500,000 | .....10,500,000 | ......... 10,500,000 | ...coouerureerrres | e (U IO IO 10,500,000 [ ...covveeuereens | remereererienns | veererinenien 0. 368,550 |08/22/2019. [ 1.....ccoovvvenee
Procter & Gamble ESOP Deb Ser A
742741 AA 9 |9.360% .1 07/01/2019. | Redemption  100.0000 reverenessrenenes | e 1,669,550 | ....... 1,669,550 | ....... 2,190,146 | ........... 1,763,824 | ...ooovvvvvcns | e (94,274) | oo [ s (94,274) [ ..o | e 1,669,550 [ ...vvvuvenieens | vrerriierinens | e 0. 156,270 | 01/01/2021. | 1FE............
Provident Funding Mtg Loan Tr RMBS Ser
743873 AY T |2 . | 09/25/2019. | Paydown JRSTUTTTIUPIN EROTN 135,034 | ..coooue. 135,034 | .......... 134,865 | .oooverienne 134,925 | .o | e 109 109 | oo | v 135,034 | oo | e | s 0| e 2,827 | 05/25/2035. | 1FM...........
RB Investment Associates CTL 7.220%
74927 AA 9 |12 ..| 09/15/2019. | Redemption  100.0000 FSOTURTRTRRRI Y 45791 | oo 45791 | oo 45791 | v 45791 | e | e [0 SOOI ISR 45,791 | i | e | e [V I 2,205 | 09/15/2028. | 2.........ou.....
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RBSGC Mtg RMBS PTC Ser 2005-A Cl
749270 AW 8 |2A1 5 ..109/01/2019. | Paydown rreee | 73187 | oo 73,207 | oo 73,436 | oo T3AT4 | e | e (3) (<) ) N I TIATT | e | e 17 | e 17 | 2,730 | 04/25/2035. | 3FM...........
RCO Mortgage LLC RMBS Ser 18-VFS1 Cl
74936N  AA 1 |A1 .| 09/01/2019. | Paydown JRSSUTRIUPIN RO 792,869 | ... 792,869 | .......... 792,859 | ..o 792,853 | .ovvorieniieins | s 16 {7 ST I 792,869 12/26/2053. | 1FE............
749581 AJ 3 |Residential Funding Mtg Sec | RMBS Ser 2|.. | 09/01/2019. | Paydown 92,823 96,010 96,250 ..96,090 5 ....96,085 01/25/2037. | 4FM...........
75114R  AD 7 |Residential Accredit Loans Inc RMBS Ser.. | .. | 09/25/2019. | Paydown JESTSRUTIN RO 144725 | .......... 143,563 | .......... 104,852 | ... 104,852 |... - 0 . ..104,852 04/25/2036. | 1FM...........
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser.. | .. | 09/25/2019. | Paydown 301,568 | .......... 301,568 | .......... 258,456 | ......c....... 258,456 | ....covviirees | e A3 | e [ e 43113 [ | e 301,568 08/25/2037. | 1FM...........
Renaissance Acceptance Mtg Crp RMBS
759950 AD 0 |Ser .. | 09/25/2019. | Paydown JRSTUTIUPIN RPN 126,719 | .oooveeee 126,719 | coovoeeee 126,719 | oo 126,719 | oo [ i, (0 OO ISV 126,719 06/25/2032. | 1FM...........
Renaissance Home Equity Ln Tr RMBS
759950 DP 0 |Ser2 .| 09/01/2019. | Paydown 27,242 27,242 27,242 | oo 27,200 | oovveeeieiiens | s (1) () T 27,199 11/25/2034. [ 1FM...........
Renaissance Home Equity Ln Tr RMBS
759950 FE 3 |Ser2 .| 09/01/2019. | Paydown 3,347 . ...48,907 05/25/2035.
760761 AB 2 |Republic Services Inc Co Gtd Nt 5.500%. |.. | 09/15/2019. | Maturity...........ccccoceervcmrriverveninnins [ eoverirnnicsiicseivenns | -....55,835,000 | .....55,835,000 | .....57,176,907 | .........55,961,251 | ...cccovvvvrrivnns | eenr(126,251) | coooiriciins [ (126,251) | ..vvovvvrirnnees +er...55,835,000 09/15/2019.
760985 2G 5 |Residential Asset Mtg Prod Inc RMBS Ser. | .. | 09/25/2019. | Paydown . 0 . ....75,755 10/25/2031.
76110H 3B 3 |Residential Accredit Loans Inc RMBS Ser.. | .. | 09/01/2019. | Paydown reveernennn58,291 e . 0 . ....52,953 04/25/2035.
76110H X9 5 |Residential Accredit Loans Inc RMBS Ser.. | .. | 09/01/2019. [ PaydOWN..........cccoverrerirmrinmevnniens | corverirereneessniennnes | e 103,370 | i, 137,994 | ......... 139,849 | ........... 138,615 | .ccovirririene (14) (14) [ v | e 138,601 03/25/2035.
Residential Asset Secs Corp RMBS Ser
76110W MC 7 |200 ..109/01/2019. | Paydown 1,641 | e 1,641 | e 1,641 | o 1,637 | o . 4 4 1,641 09/25/2031. [ 1FM...........
Residential Asset Secs Corp RMBS Ser
76110W  MF 0 [200 .| 09/01/2019. | Paydown 28,750 1,882 ....15,283 09/25/2031. | 6FM...........
Residential Asset Secs Corp RMBS Ser
76110W RQ 1 [200 .| 09/01/2019. | Paydown 6,464 | ...cocoonee. 6,464 12 6,464 05/25/2033. | 1FM...........
76112B SN 1 |Residential Asset Mtg Products RMBS Ser | .. | 08/01/2019. | Paydown 50,809 50,809 (572 20 O IO 50,809 09/25/2034. [ 1FM...........
76112F AG 6 |Residential Asset Sec Tr RMBS Ser 2006-A| .. | 09/01/2019. | Paydown 38,183 41,677 0 ....29,284 06/25/2036. | 3FM...........
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A| .. | 09/01/2019. | Paydown 2,332 | oo 83,483 | ..cocooenud 51,667 | coovvrerrrnnas B1,667 | cooeeereeirieiriens | eeereeiseernenins 0 | e | eeereeereni 51,667 | .ooocveeeercenns [ s (49,334) | ........ (49,334) | ......... 2,814 | 09/25/2037. | 1FM...........
76114H AK 1 |Residential Asset Sec Tr RMBS Ser 2007-A .. | 09/01/2019. | Paydown 112,551 102,523 0 05/25/2037.
762009 BJ 6 |Residential Funding Mtg Sec | RMBS Ser 2|.. | 09/01/2019. | Paydown .87,875 ..60,603 0 06/25/2037.
762009 BJ 6 |Residential Funding Mtg Sec | RMBS Ser 2|.. | 09/01/2019. | Paydown 117,167 116,833 0 06/25/2037.
SC Commercial Mtg Pass Through CTL
78402C AA 1 [Ser2 ..109/01/2019. | Redemption  100.0000 232,512 232512 | .......... 243974 | ..o 236,066 | ....cocvrererrns | e (3,553) (IS ) N IS 232,512 | oo | e | e 0 [ 10,707 | 11/01/2026. | 2.......c.covevn.
78532 AD 5 |Sabine Mining Co Sec Nt 4.580% 02/21/3 | .. | 08/21/2019. | Redemption ~ 100.0000 500,000 500,000 | .......... 500,000 | ..coovrrrnee 500,000 | ..oovvrrerrreririens | e (0 IR ISP 500,000 | ..cveorernerrrnes | cerrreerenineinn | e 0. 22,900 |02/21/2032. | 2.....vvvneen.
Salomon Bros Mtg Sec VIl Inc RMBS Ser
79548K ZJ 0 |19 .| 09/01/2019. | Paydown 182 182 184 | s 183 | o [ e 0 183 | oo | v | s (V10 I 8 | 06/25/2028. | 1FM...........
805564 NM 9 |Saxon Asset Securities Tr RMBS Ser 2003-| .. | 09/01/2019. | Paydown .43,069 B7 [ oo [ vrrrnrneeen3136 | s [ e |0 [ 1,245 | 06/25/2032.
81441P CF 6 |Security Natl Mtg Loan Tr RMBS Ser 2005- | .. | 09/01/2019. | Paydown 119,532 393 | e | e 119,925 | [ [ e[ 4,611 | 02/25/2035.
Sequoia Mortgage Tr RMBS Ser 2007-1 Cl
81744H AD 5 |2 .1 09/01/2019. | Paydown [ESTTURTSRUIN IR 135,503 | ...ccoonee 135408 | .......... 127,637 | v 127,837 | cooovveeervernes | e (0 [N IPTR 127,637 | oo | v 7,866 | ...cconve. 7,866 | ......... 3,747 | 02/20/2047. | 1FM...........
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82454N  AA 6 |Shiloh Texas Properties Ltd CTL 6.232%. |.. | 08/15/2019. | Redemption  100.0000 387,032 387,032 | .......... 410,199 | .o 389,808 | ...coovrrrerirs . (2,776) (VL)) IR I 387,032 | v | et | e 0. 24,120 | 02/15/2020. | 1...cconvvrnnenn
82454N  AB 4 |Shiloh Texas Properties Ltd CTL Ser B...... .| 08/15/2019. | Redemption  100.0000 94,626 94,626 94,626 0 02/15/2020.
834423 AA 3 |Solvay Finance SrNt 3.400% 12/03/20.... | .. | 09/30/2019. | Call ~ 101.4231... 5,071,157 | ...... 5,000,000 | ...... 4,999,300 108 12/03/2020.
Soundview Home Eq Loan Tr RMBS Ser
83611P AP 6 |2001- .| 09/01/2019. | Paydown JESTUTRTORRORPII RN 10,575 | oo 10,575 | oo 10,704 | ..o 10,614 | .o, (39) (39) 03/25/2030. | 1FM...........
84751 LP 2 | Specialty Underw & Residen Fin RMBS Ser] .. | 09/01/2019. | Paydown 35,397 | oo 35,397 | oo 23,488 | oo 23488 | oo | 11,909 [ | i 11,909 | .o, . 02/25/2037.
863576 AC 8 |2005- .| 09/01/2019. | Paydown 22,195 22,195 22,359 22,232 2 04/25/2035.
863579 CD 8 o .| 09/01/2019. | Paydown [RTSTROROOT IO 10,146 (51) 10/25/2034.
863579 VS 4 o .| 09/01/2019. | Paydown vt | e 119,305 0 08/25/2035.
86359B JU 6 o .| 09/01/2019. | Paydown 1,146 03/25/2034.
86359B WR 8 o .| 09/01/2019. | Paydown 31,776 4 07/25/2034.
86359B XL 0 o .| 09/01/2019. | Paydown 7,225 149 08/25/2034.
86359D FQ 5 o .| 09/01/2019. | Paydown 28,140 (68) . 06/25/2035.
863590 GQ 4 ..109/01/2019. | Paydown 4,099 0 34)] ... 12/25/2034.
863610 AG 9 |Structured Adj Mtg Rt Ln RMBS Ser 2006-1| .. | 09/01/2019. | Paydown JEOTTRII PV 1,061,252 0 380,788 | .... 11/25/2036.
86363A AA 5 |2006- .. | 09/25/2019. | Paydown 63,031 50,537 01/25/2037.
TIAA Real Estate CDO Ltd CMBS Ser
87246A AE 8 |2007-C .| 09/10/2019. | Paydown 97,726 | oo 97,726 44 08/15/2039. | 1FM...........
88031R AA 6 |Tenaska Alabama Il Partners LP Sr Sec Nt | .. | 09/30/2019. | Redemption  100.0000 239,483 239,483 0 03/30/2023. | 2FE....
Thatcher Park CLO CLO Ser 2014-1A CI
883220 AL 3 |AR .| 07/22/2019. | Paydown 19,100,143 19,100,143 .9,100,143 19,100,143 0 9,100,143 | oo [ v [0 | s 259,896 | 10/20/2026.
883556 BC 5 | Thermo Fisher Scientific Inc SrNt 3.1...... .1 09/27/2019. | Call  104.3180......ccovrrrrerirerirenns [ e | o 21,385,190 | ... 20,500,000 | .....20,567,060 | ... 0,530,000 | ... - (5,226) 20,524,775 ..1,660,090 | 01/15/2023.
89054X AB 1 |Topaz Solar Farms LLC Nt 4.875% 09/30/|.. | 09/30/2019. | Redemption ~ 100.0000 s | s 427,086 | .......... 427,086 | .......... 427,086 | ..coorerrnns 427,086 | .oooovvreveriiies [ e 0 [ o | e 427,086 | ..oovvverrrienns | rvervenniieiinns | cevvernnnenenns0 | e 20,820 | 09/30/2039.
Towd Point Mortgage Tr RMBS Ser 2019-1
89177B AA 3 |C .| 09/01/2019. | Paydown 526,696 526,696 | .......... 523488 | ... | cereeeieeeenns | e 3,208 3,208 | .o | e 526,696 | ..ovorerciinies | cereerienineins | e 0. 11,487 | 03/25/2058. | 1FE............
90265E AH 3 |UDRInc Nt 3.700% 10/01/20..........cccoun... .| 09/05/2019. | Call ~ 101.7960 reveeeerensrenienes | oo 7,634,700 | ....... 7,500,000 | ...... 7,498,575 | ... 7,499,620 | .ovoovvvvvrrerres | e 144 144 | o | e, 7,499,764 | ....ocvovrvve | v 236 | oo 236 | ..... 392,158 | 10/01/2020. | 2FE............
UBS-Barclays Comm Mort Tr CMBS Ser
90270R BF 0 [2012- .| 09/01/2019. | Paydown 242,583 242,583 | .......... 231,856 3,140 12/10/2045.
907833 AH 0 |Union Pacific RR ABS PTC Ser 1999-A 7.].. | 07/02/2019. | Redemption ~ 100.0000 54,373 54,373 54,373 0 01/02/2020.
90783V AA 3 | Union Pacific RR ABS PTC Ser 2005-1 5. |.. | 07/02/2019. | Redemption  100.0000 2,966 | ...ccooonne. 2,966 | ...ccooonne. 2,945 8 01/02/2029.
90931V AA 4 |United Air Lines PTC Ser 2018-1 A 3.70.. |.. | 09/01/2019. | Redemption  100.0000 0 09/01/2031.
90932N  AA 1 |United Airlines LBASS PTC Ser 2018-1 Cl. | .. | 09/01/2019. | Redemption ~ 100.0000.. 0 03/01/2026.
91736# AA 4 |United States of America BIA CTL GSA Gtd| .. | 09/15/2019. | Redemption  100.0000 [ESTTRTRRIN RO 463,761 | .......... 463,761 | .......... 460,546 | .............. 462,788 | ....ovververene . 974 74 | oo | e 463,767 | .o | cerrneeerineins | eevverienieeens 0. 26,574 | 03/15/2024. | 1...oonvvvnnenn
91736# AB 2 |United States of America BIA CTL GSA Gtd| .. | 09/15/2019. | Redemption ~ 100.0000 66,968 0 186,988 | s | e | 0 | s 4,018 | 03/15/2024.
917404 AA 8 |United States of America BIA-2 CTL Alber. |.. | 09/15/2019. | Redemption ~ 100.0000 vernnn.535,734 0 ..535,734 10/15/2025.
91741@ AA 9 |US Govt Ft Collins Tr GSA CTL APHIS Ls. |.. [ 09/15/2019. | Redemption  100.0000 v | s 194,491 0 . ..194,491 12/15/2026. | 1.
91821*  AA 4 |Veteran Affairs Crown Point CTL Ls Fin T.. | .. | 09/15/2019. | Redemption  100.0000 JESTURURTUIN IR 152,430 (U [N DT 152,430 | oo | e | v 0 | e 5,713 | 07/15/2031. | 1.cvvvrcvrrnens
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VA Wash Diener Bldg US Gov CTL Nt
91849@ AB 8 [4.17 .| 09/15/2019. | Redemption  100.0000 57,665 57,665 57,665 (V1 STRTORIROROT ISP 57,665 | ..oooveevirririns | v [RTSTRRTRN | I IO 1,604 |04/15/2032.
92553P AD 4 |Viacom Inc Nt 5.625% 09/15/19............... .| 09/15/2019. | Maturity.............cocverece reveneeeenerenienes | e 5,000,000 | ....... 5,000,000 | ...... 5,096,900 (8,648) 5,000,000 20 281,250 | 09/15/2019.
92837B  AB 7 |Visio RMBS Ser 2019-1 CIA1 3.572% 06/|.. | 09/01/2019. | Paydown 255,587 255587 | .......... 257,774 (2,186) [ ..ovevvecererici | i 255,587 | v | eereeeineninein | e 0| e 2,217 | 06/25/2054.
92851@ AA 3 |Vivendi SPC TrCTL 6.630% 04/15/22..... .| 09/15/2019. | Redemption  100.0000 57,463 57,463 57,463 [V PRSPPI ISP 57,463 | oo [ v [ e 0| e 2,541 | 04/15/2022. | 2................
Washington Mutual Mtg RMBS Ser 2003-
92922F EB 0 |AR10 .| 09/01/2019. | Paydown 200,942 200,942 | .......... 197,975 | oo 199,198 | .oooveeviriviiiens | v 1,745 1745 | o | e 200,942 | oo | v | s 0 | 5,941 | 10/25/2033. | 1FM...........
Washington Mutual Mtg RMBS Ser 2004-
92922F RF 7 |CB1 .| 09/01/2019. | Paydown 23,101 23,101 22,061 | ...... 22,698 | ..oovverirriieis | s 403 403 [ e | e 23,101 | oo [ e | e (V1 IO 806 |06/25/2034. | 1FM...........
Washington Mutual Mtg RMBS Ser 2007-
92926U AD 3 |HY2 .| 09/01/2019. | Paydown JESTSURTUIN ERP 11479 | .......... 114794 | .......... 108,505 | ..ocovvrenne 108,505 | .ooouveurereries [ erereeeereeineens (0 OO PV 108,505 | .oovvereererins | v 6,290 | oot 6,290 | ......... 3,178 | 11/25/2036. | 1FM...........
Washington Mtg PTC RMBS Ser 2007-HY3
933634 AJ 6 |Cl .| 09/01/2019. | Paydown [ESTUUIN RO 447,078 | .......... 453,622 ...377,398 0 | orvveeeereeees | erieeriesnen 377,398 | i | ......69,680 | ........69,680 | ....... 12,365 | 03/25/2037. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363P AA 8 |AR14 .| 09/01/2019. | Paydown 21,134 22,939 21,048 | oo 21,048 | oo | e 0 | v | eevrerereeinn 21,048 | oo [ e 85 | s 85 | .. 567 | 11/25/2036. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
939336 2H 5 |Ser20 .| 09/01/2019. | Paydown 206,983 206,983 | .......... 208,439 | ..cocovvrnnee 206,801 | ..ovverrieriines | e 182 182 | oo | v 206,983 | ..o | e | e 0| e 6,786 | 03/25/2035. | 3FM...........
Washington Mutual MSC Mtg PT RMBS
939336 2U 6 |Ser20 .| 09/01/2019. | Paydown FEVOURTRTNRO N 12,264 21,941 22,133 | ... 22,016 | .ooveeiiiinns | s 4) [ N I 22,012 | v | e (9,748) | ... (9,748) | ovvvven 802 |03/25/2035. | 4FM...........
Washington Mutual MSC Mtg PT RMBS
939336 3H 4 |Ser20 .| 09/01/2019. | Paydown et | s 353,899 | ......... 410,342 | .......... 410,032 | ..ooocvennes 410,032 | oo | e (U TR ISR 410,032 | .o | e (56,134) | ........ (56,134) | ....... 14,682 | 04/25/2035. | 4FM...........
Washington Mutual MSC Mtg PT RMBS
939336 4Y 6 |Ser20 .| 09/01/2019. | Paydown 299,263 296,954 | .......... 294,601 | oo 294,601 | ..oovereererinees | v (1 RO ISV 294,601 | ..ovoorercrrees | e 4,661 | .....ouc.. 4,661 | ... 12,087 | 05/25/2035. | 3FM...........
Washington Mutual MSC Mtg PT RMBS
939336 6F 5 |Ser20 .. | 09/01/2019. | Paydown 265,642 286,468 | .......... 287,450 | ....occvenee 281,375 | v | s 5,619 5,619 | ooveerereerienis | cerveriieenns 286,994 | ..o | e (21,353) | ........ (21,353) | ....... 11,691 | 06/25/2035. | 3FM...........
Washington Mutual MSC Mtg PT RMBS
939336 6U 2 |Ser20 .| 09/01/2019. | Paydown JESTUTRTORRORPITR RN VENET — 113,666 | .......... 113,968 | ..vvvvvrenne 112,077 | oo | v 1,516 1,516 [ oo | e 113,593 | oo | e (39,836) | ........ (39,836) | ......... 4,570 | 06/25/2035. | 3FM...........
Washington Mutual Alt Ln Tr RMBS Ser
939344 AR 8 |200 .| 09/01/2019. | Paydown 67,841 86,593 68,151 | ovvvvcri 67,332 | oo . 819 819 | e | s 68,151 | .oeeveererernes [ e (310) | covvverers (310) | veovveee 2,932 | 05/25/2036. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
93934F BQ 4 |Ser20 .| 09/01/2019. | Paydown 62,650 | ............ 65,732 | oo 58,496 | ....ccocons 58,217 | oo . 279 279 | oo | e 58,496 | ..o | s 4,153 | oo 4,153 | oo 2,713 | 08/25/2035. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
93934F CM 2 |Ser20 .| 09/01/2019. | Paydown ISR RN 13,322 | i 14,275 | oo 14,391 | oo 13,931 [ oo | e 406 10 I ISR 14,337 | oo | e (1,015) | ocvvnees [GRVAE) ] — 612 | 10/25/2035. | 3FM...........
Washington Mutual MSC Mtg PT RMBS
93934F HW 5 |Ser20 .| 09/01/2019. | Paydown OISR N 16,181 | oo 38,013 | v 37,508 | oo 37,605 | ..o . 2 2 | e | e 37,607 | .oovvenrerenns [ s (21,426) | ........ (21,426) | .....ccnne 513 | 01/25/2036. | 4FM...........
Washington Mutual MSC Mtg PT RMBS
93934F KZ 4 |Ser20 .| 09/01/2019. | Paydown 83,575 | oo 132,476 | ..coonee. 110,916 | coovvvrvrenne 108,269 | ..oovcernrrcrrens | crvrernnes 2,646 2,646 | .o | e 110,916 | covoveeerirennns | o (27,340) | ........ (27,340) | ......... 5,463 | 02/25/2036. | 1FM...........
Washington Mutual Alt Ln Tr RMBS Ser
939356 AG 4 |200 .| 09/01/2019. | Paydown 25,097 26,750 25814 | ...... 25,279 | oo . 525 L2 T R IR 25,804 | ..o [ e (707) | covoerires (707) | ..ov.... 1,497 | 11/25/2034. | 1FM...........
Washington Mutual Alt Ln Tr RMBS Ser
93935H AJ 6 [200 .| 09/01/2019. | Paydown 67,691 | .oovvrnee. 67,691 38,637 | ...... 38,637 | oo 29,053 29,053 | cooevererireeeinns | s 67,691 | oo | e | e (V1 I 984 | 09/25/2036. | 1FM...........
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 ..| 09/01/2019. | Redemption ~ 100.0000 ISR N 18,024 | ............ 18,024 | ...ccooeee. 18,024 | ..coovvvenneen. 18,024 | ..o | e (1 USRI ISP 18,024 | oo | e | e 0 | e 799 | 08/01/2027. | 2......coovenee
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Wells Fargo Bank Northwest NA CTL
94978%# AU 1 |[MWRAL .| 09/15/2019. | Redemption ~ 100.0000 85,517 | ovvrvenns 85,517 | covvrrrnd 89,535 | .ccovvcrirs 87,768 (2,251) (2,251) [ ooverreineiieins | e 85,517 | coovvrvvererveines | cervverennniienn | wovriennninennnd [ e 4,374 1 05/15/2032. | 1...ovvvvvevn
Wells Fargo Bank Northwest NA CTL CVS
949784 AX 5 |Co .1 09/10/2019. | Redemption  100.0000 27,515 27,515 27515 | oo 27,515 | e [ e (V1 STTORRORIOI ISR 27,515 | e | e | e [ 1,233 [10/10/2024. | 2................
94978# BC 0 |Wells Fargo Bank Northwest NA CTL 6.59| .. | 09/01/2019. | Redemption  100.0000 206,828 206,828 | .......... 206,828 | ......coo..... 206,828 | ....ovoevirririns | e (0 ORI ISV 206,828 | ....oovvreriinns | e | o0 [ 9,103 | 11/01/2022. | 2................
Wells Fargo Home Equity Tr RMBS Ser
94980G AK 7 |2004 . [09/01/2019. [ PaYdOWN.......cocvvvrivrerirrirriiirineins | verirerernneisnissiienes | o 13,201 | v 13,201 | v 12,893 | oo 12,976 225 <3 T B 13,201 | voveeeeeereeeres | evereeeerienniees | evverieerienniend0 | s 444 | 04/25/2034. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94981 AJ 7 |2 . 107/0172019. | PaydOWN........covrvrireeererieisinirerins [ v | e 18,700 | ..ovevnee. 18,700 | .ovvvuvnee 16,100 | oovovvrrirees 17,089 | .o | s 1,611 1611 [ e | e 18,700 | oo | e [ eevriisieennd0 | s 513 | 10/25/2035. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94982B AC 4 |2 .| 09/01/2019. | Paydown 55,384 | ..o 55,384 | ..o 57,063 | oo 56,908 | ..ovvrerirriiens | e (1,524) (1,524) | v | e 55,384 | ...cveerinninns [ e [ v [ 1,771 | 06/25/2035. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94982F AE 1 |2 . [09/01/2019. [ PAYAOWN.......ocvvmrirnrirrireireriniins | cevieriseissessssinenes | eeereeens 132,885 | .......... 132,885 | .......... 132,678 | oo 132,520 | coovvvveerenreens | e 366 366 [ oo | e 132,885 | oo | ceverieriineens | cenrriinniinend0 | s 4,652 | 04/25/2035. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94982G AC 3 |2 .| 09/01/2019. | Paydown 26,134 26,134 26,526 | ... 26,293 (159) (159) 05/25/2035. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
949838 AM 1 |2 .| 09/01/2019. | Paydown 283,640 283,640 10269,635 | oo 272,781 [ s | e 10,859 | s | 10,859 [ ..o | errerreereee283,640 [ o | e | cevreriinieenn0 [ 10,843 | 04/25/2036.
969284 AC 7 |William Blair CTL CTL PTC Ser 2004-1 7. |..|09/25/2019. |[Redemption ~ 100.0000..........cocce. | orrerrerremmemerncennns | ovvirenes 126,630 | .......... 126,630 ....142,619 (2,138) (2,138) [ v | errrrerreenend 128,630 [ oo [ | 0 [ 6,692 | 01/25/2020.
96928* EA 1 | William Blair CTL CTL PTC Ser 2011-G 6 |.. | 09/15/2019. | Redemption  100.0000 38,467 | ..ccovenee 38,467 38,467 | oo 38467 [ e | e 0 | e | e 38487 [ | e | vvreierineenen0 | s 1,645 |01/15/2032. | 2.....ccovvvenee
98212B AD 5 |WPXEnergy Inc SrNt 6.000% 01/15/22.. |.. | 09/24/2019. | Redemption ~ 101.7500.........ccccve | voverreervrrserverirenes | vevenes 2,543,750 | ....... 2,500,000 | ...... 2,635,000 ..(17,798) 2,543,750 | oo | cerrerrnerneni | cevinernernenns0 | 253,750 | 01/15/2022. | 3FE...
988498 AF 8 |Yum Brands Inc SrNt 5.300% 09/15/19... | .. | 09/15/2019. | MALUFItY.........coverrirrremerrerireeineins [ e | e 19,000,000 | ..... 19,000,000 | .....19,158,490 (14149) | | 19,000,000 ..1,007,000 | 09/15/2019. | 4FE...
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31 7...|.. | 07/25/2019. | Redemption  100.0000 224,505 224,505 | ......... 224,505 | ..o 224,505 | oo [ s (0 PO ISV 224,505 | ...oovvverires | e | o0 [ 16,474 | 12/23/2022. | 2........ccoun...
Air Canada LBASS EETC Ser 2017-1AA
00908P AA 5|33 07/15/2019. | Redemption ~ 100.0000...........ccov. [ vorrerrivmnirnrirenirns | v 166,400 | .......... 166,400 | .......... 166,400 | ..ooovvrnne 166,400 | ..oocvveririrerinns | e (0 TR ISP 166,400 | .oooveerivenien | crrriveriinni | cveriiniiieennd0 | s 5,491 | 01/15/2030. | 1FE............
Air Canada LBASS PTT Ser 2017-1A
00908P AB 3 |3.550 07/15/2019. | Redemption ~ 100.0000..........ccco. [ vorervrnmvemiimeriveirns | v 128,000 | .......... 128,000 | .......... 128,000 | ..ccovvrrneae 128,000 | .o [, (V1 OO ISR 128,000 | oo [ vrrverrniveienns | v [ e 4,544 1 01/15/2030. | 1FE............
07317Q AF 2 |Baytex Energy Corp Nt 5.125% 06/01/21. 09/24/2019. | BMO Capital Markets COrp.........c... | oveverererneernveernnrines | vveens 9,009,000 | ....... 9,100,000 | ....... 8,974,875 | ........... 9,048,371 | oo | e 14,807 | ovvoveirvens | s 14,807 9,063,178 | ..ovvvvcrrvrene | e (54,178) | .......(54,178) | ..... 379,478 | 06/01/2021. | 4FE............
65334H AK 8 [NexenInc SrNt 6.200% 07/30/19............ o+ | 07/30/2019. | MAEUIEY. ......cvvveerereieeniierierineins [ e | e 12,500,000 | ..... 12,500,000 | .....13,870,813 | .........12,616,168 | ....cccoevrreruere | wereee(116,168) | cooririiicrns [ v (116,168) | ....oocvvvnernens .12,500,000 07/30/2019. | 1FE..
00105D AF 2 |AES Gener SA Jr Sb Nt 7.125% 03/26/79 | D | 07/31/2019. | Direct 242,438 225,000 | .......... 224,883 17 03/26/2079. | 3FE...
06849U AC 9 |Barrick Australia Finance Gtd Nt 4.950..... 07/15/2019. | Call  101.2599.........covverrrereeres [ v | 68,856,719 | ..... 68,000,000 | .....66,935,430 | .........67,862,153 | ....ccccoomvrvvrne | correeen TOAT | s | s 70,417 | s 01/15/2020. | 2FE............
11042T AA 1 |British Airways Plc EETC 3.800% 09/201.. | C | 09/20/2019. | Redemption  100.0000 50,982 | ..ccoos 50,982 | .....cco... 50,982 0 06/20/2031. | 1FE............
CSN Resources SA Sr Nt 7.625%
12644V AC 2 |04/17/26 07/03/2019. | DIFECL........cvveeernrrerirneereeiseiseriens [ eoreeirseessssisessenies | eeseesa 497,613 | ..ccovonn 470,000 | .......... AB3,768 | ....ooevreeeirerienins [ e | e 153 LK T TN ISR 463,921 04/17/2026. | 4FE............
Cosan Luxembourg SA SrNt 7.000%
22112E AC 2 |01/20 09/11/2019. | Direct 218,800 200,000 | .......... 196,326 | ..ooovvvrenne 196,991 | oo | e 199 199 | oo | v 197,190 01/20/2027. | 3FE............
22113A  AA 3 |Cosan Ltd SrNt 5.950% 09/20/24............ 08/01/2019. | Call  101.2500........cvrvmerirererecen [ eorerinririniireniiienies | i 632,813 | .......... 625,000 | .......... 625,000 | ....cccooonen 625,000 | ..o | e (0 ORI ISV 625,000 09/20/2024. | 3FE............
Deutsche Telekom Co Gtd Nt 6.000%
25156P AN 3 |07/0 C | 07/08/2019. [ MALUMIY.......ooovereierrecireiierineiine | cerereeiinsiseiseniienes | eevea 4,800,000 | ....... 4,800,000 | ....... 5,157,840 | ..ccovvnc 4,823,698 | ...coovvirirrnens | s (23,698) (23,698) [ ..o | e 4,800,000 07/08/2019. | 2FE............
31772D AD 4 |QNB Finansbank AS / Turkey SrNt 6.875|D | 08/05/2019. | Direct 225,225 220,000 | .......... 219,256 47 219,304 09/07/2024. | 4FE...
35177P AT 4 |France Telecom SrNt 5.375% 07/08/19... [ C| 07/08/2019. | MAUIY..........evvervrerrrererneerrriniins | soerreersensesesensinns | veees 12,000,000 | ..... 12,000,000 | .....11,938,560 1,995,940 4,060 +erene. 12,000,000 07/08/2019. | 2FE...
44963L AA 4 |IHS Netherlands Holdco SrNt 9.500% 10 [D| 09/18/2019. | Call  102.3750.......ccccouvrmrermivnne | vorernrvrenvinerverirenes | v 1,433,250 | ....... 1,400,000 | ...... 1,403,500 | ........... 1,401,793 ((C1G1C) [T R 1,401,124 10/27/2021. | 4FE............
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KazMunayGas National Co Sr Nt 6.375%
48667Q AS 4 |1 D| 09/04/2019. | Direct 289,800 225,000 ....222,761 17 2222796 | .coovvviviniees | er..87,004 | ........67,004 | ....... 12,431 | 10/24/2048. | 2FE..
697660 AB 4 |Pampa Energia SA SrNt 9.125% 04/15/29 D | 07/15/2019. | DIfECE.........courvemererererermrirneereriens [ eoreeerneeisnerserienins | eenernn 310,265 | .......... 310,000 ....305,192 0 . ..305,192 [ ..o | weeenn8,073 | 15,078 | e, 266 | 04/15/2029. | 4FE...
71647N  AM 1 |Petrobras Global Finance SrNt 6.250%... | D | 09/18/2019. | Taxable EXChange..........cccocevrvrves [ v | v 419173 | oo 250,000 255,375 {(C 14 [N ISR 254,655 | .....cccovvvennnn | ... 164,517 | 1164517 | ... 15,668 | 03/17/2024. | 3FE............
71647N  AS 8 |Petrobras Global Finance Sr Nt 7.375%... | D | 09/18/2019. | Taxable Exchange.... 2,823,062 1,575,000 .1,699,696 (7,868) 1,678,883 | | 1,144,179 | .1,144,179 | .. 135,838 | 01/17/2027. | 3FE...
71647N  AY 5 |Petrobras Global Finance SrNt 5.999%... | D | 09/18/2019. | Taxable Exchange.... 287,328 200,000 0 200,000 |..cocovvvrrvrrriees | 87,328 | .........87,328 | ... 13,698 | 01/27/2028. | 3FE...
71647TN  BF 5 |Petrobras Global Finance SrNt 5.093%... | D | 09/18/2019. | Direct 2,153 | e 2,153 0 3,860 | .oovvverrevns [ eereeene(1,707) | e (1,707) | e 01/15/2030. | 3FE............
Suzano Austria GMBH Sr Nt 6.000%
86964W AC 6 [01/15 D| 08/14/2019. | Tax Free EXChange.........ccvvvvviveies | vrvvvereriveriseneireninns | crvverins 596,987 | ......... 575,000 597,925 (LK) N N 596,987 01/15/2029.
87938W AH 6 |Telefonica Emisionies SAU Gtd Nt 5.877. | C | 07/15/2019. | MAtUNity........c.covvverrvrrerererenrriniiinnns [ ceverrrnerinenirseesnens | 203,000,000 | ......3,000,000 | .......3,164,580 | ...........3,011,153 | .oovvevrrvvrines | eereeen(11183) [ [ (11,153) 3,000,000 07/15/2019.
G24524 AL 7 |Country Garden Holdings Co 1st Lien 7... |D|07/18/2019. | Direct (3,850) ..604,668 03/09/2020.
K7802# AP 4 |Royal Greenland A/S Sr Nt 7.100% 08/26 | C | 08/26/2019. | Maturity............cc........ 0 .10,000,000 08/26/2019.
L7272@ AC 5 |Oriflame Cosmetics Global SA Sr Nt Ser C D | 08/06/2019. [ Call  100.0000... 5,000,000 5,000,000 5,000,000 0 5,000,000 07/13/2021.
L7272@ AD 3 |Oriflame Cosmetics Global SA Sr Nt Ser D D | 08/06/2019. [ Call  100.000! 5,000,000 | .....15,000,000 | .....15,000,000 0 .15,000,000 07/13/2023.
L7272@ AG 6 |Oriflame Cosmetics Global SA Sr Nt Ser C [ D | 08/06/2019. [ Call  100.0000... 30,000,000 30,000,000 | .....30,000,000 0 30,000,000 04/20/2020.
L8038* AA 4 |SBM Baleia Priv PINt 5.500% 09/15/27... | C| 09/16/2019. | Redemption  100.0000. 275,200 275,200 ....275,200 0 ..275,200 09/15/2027.
NO1008 AB 2 |AES Andrs/Dmcn Pwr/ltabo SrNt 7.950% (D | 09/24/2019. | Direct 265,500 250,000 267,500 (1,626) ..262,267 17,391 | 05/11/2026.
N6777# AG 4 |Overseas Assistance Fin BV SrNt 5.000. | D | 09/30/2019. | Redemption  100.0000 2,934,167 2,934,167 3,001,943 | ........2,965,824 | .o | eerend(B1,857) | e | e (31,657) 2,934,167 | oo | verreriineenens | ervnernerinenn0 | 116,055 | 03/30/2024.
Mexichem SAB DE CV Sr Nt 5.875%
P57908 AF 5 |09/117/ D| 09/11/2019. | Direct 534,375 500,000 502,000 | ..ccce0ree501,923 | oo (23) (V%) [OOSR 501,900 | ..coovvvrrvrrvens | e 32,475 | ... 32,475 | e 29,049 | 09/17/2044. | 2FE............
R8047# AA 3 |Solveig Gas Norway AS Priv P 4.000% 1 | D | 08/08/2019. | Redemption  100.0000................ 36,597,800 36,597,800 | .....36,597,800 | .........36,597,800 |.......ccoieunis | criisiiiiniiniis (01 IS [ 36,597,800 [ ..oocivrnririn | e | o0 | s 886,480 | 12/30/2027. | 2FE............
3899999. Total - Bonds - Industrial and MiSCEllaNEOUS...........cuuiiviiiiiiiiis o ...827,143,478 |...815,447,011 |...832,176,226 | .......776,856,738 | .......... 2,703 | ......... 81,888 |..1,301,969 | ...... (1,217,378) 0 823,087,980 35,358,243 XXX XXX
Bonds - Hybrid Securities
787048 AB 3 |Saguaro Issuer Tr ABS Principal Units....... .. | 07/24/2019. | Taxable Exchange...........cccccoevurn 2,968,560 3,570,000 596,726 | ..ovverrrnnD9B,726 | oo | s (U OO IS 596,726 |.....ccccooovuinnn | 2,371,835 [....2,371,835 | .ccocvviinnn 07/24/2019.
787048 AC 1 |Saguaro Issuer Tr ABS Principal Units....... .. | 08/30/2019. | Taxable Exchange.... 3,931,200 4,641,000 .1,400,654 0 ...1,400,654 ... | 08/30/2019.
787048 AE 7 |Saguaro Issuer Tr ABS Principal Units....... .. | 08/30/2019. | Taxable Exchange.... 1,793,400 2,499,000 0 687,225 ....| 08/30/2019.
787048 AL 1 |Saguaro Issuer Tr ABS Principal Units....... .. | 07/31/2019. | Taxable Exchange.... 3,665,970 3,927,000 0 ..662,092 .1 07/31/2019.
787048 AM 9 |Saguaro Issuer Tr ABS Principal Units....... .. | 08/30/2019. | Taxable Exchange. 1,441,850 | .....12,138,000 0 ,221,568 08/30/2019.
4899999. Total - Bonds - Hybrid Securities... 23,800,980 26,775,000 | ......4,568,265 | ..........4,568,265 | ... | a0 | il {1 I 0 ...4,568,265 XXX
Bonds - Parent, Subsidiaries and Affiliates
63873@ AE 0 |Nationwide Advantage Mtg Nt 5.570% 11/| . ‘ 08/22/2019. | Redemption 100.0000. .3,571,428 .3,571,428 0 3571428 | ..o | | s [ 152,512 | 11/16/2019. [ 1.
5599999. Total - Bonds - Parent, Subsidiaries and Affiliates...........couuiiiis v 3,571,428 3,571,428 | .....3,571,428 | .........3,571,428 | ..ccooccoeen0 | ciiiinnn0 [ 0 0 3,571,428 | ..ovviien0 |0 | 0 [ 152,512 XXX
Bonds - Bank Loans
000000 00 O |Kellermeyer Building Svcs 1st Lien Term... | .. | 09/30/2019. | Redemption ~ 100.0000. 22 2,712 10/29/2021.
000000 00 O |Kellermeyer Building Svcs 1st Lien Term... |.. | 07/01/2019. | Redemption ~ 100.0000 1 89 10/29/2021.
000000 00 0 |Visual Edge Technology Inc Term Ln Nt 4..|.. | 09/30/2019. | Redemption  100.0000. 166 [ .o | e 10,833 08/31/2022.
000000 00 0O |Visual Edge Technology Inc Delayed Draw | .. | 09/30/2019. | Redemption ~ 100.0000 0 9,824 08/31/2022.
000000 00 O |Planview First Lient Term Ln Nt 1 7.29..... .. | 09/30/2019. | Redemption ~ 100.0000 0 749 01/27/2023.
000000 00 0 |TUBidco Inc (TaskUS) TermLn Nt 1 6.1. | .. | 09/25/2019. | Redemption ~ 100.0000, 1,456,619 1,456,619 1,427,487 27,918 10/01/2023.
000000 00 O |Centric Brands Inc 1st Lien Term Ln Nt 4... | .. | 09/30/2019. | Redemption ~ 100.0000 25,000 25,000 24,562 438 10/29/2023.
SecurAmerica LLC Delayed Draw Term Ln
000000 00 O |#2 .| 09/30/2019. | Redemption  100.0000 162 162 LTV TSRO IV 2 2 162 | v | e | 0 | e, 12/19/2023. | 2FE...........
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000000 00 Ultimus Group Midco LLC 1st Lien Term Ln|.. | 09/30/2019. | Tax Free Exchange 257,853 257,853 | ..iiin257,853 | oo | e | e (0 RO DTN LY R T RS ISR 02/01/2024.
000000 00 0 |Sovos LLC Delayed Draw Term LnNt1 6.|.. | 07/31/2019. | Tax Free Exchange. 58,304 58,893 1 L [N [ 58,304 | .ovvveieiirnns s 04/29/2024.
000000 00 O |Ferraro Fine Foods Corp Incremental Term | .. | 09/30/2019. | Redemption ~ 100.0000 300 4 300 05/09/2024.
000000 00 O |Ferraro Fine Foods Corp Term Ln #2 Nt 1. |.. | 09/30/2019. | Redemption ~ 100.0000 1,226 18 1,226 05/09/2024.
000000 00 0 |BondPharm Inc Last Out Term Ln Nt2 8. |.. | 09/23/2019. | Tax Free EXchange.........ccccccoecvees | coviverninirervianrns | ceve 2,405,950 7 2,405,950 06/27/2024.
000000 00 O |K2 Insurance Services LLC Term Ln Nt 1...| .. | 09/30/2019. | Redemption ~ 100.0000 8,056 161 8,056 07/01/2024.
000000 00 O |Innerworkings Inc Term Ln Nt 1 11.804%.. | .. | 09/30/2019. | Redemption ~ 100.0000..........cccer. | vorrrerrmrsmererimninreres | wovererenns 75,000 1,875 | e | e 75,000 | oo | e 07/16/2024.
Pathway Partners Vet Mgmt LLC New DD
000000 00 Ter .| 08/30/2019. | Tax Free Exchange 25,543 25,697 | oreiiee 25,543 | o | e | s 0 [ eorerereieeeeies | cereereieninnnas 25,543 | oo | s 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
000000 00 Ter . | 08/30/2019. | Tax Free Exchange, 221,714 223,048 4 4 10/10/2024. | 3FE...
Pathway Partners Vet Mgmt LLC New DD
000000 00 O |Ter .. | 08/30/2019. | Tax Free EXChaNGe.........ccc.coevvevvs [ ovmrrrerereeiesriessiinns | voverirennns 40,650 3 | s | e 40,650 [ ...vooerciiens [ s 10/10/2024. | 3FE...
000000 00 O |Amynta Agency Inc Term Ln Nt 1 6.046% | .. | 09/30/2019. | Redemption  100.0000 1,762 70 1,762 02/08/2025. | 4FE...
000000 00 O |1 ’ ’ .| 09/30/2019. | Redemption  100.0000, 1,174 47 1,174 02/28/2025. | 4FE............
000000 00 O |Information Resources Inc 1st Lien Term... | .. | 09/30/2019. | Redemption ~ 100.0000 6,899 63 6,899 11/07/2025. | 4FE...
000000 00 O |Information Resources Inc 1st Lien Term... | .. | 08/30/2019. | Tax Free Exchange. 6,836 5 6,836 11/07/2025. | 4FE..
000000 00 O |Athenahealth Inc Term Ln BNt3 6.539% |.. | 09/30/2019. | Redemption ~ 100.0000 2,589 49 2,589 02/11/2026. | 4FE............
000000 00 0 |Nelipak Holding Co Incremental Term Ln N | .. | 09/30/2019. | Redemption  100.0000. 250 5 250 07/02/2026. | 3FE...
000000 00 O |Nelipak Holding Co First Lien Term Ln Nt... | .. | 09/30/2019. | Redemption  100.0000, 1,541 31 1,541 07/02/2026. | 3FE...
00216C AD 5 |AQ Sunshine Inc aka Relation Term Ln Nt. | .. [ 09/30/2019. | Redemption ~ 100.0000 2,926 59 2,926 04/15/2025. | 3FE............
01370# AA 4 | Alcami Holdings LLC 1st Lien Term Ln Nt.. |.. | 09/30/2019. | Redemption ~ 100.0000 3,750 98 3,750 07/12/2025. | 4FE...
035394 AA 8 |Ankura Consulting Group LLC 1st Lien Ter |.. | 09/30/2019. | Redemption ~ 100.0000...........cccee | corereererememnnerinenes | vovevveinne 14,621 P4 £ I N I 14,621 | oo | e 08/24/2024. | 4FE...
04685Y AK 5 |Athenahealth Inc Term Ln BNt 1 6.638% |.. | 08/12/2019. | Tax Free Exchange 2,540 3 2,540 02/11/2026. | 4FE............
08579J AY 8 |Berry Plastics Corp TermLn RNt 1 4.2....| .. | 09/30/2019. | Redemption ~ 100.0000, 2,545 32 2,545 01/19/2024. | 3FE...
09523C AD 4 |Marcone Appliance Parts Inc Term Ln Nt 1 |.. | 07/03/2019. | Redemption ~ 100.0000 974 13 974 01/02/2025. | 3FE...
10483* AA 3 |Bragg Live Food Products LLC Term Ln Nt | .. | 09/30/2019. | Redemption  100.0000 5,530 138 5,530 03/11/2024.
127024 0 |Bakemark Holdings LLC Term Ln Nt 1 7.2].. | 09/30/2019. | Redemption ~ 100.0000. 6,535 318 6,535 08/14/2023.
127024 AC 6 |Bakemark Holdings LLC New Term Ln Nt 1{.. [ 09/30/2019. | Redemption  100.0000 3,542 95 3,542 08/14/2023.
20049# 5 | Command Alkon Inc 1st Lien Term Ln Nt 1 | .. | 09/30/2019. | Redemption ~ 100.0000..........ccuv. [ weevererereerermnnnnes | werererenns 15,000 169 | oo | e 15,000 | .vouverrrrenns | cerereerieeinens 09/01/2023.
DRB Holdings LLC Term Ln Nt 1 7.794%
23361 AA 3 |1 .| 09/30/2019. | Redemption ~ 100.0000..........ccuw. [ worererererrerrrennrnes | werererenns 10,076 | .ooovrennee 10,076 | covoeeeern9,823 | 9,868 | oo 207 {01 R I 10,076 | oo | e 10/06/2023. | 2FE............
25374L  A* 9 |Centric Brands Inc 1st Lien Term Ln Nt 1... | .. | 07/31/2019. | Tax Free Exchange 24,562 25,000 A8 | e | e 24562 | .ooovveeierins | i 10/29/2023. | 4FE...
30282# AA 0 |First Watch Restaurants Term Ln Nt 1 8.. |.. | 09/27/2019. | Redemption  100.0000 5,029 103 5,029 08/21/2023. | 3FE...
30282# AB 8 |First Watch Restaurants Delayed Draw Ter | .. | 09/27/2019. | Redemption ~ 100.0000 667 0 667 08/21/2023. | 3FE............
31528# AA 2 |Ferraro Fine Foods Corp Term Ln Nt 1 6..].. | 09/30/2019. | Redemption  100.0000 3,951 72 3,951 05/09/2024. | 2FE..
32007U BW 8 |First Data Corp TermLn DNt 1 4.287%...|.. | 07/29/2019. | Redemption  100.0000 vt | e 983,968 (5,760) [ ..ovevrvveeieeres | cerrerireenne 983,968 | ... | e 07/10/2022. | 3FE...
32007U BX 6 |First Data Corp New 2024 Term Ln Nt 1.... | .. | 07/29/2019. | Redemption ~ 100.0000..........ccoeee | covurrermerrererererneinns | wereees 4,602,751 163 4,602,751 | oo [ e 04/26/2024. | 3FE............
33748# AF 1 |First Watch Restaurants Delayed Draw Ter | .. | 09/27/2019. | Redemption  100.0000 1,043 0 1,043 08/21/2023. | 3FE...
33748# AG 9 |First Watch Restaurants Delayed Draw Ter | .. | 09/27/2019. | Redemption  100.0000 619 0 619 08/21/2023. | 3FE...
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35041@ AA 3 |Foundation Risk Partners Corp Incrementa | .. | 09/30/2019. | Redemption ~ 100.0000 65 1,725 11/10/2023.
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr | .. | 09/30/2019. | Redemption  100.0000. 45 4779 11/10/2023.
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr | .. | 07/01/2019. | Tax Free Exchange. 236 . ..373,088 11/10/2023.
35041@ AD 7 |Foundation Risk Partners Corp Delayed Dr | .. | 09/30/2019. | Redemption  100.0000. 186 3,269 11/10/2023.
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... | .. | 09/30/2019. | Redemption  100.0000 cereenrerennnennennennes | v 10,272 | 10,272 | 9,898 | 312 [ e | e 10,272 09/18/2023.
35921@ AC 4 |Frontline Technologies Gr LL Delayed Dra. | .. | 09/30/2019. | Redemption ~ 100.0000 0 448 09/18/2023.
36850@ AB 9 |Gehl Foods Inc LLC Term Ln Nt4 7.600%| .. | 08/01/2019. | Redemption  100.0000 Y0 R ISR 15,000 01/25/2024.
40406# AD 4 |ProService Corp Term LnNt1 9.250% 11 .. | 09/30/2019. | Redemption ~ 100.0000 330 . ....15,000 11/01/2024.
41781@ AA 5 |Harvey Tool Co LLC 1st Lien Term Ln Nt 1 .. | 09/30/2019. | Redemption ~ 100.0000 232 ....11,840 10/12/2024.
Harvey Tool Co LLC Delayed Draw Term
41781@ AB 3 |Ln .| 09/30/2019. | Redemption  100.0000 29 2,949 10/12/2024.
41902@ AA 9 |Sigma Electric Manufact Corp Term Ln A-2 | .. | 09/30/2019. | Redemption  100.0000 LY N IR (203) 10/31/2023.
44903 AC 0 |Hygiena LLC TermLn Nt 1 6.104% 08/26/| .. | 09/30/2019. | Redemption  100.0000 53 4,388 08/26/2022.
44989 AA 1 |lQNavigator Inc 1st Lien TLNt1 7.636..... .. | 09/30/2019. | Redemption  100.0000 JEUSTURTOTR IS 15,672 . Y27 T [ B 15,672 08/20/2024.
45320  AA 6 |Revint Solutions Term Ln Nt 1 6.322% 1..|.. | 09/30/2019. | Redemption  100.0000 2,360 rernernnenn 2,256 | . . 177 2,360 12/13/2023.
45320 AB 4 |Revint Solutions Delayed Draw Term Ln Nt |.. | 09/30/2019. | Redemption  100.0000.........ccccoee | corrnererereremmnmeernenns | ceerneeens 179,930 | .........179,930 | ..cccvonee 177,688 | ..vvvvrenne 177,897 | oo | v 2,033 2,033 | oo | e 179,930 12/13/2023.
45763F AN 8 |Inmar Inc Initial Term Ln Nt 1 6.104%...... .| 09/30/2019. | Redemption  100.0000 4,069 203 203 4,069 05/01/2024.
48881# AB 5 |En Engineering LLC (Kene Acq) Term Ln Ni.. | 09/30/2019. | Redemption ~ 100.0000 2,114 42 2,114 08/07/2026.
55340# AB 5 |MB2 Dental Solutions LLC Term Ln Nt 1.... |.. | 09/30/2019. | Redemption  100.0000 201 201 ....19,983 09/29/2023.
55368 AD 2 |Service Logic Term Ln Nt 1 6.294% 07/3. |.. | 09/30/2019. | Redemption ~ 100.0000 213 213 ....15,888 07/31/2023.
Mac Lean-Fogg Company Term Ln Nt 1
55418%# AA 4 |67 .| 09/30/2019. | Redemption ~ 100.0000 8,958 | ..oovvirnnn 8,958 | ..oovvirnes 8,863 | .ovverieriins 8,863 | .o [ s 96 96 8,958 | ..o | e | s (VIR IO 497 | 12/17/2025. | 3FE............
Mac Lean-Fogg Company Delayed Draw
55418% AB 2 |Term .| 09/30/2019. | Redemption  100.0000 625 625 825 [ .ooovierieeiseieniiens | e | e 0 B25 | cereerereeeens | eeereereeienees | e (V1 I 29 [12/17/2025. | 3FE............
60367 AA 9 | Community Brands Delayed Draw TL Nt 1. |.. | 09/30/2019. | Redemption  100.0000 6,072 | oo 6,072 | coovvreren 6,072 | oo (S 72 O I 0 8,072 | oo | cevreeereeienins | eevrerienieeens (VI IR 296 |12/02/2022. | 3FE............
62931*  AA 2 |Topix Pharma Term Ln Nt 1 6.794% 10/31| .. | 09/30/2019. | Redemption ~ 100.0000 2,250 2,250 2,198 2,199 51 2,250 10/31/2024. | 2FE....
62931* AC 8 |Topix Pharma Delayed Draw Term Ln Nt 1 |.. | 09/30/2019. | Redemption  100.0000 156 2 156 10/31/2024. | 2FE...........
62974@ AA 8 |National Seating&Mobility Inc Term Ln Nt.. |.. | 09/30/2019. | Redemption ~ 100.0000. 3,041 29 3,041 10/03/2022. | 3FE............
62974@ AE 0 |National Seating&Mobility Inc Delayed Dr.. |.. | 09/30/2019. | Redemption  100.0000 1,291 0 1,291 10/03/2022. | 3FE....
62974@ AF 7 |National Seating&Mobility Inc Incrementa.. | .. | 09/30/2019. | Redemption  100.0000 2,231 | ... e - 33 2,231 0 [ 76 | 10/03/2022. | SFE............
62976# AA 4 |6 .| 09/30/2019. | Redemption ~ 100.0000 5,762 | coovvvrrnn. 5,762 | oo 5,647 | oo 5,551 | oo . 211 21 5,762 | v | ceveeerienienins | e (V1 IO 515 | 05/11/2024. | 2FE............
NSM Insurance Group LLC Delayed Draw
62976# AB 2 |Ter .| 09/30/2019. | Redemption  100.0000 2,954 | oo 2,954 | o 2,924 | oo 2,899 | oo | s 54 54 2,954 | v | e | s (V1 I 264 | 05/11/2024. | 2FE............
NSM Insurance Group LLC Incremental
629764 AC 0 |Term .| 09/30/2019. | Redemption ~ 100.0000 1,022 | oo 1,022 | oo 1,002 | i 982 [ v | e 40 40 1,022 [ oo [ | e 0 | e 91 | 05/11/2024. | 2FE...........
NSM Insurance Group LLC Incremental
629764 AC 0 |Term .| 09/30/2019. | Redemption ~ 100.0000 306 6 306 05/11/2024. | 2FE....
69406* AA 3 |Planview Incremental Term Ln Nt 1 7.29.. |.. | 09/30/2019. | Redemption  100.0000 3,091 26 3,091 01/27/2023. | 4FE....
Pathway Partners Vet Mgmt LLC New DD
70323# AB 5 |Ter . 1 09/30/2019. | Tax Free Exchange ..16,629 1 ....16,629 10/10/2024. | 3FE....
Pathway Partners Vet Mgmt LLC New DD
70323% AB 5 |Ter .| 07/31/2019. | Tax Free Exchange, i e | s 15,705 | cooovcreneee 15,799 | oo 15,704 | ..o | e . 1 I TS (OO 15,705 | cooooeveerienins | cevverieeiinenin | e (U 75 | 10/10/2024. | 3FE............
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SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | 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)
Pathway Partners Vet Mgmt LLC New DD
70323# AB 5 |Ter . 1 09/30/2019. | Tax Free Exchange 31,425 | ... 31,613 31,424 | e e 1 T e | e 31,425 | o | v | e (VI IR 57 |10/10/2024.|3FE............
Pathway Partners Vet Mgmt LLC New DD
70323% AB 5 |Ter .| 08/30/2019. | Tax Free EXChange..........cocveevines | verimrernrirnneinnsinnis | eviinneinns 77,606 | ..ocooonee. 78,067 | .ovvvonees 77,599 | oo | v 7 A TR ISR TT,806 | oo [ e [ v (V1 IO 513 |10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
70323% AB 5 |Ter .| 09/30/2019. | Redemption ~ 100.0000 4,159 | v 4,159 | v AA37 | e | e | s 23 23 4159 | o [ e | e (U1 I 85 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
70324# AC 2 |TermL .| 09/30/2019. | Redemption ~ 100.0000..........cevw. [ worerererereererinnines | worerereens 18,494 241 | s | s 18,494 | oo | e | e (V1 I 919 | 10/10/2024. | 3FE............
71639% AA 4 |PetlQInc Term Ln Nt 1 7.503% 07/08/25. | .. | 07/01/2019. | Redemption ~ 100.0000 5,221 88 5,221 | v | e | v (V1 IO 235 | 07/08/2025. | 2FE............
71639 AA 4 |PetlQInc TermLn Nt 1 7.503% 07/08/25. | .. | 07/08/2019. | Tax Free EXChange.........cccovwvrevnee | veverneernvernerverrenes | vvvies 1,096,413 (199) | cvvvvvvverrernes | v 1,096,413 | s | e | 0 | s 51,897 | 07/08/2025. | 2FE...
74966U AP 5 |RPIFinance Trust TermLn6 Nt1 4.314.. .. | 09/30/2019. | Redemption  100.0000 80,979 B80 | .ooocvererernceriens | eerrrnnnrnenenn80,979 | i [ [ v | 2,680 | 04/17/2023. | 2FE...
78411E AC 2 |SpecialtyCare Initial Term Ln Nt 1 6.5...... .| 07/02/2019. | Redemption  100.0000 4,920 20 | e 920 | s e [0 | 235 |09/01/2023. | 4FE............
Harmony Fds/Santa Cruz Hids Term Ln Nt
78431@ 111 .| 09/30/2019. | Redemption ~ 100.0000 8,534 | ..ccooonne. 8,534 | ..o, 8428 | oo [ e | s 107 107 8,534 | ..o | e | s (V1 IO 213 [12/13/2023. | 4FE............
SecurAmerica LLC Term Ln Nt 1 8.796%
81389 AA 5 |1 .| 09/26/2019. | Tax Free Exchange, 2,337 | e, 2,404 | .o, 2,328 | oo 2,328 | oo 9 9 2,337 | o | ceveerieennni | e 0 | e 175 | 12/19/2023. | 2FE............
SecurAmerica LLC Term Ln Nt4 9.000%
81389 AA 5 |1 . 1 09/30/2019. | Redemption  100.0000. 2,404 66 2,404 12/19/2023. | 2FE...
SecurAmerica LLC Delayed Draw Term Ln
81389# AB 3 |Nt .| 09/30/2019. | Redemption  100.0000 200 200 LS R VRN 2 2 200 | cooverreeienins [ e [ e (U I 16 | 12/19/2023. | 2FE............
SecurAmerica LLC Delayed Draw Term Ln
81389# AC 1 |#2 .| 09/23/2019. | Tax Free Exchange, 160 162 160 | oo [ e | e 0 180 | oo | e | e (V0 IO 6 | 12/19/2023. | 2FE............
81726 AE 1 |Sensata Technologies New 1st Lien Term L{ .. | 09/20/2019. | Redemption ~ 100.0000. 243,199 2431199 | .......... 244533 | oo | et | (1,333) () N N 243199 | oo | e 10/14/2021. | 2FE............
84756# AA 4 |Spectra Finance LLC Term LnNt1 6.820 |.. | 09/30/2019. | Redemption ~ 100.0000 7,276 | oo 7,276 131 7,276 04/02/2024. | 2FE...
86738* AA 6 |Sigma Electric Manufact Corp Term Ln A-1 | .. | 07/01/2019. | Redemption  100.0000 (5,424) (5,424) (U IORPOROR IR (5,424) [ oovvonvieeiinns | o 10/31/2023. | 3FE...
Sunshine Sub LLC Term Ln Nt 1 6.768%
86803@ AA 4 |0 .| 09/30/2019. | Redemption ~ 100.0000 5694 | oo, 5694 | .o, 5,580 | oo 5,589 | oo | e 105 105 5,694 | oo | e | s (110 IO 309 |05/27/2024. | 2FE............
Sunshine Sub LLC Delayed Draw Term Ln
86803@ AB 2 [Nt .| 09/30/2019. | Redemption  100.0000 44 3,344 05/27/2024. | 2FE...
88870T AG 3 |Tivity Health Inc Term Ln BNt 1 7.354..... .. 1 09/30/2019. | Redemption  100.0000 1,690 | oo | v 67,610 | oo e 03/08/2026. | 4FE..
89158 AC 7 |Touchstone Acquisition Inc Term Ln Nt 1... | .. | 09/30/2019. | Redemption  100.0000. 121 4,898 11/15/2025. | 3FE............
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt|.. | 09/30/2019. | Redemption ~ 100.0000 15 8,654 06/01/2024. | 3FE...
90385P AC 4 |Ultimus Group Midco LLC 1st Lien Term Ln|.. | 09/30/2019. | Redemption  100.0000 0 3,578 02/01/2024. | 3FE...
Ultimus Group Midco LLC Delayed Draw
90385P AD 2 |Ter .. 1 09/30/2019. | Tax Free Exchange 0 | evoereeeierenreens | evererenensB84,853 [ o | s | evieiieeienesn0 | 29,227 | 02/01/2024. | 4FE..
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 2.. | .. | 08/30/2019. | Tax Free Exchange. 35 | e [ e 10,867 | e e e | 638 | 08/31/2022. | 3FE...
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw | .. | 08/30/2019. | Tax Free Exchange 0 [ o | e 9,824 [ [ | 0 [ 590 | 08/31/2022. | 3FE............
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw |.. | 08/30/2019. | Tax Free Exchange. 203,110 204,580 272 | o | 203,110 | s | e | 0 | 11,953 | 08/31/2022. | 3FE...
98158# AB 6 |Worldwide Facilities LLC Term Ln Nt 1....... ..109/05/2019. | Redemption ~ 100.0000........ccccove. | crrrrrerrrmrreerirernns | crrveinnd 615,886 | .......... 615,886 5811 [ oo | eereeeeeennn815,886 | oo [ e | coveierieniinnnd0 [ e 29,189 | 04/26/2024. | 3FE...
98158# AC 4 |Worldwide Facilities LLC Delayed Draw Te | .. | 09/05/2019. | Redemption ~ 100.0000 218,183 218,183 0 | evoereriereeen | e 218183 [ e | eeeeeeeseceeies | eevveieiienenn0 | e 11,516 | 04/26/2024. | 3FE............
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
000000 00 O |Array Canada Inc Term LnNt1 7.181% 0 |A|09/30/2019. | Redemption ~ 100.0000 6,536 | ..ooverrnenn 6,536 | ..oovvrnnenn 6,307 | ceverrererreeieinenins | e 8,536 | ..vveerrrerrenns | cerrnerrneninnins | eevneniennnens0 [ e 344 |02/09/2023. | 4FE............
68371Y AJ 2 |Open Text Corp Term Ln Nt 1 3.794% 05/] A| 09/30/2019. | Redemption  100.0000.........ccceere | cornrerernnesmersnnninnes | corvnnnnens 14,792 | v 14792 | oo 14,807 ...14,792 20 380 | 05/30/2025. | 2FE............
8299999. Total - Bonds - Bank Loans 4,400,460 4,479,128 | .....14,356,595 .9,687,871 . .0 sovee 14,400,460 .0 L0 412,680 XXX XXX
8399997. Total - Bonds - Part 4 . ...973,371,404 |....964,671,650 |....962,769,234 | .......887,631,980 ...(1,955,673)|..1,301,969 | ......(3,254,939) | ..o 0 [ L 949,989,267 .0 | 22,726,850 |...22,726,850 | 39,412,100 XXX XXX
8399999. TOtl = BONAS. ... e ent et ...973,371,404 |....964,671,650 |....962,769,234 | ....... 887,631,980 ..(1,955,673)]..1,301,969 | ......(3,254,939) | ... | i 949,989,267 | .....cccovenens 0 | 22,726,850 |...22,726,850 | 39,412,100 XXX XXX
Preferred Stocks - Industrial and Miscellaneous
677879 CE 6 |Oil Insurance Ltd Fx-to-Flt SrNt 5.08....... |C‘ 09/30/2019. | Call ~ 100.0000........0covvemreererernnes | e 31,680,000.000 | ..... 31,680,000 [ ...cociriniiiriinnens ...32,184,446 | ......... 32,125426 | ..oovivnicins | 0 32,125,426 ....(445,426) | ...... (445,426) | ..1,334,476 XXX P2FE..........
8499999. Total - Preferred Stocks - Industrial and MISCEIIANEOUS.........vuiis i sssssesssssssens | seees 31,680,000 XXX .....32,184,446 32,125,426 0 0 32,125,426 0 |...(445/426)| ...... (445,426) | ..1,334,476 XXX XXX
8999997. Total - Preferred Stocks - Part 4 s | s 31,680,000 XXX .....32,184,446 32,125,426 | ... L0 . 0 0 32,125,426 0 ]...(445/426)] ...... (445,426) | ..1,334,476 XXX XXX
8999999. Total - Preferred SIOCKS. ...t ceisenss st | senes 31,680,000 XXX ...32,184,446 | ......... 32,125,426 | ..o [0 I 0 ] i 0 0 0 32,125,426 0 [...(445/426)] ...... (445,426) | ..1,334,476 XXX XXX
Common Stocks - Industrial and Miscellaneous
69120# 10 6 |Owl Rock Capital Corp Com..........cccovurenece .| 07/10/2019. | Direct 0.850 13 XXX 13 W3 e s 0 13 [ e [ | e (V10 I 1 XXX [
69120# 10 6 | Owl Rock Capital Corp COm.......ccovrwenirennce .. | 07/18/2019. | Tax Free Exchange.........ccccovuvnene: ....1,639,416.000 | ..... 24,999,987 XXX ...24,999,987 | ......... 14,424,375 | ...... (T7,672) | oo | e [ (77,672) [ ovevvenirinniins | v 24,999,987 | ..oiiiviiniinns | | e 0. 728,341 XXX [
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS................ oevevveuiveeieiiieeeieieeeeeeeeeeeveseseeseeeievenseseneeesesennans | evee 25,000,000 XXX .....25,000,000 | ......... 14,424,388 | ....... (T7,672) [ oo (L] [P (O] (T7,672) [ oo 0 . 25,000,000 |................ (L (] [P 01... 728,342 XXX XXX
Common Stocks - Mutual Funds
63868B 29 4 |Nationwide Bailrd Em Eq Fd | (Seed)........ .. | 09/20/2019. | Direct 634.630 4,765 XXX | s 6,000 | oo 4393 | oo 1311 [, 1,311 6,000 | ..ooorrerrirenns | e (1,235) | cvvnees [(IA5) ] p— 296 XXX [
63868D 50 6 |Nationwide Loomis Long/Short Equity Fund|.. | 08/23/2019. | Direct 364.400 5,076 XXX | s 5111 A [ e | e (35)] ... XXX
63868D 85 2 |Nationwide Loomis International Growth-... |.. | 08/23/2019. | Direct 6.020 101 XXX 100 100 1] LA XXX .
9299999, Total - Common Stocks - Mutual FUNGS................ccoeveveiiiiiiiiie oeievceeveneeieneceiennens 9,942 XXX s 11,211 | 8,962 | 1 1,863 [ 0 [0 1,863 | (V) T 11,211 [ 0 [ (1,269) | ...ooove. (1,269) | ..ovvvvene 296 XXX XXX
9799997. Total - COMMON SEOCKS = P 4.t eotissessssss st | seees 25,009,942 XXX .....25,011,211 )] . 0 25,011,211 0 [ (1,269 .........(1,269) | .....728,638 XXX XXX
9799999. Total - Common Stocks . s | s 25,009,942 XXX .....25,011,211 )] - L0 0 [ 0 25,011,211 0 [ (1,269){ .........(1,269) | .....728,638 XXX XXX
9899999. Total - Preferred and Common Stocks e bt | senes 56,689,942 XXX ...57,195,657 | ......... 46,558,766 | ...... (75,809) [ ..ovevuvviiiennd 0 | e 0 [ (75,809) [ ..o [ 57,136,637 | ..cccovvrnnnd 0 |...(446,69)] ...... (446,695) | ..2,063,114 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks..............c.coceereeenee .1,030,061,346 XXX .1,019,964,891 | ....... 934,190,746 | ....... (73,106) | ...(1,955,673) | ..1,301,969 | ...... (3,330,748) | ...ocvvrerernens 0 ...1,007,125,904 |................ 0 | 22,280,155 |...22,280,155 | 41,475,214 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues
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Statement as of September 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) B.J/AC.V. | )/Accretion Items Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
Equity /
S&P 500 Call Spread Option............cccccccccveveceveene VAGLB Hedge - Equity Indexed Annuity.............. #NA....... Index | Societe Generale. O2RNE8IBXP4R0OTD8PUA41.... |01/17/2019|12/31/2019 | ....34,150 | ....85,608,852 | 2506.85.......... | ccocvvvcrcrcreicicrciess 11,887,639 | s 2,573,162 | | 2,573,162 | ...... 685,522 003
Equity / | Goldman Sachs
S&P 500 Call Spread Option.............c..euereunnenen. VAGLB Hedge - Equity Indexed Annuity.............. #N/A....... Index | Intl Ltd W22LROWP2IHZNBB6K528... |07/30/2019|06/30/2020 | ....23,825 | ...59,366,356 | 2491.76.......... | ccccrevevrreririnens 1,440,464 | 01,384,235 | | 1,384,235 (56,229) 003
Equity /
S&P 500 Call Spread Option.............c..euuweueveueeenen. VAGLB Hedge - Equity Indexed Annuity.............. #N/A....... Index | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... |04/26/2019|03/31/2020 | ....25,606 | ....72,577,590 | 2834.4.......ccco. | covcveverevcrercrcrenens e 1,8551T1 | s weene 1,755,522 1,755,522 | ..., 100,351 003
Equity / | Goldman Sachs
S&P 500 Call Spread Option.............cewrreeererrreenns VAGLB Hedge - Equity Indexed Annuity.............. #NA....... Index | Intl Ltd W22LROWP2IHZNBB6K528... | 07/30/2019 | 06/30/2020 | ...oovvvvvvrunre | overrrrrnrnnrrsnnnens 3035.17.......... (0) 003
Equity /
S&P 500 Call Spread Option...............cccccvevevevene VAGLB Hedge - Equity Indexed Annuity.............. #N/A....... Index | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... | 04/26/2019|03/31/2020 2930.03. 0) 003
Equity /
S&P 500 Call Spread Option.. . | VAGLB Hedge - Equity Indexed Annuity. Index | Societe Generale. O2RNES8IBXP4R0TD8PU41.... [01/17/2019(12/31/2019 ... .| 2588.47.... (0) 003
0089999999. Total-Purchased Options-Hedging Other-Call Options and Warrant; 0 [...4,983274 | oo 0 ..5,712,918 |XX] ........ 5712918 | ....... 729,645 0 0 0 0 XXX XXX
0149999999. Total-Purchased Options-Hedging Other. 0]...4983274 | .ooovvvrvrne 0 ...5,712,918 [XX] ........ 5,712,918 | ...... 729,645 0 0 0 0 XXX XXX
0369999999. Total-Purchased Options-Call Options and Warrant 0 ]...4,983274 | .o 0 ..5,712,918 |XX] .....5,712,918 | ... 729,645 0 0 0 0 XXX XXX
0429999999. Total-Purchased Options 0]...4983274 | oo 0 ...5,712,918 [XX] ........ 5712918 | ...... 729,645 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Foreign Exch
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 3.224 USD
Swap AFS Bond -- 24906PC*8...........cccooeeeeeummisvrcssirriaras D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 10/05/2016 | 10/27/2027 | ................. | -.....8,388,750 [ =LUL20 R OSSO 122,375 | i 214,500 | | 46,649 B 426,000 | .ooovoreiernicreienes | e | s 119,222 | ..o 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 5.955 USD
Swap AFS Bond -- D8563#AB0. -y Deutsche Bank AG 7LTWFZYICNSX8D621K86..... |03/31/2011 |05/06/2023 | ... ...12,053,850 (5.78 EUR) ceren2, 789,700 12,462,852 ....482,800 ...114,353 .| 100/QL......
Foreign
Pay Fixed CAD Receive Fixed USD Currency Currenc 4,04 USD
Swap AFS Bond -~ C7051*AAB.......cocuvuvevermmmrermmmenrarannnnns [ (R y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 11/20/2015|12/15/2025 | ................. | ....26,305,900 (3.86 CAD)| cevvvvverererererenneens [ covvivvvevivsnssininnnns 031,259 | e (127,149) | | 322,312 i P (767,580) 327,867 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 4.032 USD
Swap AFS Bond -- G7304*AA0.........ccooocmmercrcnerercriscrene D1 y BNP Paribas......... ROMUWSFPUSMPROBK5P83 | 10/04/2017 | 10/31/2027 | ................. | ....13,280,000 (2.96 GBP)| .ccvvveverererererirens [ covvivvievivisniiiinnnns ..128,399 | .........991,000 |..| ... 1,230,621 ] 465,000 | .cooverercrieencncens | e | e 188,866 | ........cccoueene 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 4.032 USD
Swap AFS Bond -- G7304*AA9.........ccocoovcvercrmnciererisesen D1 y BNP Paribas......... ROMUWSFPUSMPROBKS5P83 | 10/04/2017 | 10/31/2027 | ................. | ....29,216,000 (2.96 GBP) 282478 | ......2,180,200 | ... | ........ 2,707,365 1,023,000 | s [ e [ e 415,505 | ....cocccveree. 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 4.032 USD
Swap AFS Bond -- G7304*AA9.........oooovorrrenererereeirerns D1 y BNP Paribas......... ROMUWSFPUBMPROB8K5P83 | 10/04/2017 |10/31/2027 | ................. | -.....6,640,000 (2.96 GBP) | ..coooverererrrevnnins | wovvirerereesreninnnns 84,199 | .. 495,500 | ... | o 615,310 232,500 94433 | v 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Royal Bank of 4.172USD
Swap AFS Bond -- G1746#AB2..........ccccocccvevevcvcrerccereres D1 y Canada ROMUWSFPUSMPROBK5P83 |02/15/2019|03/19/2031] ...........ccvcw. | -...19,227,000 (2.79 GBP)| cevevvvcverererererneees [ covviivieviviseiiiinnnns ..149,694 | ........793,500 |... | ... 1,636,988 B . 793,500 325,641 100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc 4.277 USD
Swap AFS Bond -- Q5664#ADB.............oocovveeervrrrcrrrries D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 06/27/2018 | 10/01/2028 ................. | ....20,638,800 (4.42 AUD) 23,363 | ......1,738,800 | ... | ... 1,506,864 B 837,200 309,770 100/QL.......
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Statement as of September 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 4.2685 USD
Swap AFS Bond -- G7996#AD2...........coovvvvverrerrrrcrrriinnens D1 y Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. |07/12/2018|10/12/2028| ................. | ....16,342,000 [ 7 =112 R OO ...313,555 ...1,083,400 |... | ... 1,566,677 | ..ooovvvevevrvnvnrnnns [ o 795,200 [ ..ooooeveverinmrinnins | o | covviines 245689 | .....cccocoee. 100/QL.......
Foreign
Pay Fixed SEK Receive Fixed USD Currency Currenc 3.34USD
Swap AFS Bond -- W2710@AAB............ccormmmmerrrereeerernns D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... |09/08/2016 | 10/26/2026 | ................. | ....25,000,000 (2.52 SEK) | vovevvverererrvevinins | crevsmmrnereeereriinnns ...221,521 ...3,532,159 | ... | .o 2,802,085 2,393,318 332,526 100/QL.......
Foreign
Pay Fixed SEK Receive Fixed USD Currency Currenc 3.34USD
Swap AFS Bond -- W2710@AAS........ccoovovevcrerercrcrrncrere [ (R y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 09/08/2016 | 10/26/2026 | ................. | ....25,000,000 (V2725114 I IO ...221,521 ...3,5632,159 | ... | ... 2,802,085 | .....coovvveverrininns ....2,393,318 332,526 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 4.44 USD
Swap AFS Bond -- G1745*AGB...........ccocccccrccccccriccrcrices D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 03/13/2013|04/17/2023 | ................. | ....14,920,000 (4.05 GBP)| ..covvverererererernnens [ covvivvivivsnsinininnnns ...112,059 ....2,631,000 |... | ... 2,623,522 | .covvevvvvveverririens [ e 465,000 | ..oovereiercicreienes | e | s 140,516 | ...ocvvvvverenes 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Barclays Bank 4.2575 USD
Swap AFS Bond -- GB655@AA4..........cvvveveeerrrrererrennees D1 y PLC G5GSEF7VJP5I70UK5573..... |10/11/2018|01/10/2029 | ................. | ....18,508,000 (2.84 GBP) | ..coooverererrviirnnns | wevvirirereesreninnnns ...213,543 ...1,303,400 | ... | .o 2,188,792 | covevevvverererrrerens [ e 651,000 282,022 100/QL.......
Foreign 43225 USD
Pay Floating EUR Receive Fixed USD Currency Currenc (EURIBOR 6
Swap AFS Bond -- LOT75#ADA..........coovvevevveeveivereiiinninens [ (O y BNP Paribas......... ROMUWSFPUSMPROBK5P83 | 11/18/2016 | 12/31/2028 ................. | ....17,991,100 MONENS) [ ovvvvvevevevevevevenens | ovvesssssrssssss ..431,709 | .........(537,200) | ... | wooovve 901,642 | cooovvevvvverceerrrnes | e 965,600 [ ..eoovevevevmeerananns | o | ceviienes 273741 | oo 100/QL.......
Foreign 4.3225 USD
Pay Floating EUR Receive Fixed USD Currency Currenc (EURIBOR 6
Swap AFS Bond -- LO175#ADA4.... Ly BNP Paribas........ ROMUWSFPUSMPROBK5P83 |11/18/2016 | 12/31/2028 | ... ...31,219,850 Months) (932,200) | ... 11,564,615 ....1,675,600 ...475,021 .1100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 6.669 USD
Swap AFS Bond -- 70645JAN2...........cccoocovcvvvncvvicisiccis D1 y Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 03/03/2005 | 02/24/2025 ................. | ......5,248,000 [CRJ =1V L2} R OSSO, ...84453 | .......888400 | ... 806,565 | ...oovovvvvcerererrees [ o 227,200 [ .o | e ciererenn 81,023 [ 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 6.669 USD
Swap AFS Bond -- 70645JAN2.........cocvvvvvveermrrcrrieiieonns D1 y Deutsche Bank AG 7LTWFZYICNSX8D621K86..... |03/03/2005 | 02/24/2025 | ................. | -....7,872,000 (55 EUR)| covoovverercrrviviiins | cvvviiirseneceisiinnnns ...126,680 | .......1,332,600 |...| ........ 1,209,847 | ..ovvvvvvecraenees [ e KT IO 4[| IO I cerrreeee 91,534 | 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 3.545USD
Swap AFS Bond -- Q1297#AES..........ccooocccverevcverericrreres [} (R y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 09/17/2014 | 11/12/2022 ................. | ....24,624,000 (1.65 EUR)| covoevvcrererercrerneces [ coviiivievivisisiiinnnns ..399,144 | ......3,915,900 |... | ........ 3,872,055 | ..o 21,079,200 | oooooveveeeiiiiienins [ e | i 217492 | oo 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc 4.3USD (0.64
Swap AFS Bond -- K7802#AWO...........cccoeouuiccresvcvicricrs D1 y Citibank NA.......... E570DZWZ7FF32TWEFAT6... | 10/11/2018| 11/19/2026 | ................. | ......9,095,281 12010 T O .. 248407 | .......(385,127) | ... | covvrve 456,773 | cooovvevcverrrerccenes | e (138,711) | covvvvevevvvvnrrereens [ covvessvevesinenenns [ e 121,537 | oo 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc 4.3USD (0.64
Swap AFS Bond -- K7802#AW9... -y . E57ODZWZ7FF32TWEFATS... | 10/11/2018 | 11/19/2026 | ... .....8,904,720 JPY) (347,686) | ... 447,203 ...118,991 .1100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 3.929 USD
Swap AFS Bond -- N9OB1@AJI........coccvmercrrrevicirriaenes D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 11/02/2017 | 12/15/2024 | ................. | .....5,827,500 (1.6 EUR)| covvevvererercrererneens [ covvivrvevennneninnnnnns ..105294 | .........378,000 |... | .o 428214 | oo | e 284,000 [ ..ooooerermranerenenns | cerresrsrssessesn cirrreeenn 86,531 | i 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 3.929 USD
Swap AFS Bond -- N9OB1@AJI.........oovvvevrrrrererrrerenenenens [ y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 11/02/2017 | 12/15/2024 | .................  ....13,986,000 (1.6 EUR) 252,705 907,200 | ... | .o 1,027,714 | oo [ e 681,600 | ..ooouevevevueerannans | v | i 159,675 | ..ooovvvvverenes 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 343USD
Swap AFS Bond -- F1840#AA0...........ccocvevmreverrrererinnienens D1 y BNP Paribas......... ROMUWSFPUSMPROBK5P83 |01/15/2016|03/30/2026 | ................. | ...49,230,000 | (1.839 EUR)| ....cocceommucvevuuncccs | covvrrnrrvvrnccrrincn ...586,968 | .........184,500 |... | ...... (1,974,842) | ...oovoovvrrrnnens 202,556,000 | ..ooovvevveeieinininns [ v | e 627,628 |......ccccocce 100/QL.......
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Statement as of September 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| 4.84 USD
Swap AFS Bond -- G1745*AJ0. Ay . E570DZWZTFF32TWEFATS... [ 03/13/2013| 04/17/2028| ... ....29,840,000 (4.48 GBP) 005,262,000 5,228,055 930,000 ...436,354 .[100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.143 USD
Swap AFS Bond -- 92927KB@O..........c.ccoccrerercrcrcscrercriacss D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 09/27/2016 11/15/2026] .................| ....16,218,250 [RIVZSLUL:Y/| ISR IS ..235949 | .. 414700 [ | o 127,206 | cooovvvevevevevvrrrens | e 823,600 | ..ooooervvevmeeririans [ v | i 216,553 | ..cococccverens 100/QL.......
4.105 USD
Foreign (British Pound
Pay Floating GBP Receive Fixed USD Currency Currenc| HSBC Bank USA 6 Month!
Swap AFS Bond -- GO5B6*AD1..........cooovvvevvvveevinnevninnnnnnns D1 y NA 1IE8VN30JCEQV1H4RS804...... | 11/01/2016] 12/31/2029] .................| ...18,634,517 [121073) VUSRI OSSO ..120992 | .......... (65,432) | ... [ ovvveeees REIACICTN SR 707,582 298,447 100/QL.......
4105 USD
Foreign (British Pound
Pay Floating GBP Receive Fixed USD Currency Currenc| HSBC Bank USA 6 Month!
Swap AFS Bond -~ GO566*ADT......o.ooeveveevevreevevverenveenenens D1 y NA 1IE8VN30JCEQV1H4R804...... | 11/01/2016] 12/31/2029] .................| ...18,634,517 [1=16723) VUSRI ST 120992 | et (65,432) | ..o [ wovvvvvnens 151,796 | covevevvvvvevevrrerens | e 707,582 | oo | v | v 298,447 | oo 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc| 3.356 USD
Swap AFS Bond -- L2289#AAD.........coocoorvvercrcrercrcrincrere D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 05/02/2017[ 05/11/2027] .........ocovner. | -.....4,991,087 (L1 2N12079] [ IO ...114,068 +..(190,260) | ... | cooceccneas 84,977 | oo <eere(76,050) 68,872 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc| 3.356 USD
Swap AFS Bond -- L2289#AAI..........cccoovcccveveccicreviicrns D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 05/02/2017[ 05/11/2027] ..........cocner. | -.....4,991,087 (0.3UPY) s | e ...114,068 ....(190,260) | ... | cccccccenens CLZRCT A [T IR NULTOLSTO)] Y IR ..68,872 | ..o 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc| 3.356 USD
Swap AFS Bond -- L228#AAD.........cooerevrrerererrrerersrsseres [ R y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 05/02/2017[ 05/11/2027] ......cvvveverers | -....4,991,087 [(LJSJN]2079] [ IR ....114,068 (190,260 | ... [ coovrcenens 84977 | oo (G0 1<10) ) [T I 88872 | oo 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc| 3.356 USD
Swap AFS Bond -- L2289#AA9.... Ay . E57ODZWZ7FF32TWEFATS... | 05/02/2017[ 05/11/2027] ... ....4,991,087 (0.3 JPY) (190,260 | ... 76,050) 68,872 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.5USD (1.69
Swap AFS Bond -- GIO0B@AUS..........coucevererereriririririrnns D1 y Citibank NA.......... E570DZWZ7FF32TWEFAT6... | 04/13/2016| 05/04/2026] .................| ....11,413,000 [V [ IS ....158,674 315,707 || e L7 VX I I CYET I\ LA [T [N 146,572 | ..ovvvvvvverene 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.5USD (1.69)
Swap AFS Bond -- GIO0B@AUS..........cooomvvrrerererirnririnens D1 y Citibank NA.......... E570DZWZ7FF32TWEFAT6... | 04/13/2016| 05/04/2026] .................| ....10,000,000 [=IV33] [ ISR ....139,029 2329193 || v 72,569 503,993 | ..o [ e | s 128426 | ...oovvvvveveee 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Royal Bank of 3.34USD
Swap AFS Bond -- G4273*AKT......coovvverererereressrerersseseres D1 y Scotland PLC RR3QWICWWIPCS8A4S074.. [ 10/13/2016(01/11/2024] .................| ....19,839,600 (1.32 EUR)| cevvvvveverrrererrereees | eovvivvvevivinnnininnnns ....297,813 ....221,400 USSR 5: 7. A ISR 1,022,400 [ oooooveeeeenneeennnns [ e | i 205,341 | oo 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 4.176 USD
Swap AFS Bond -- N9OB1@AKB..........cooovrerevrrrrerernrerenens [} (R y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 11/02/2017[ 12/15/2027] ..........cccver.| -.....5,827,500 (2.03 EUR) 98,237 ...378,000 [ ..o | v KIHITT A [ I 284,000 83,507 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 4.176 USD
Swap AFS Bond -- N9OBT@AKB..........cooocvercrcrcrcrescrcree D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 11/02/2017[ 12/15/2027| .................| ....18,648,000 [0S 7 =LVL3/ ST IS ..314,358 | ......1,209,600 | ... ........ 1,252,789 [ oo [ e 908,800 | ..ooovevvvvvuverernans [ v | v 267,222 | oo 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| 4.226 USD
Swap AFS Bond - G1737@ABS.........ccourerevmrmrmrmrerrnnnns [ R y Citibank NA......... E570DZWZ7FF32TWEFATS... | 01/25/2018| 03/14/2032] .................| -.....7,140,000 (2.83 GBP) 88,919 995,500 |...| ........ 1,510,865 232,500 | ..ooovevercrnccrcns | v | i 126,032 | .oovovvveverenene 100/QL.......
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Statement as of September 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 4.226 USD
Swap AFS Bond -- G1737@ABS..........cccooooccvevevcvcverivins D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 01/25/2018 | 03/14/2032 ................. | ......7,140,000 (2.83 GBP) 88,919 995,500 |... | ....... 1,510,865 232,500 [ ..o | e | i 126,032 | ...oovvvvverene 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 3.955 USD
Swap AFS Bond -- 249030C@4........cvvvvevevererrrerrrereeanes D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 11/24/2015|12/11/2025 | ................. | ...15,954,000 (2.05 EUR)| vooovurernernviannnns | wevvirirennenreninnnns ..216,498 | .........(394,500) | ... | ccccees(861,091) | oo | e 852,000 [ .oovvverevermmmrmrnnns | cvrrssrsessssrerere | ceeeeeens 198,670 | .ovvevvrvrererene 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| JPMorgan Chase 4.615USD
Swap AFS Bond -- L8367#AB.........coocoorevercrerercrcrencrere [ (R y &Co 7TH6GLXDRUGQFU57RNEY7. | 06/25/2014 | 07/24/2024 ................. | ....14,993,000 (BT EUR)| oo [ o ...101,406 | .......3,004,100 |... | ........ 2,935,361 | .ooovvvvrerevreriniens [ e 624,800 | ...oooeoeveumieiainins | o | i 164,568 | .....ocvvvevenene 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 4.886 USD
Swap AFS Bond -- G1745*AM3...........covvvvevvvvvernrcreinieiens D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 04/10/2014 | 06/15/2029 | ................. | ....15,093,000 (4.51 GBP)| ccvovvvererererererenees [ covvivsiiviiisisininnnns LA73725 | ..4,032,900 .. | ...... 4,507,692 | ..oovvvvveverrrririens [ e 418,500 235217 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 3.762 USD
Swap AFS Bond -- GB177H#ADS...........cocorevmreerrereeeriricns D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 11/01/2016 | 05/18/2027 | ................. | ....21,996,000 [RE0ZA €= N ST 110,791 | i (124,200) | oo [ oo o(580,073) | i | ovnens 837,000 303,904 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Morgan Stanley 457 USD
Swap AFS Bond -- GB596#AAY...........ccoureerererererirns [ (O y Capital Svcs 4PQUHN3JPFGFNF3BB653... |10/08/2014|12/20/2029| ................. | ....19,284,000 (4.07 GBP) 202,960 | ........4,537,200 984,521 | i [ e 558,000 [ .oooeeeeerermeerarnnns | v | ceveiines 308,395 | ...oovuurerenens 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 3.72USD
Swap AFS Bond -- G1745*AS0.... Ly . E570DZWZ7FF32TWEFATS... | 10/19/2016 | 11/10/2031] ... ....14,760,000 (2.91 GBP) 79,597 13,200 .(411,672) 558,000 ....256,932 .1100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 3.224 USD
Swap AFS Bond -- D8286#ABS...........c.cococvvvvrvrrrvrrirreiens D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 10/05/2016 | 10/27/2027 | ................. | ....25,166,250 (1.3 EUR)| ceveevererecererccenees [ o ...367,126 | .........643,500 | .| ... 139,946 | ...oovovvvvcverriene 1,278,000 | oooooveeeeeveieienens [ s | e 357,667 | ..o 100/QL.......
Foreign
Pay Fixed CHF Receive Fixed USD Currency Currenc 3.98USD
Swap AFS Bond -- 249030C*6..........coceeumrcmnerrnnreiiriinnes D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 11/24/2015|12/11/2025 | ................. | ...24,591,777 (0.86 CHF)| ...ooovevvvureerinnns | cevvvveveiirisenennns ..572,619 | ........(465,856) | ... | ..ccooeo..c 362,897 | oo | e 369,544 [ ..o | o | v 306,233 | ..ooorerererennns 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 5.85USD
Swap AFS Bond -- D8563#AAL...........cocoeeerrierererereininnens [} (R y Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 03/31/2011|05/06/2021 ..........ccocve. | .. 47,506,350 | (5.736 EUR)]| ..cooovuucccrevcseccss | covvrnceernnncceenincces ...501,557 | .....10,994,700 |... | ..... 10,344,661 | ...ccvovcccrecs 201,902,800 | oooooveieveieiiinnins [ e | i 300,457 | ..ocvcccccrans 100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc 4.355USD
Swap AFS Bond -- Q5664#AEA...........ccoccovcvevcvcvcricirens D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 06/27/2018 | 10/01/2030 | ..............c.. | -.....7,371,000 [CRT2721010) T IOOOOORRRROOPPOON I 4,399 621,000 523,280 | ..occvcvecnreraiice | o 299,000 [ ..oooueveveuuierarinns | s | i 122,295 | ...ooovvvvevene 100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc 4.355 USD
Swap AFS Bond -- Q5664#AE4 -y . E570DZWZ7FF32TWEFATS... | 06/27/2018 | 10/01/2030| ... ....11,056,500 (4.58 AUD) 6,598 931,500 784,920 ...448,500 ...183,443 .1100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc 4.355 USD
Swap AFS Bond -- Q5664#AEA4.............ovvvvevevencrcienens D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... |06/27/2018 | 10/01/2030 | ................. | -.....5,159,700 (4.58 AUD) 3,079 434700 || e 366,296 | .....ooovooerrieien [ o 209,300 | ..covvveveemieerenes [ e cirrreeeen85,607 | oo 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc 3.401USD
Swap AFS Bond -- N8502#ABS...........cocoovrrrreverrierinenniens [ y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 03/29/2017 | 04/18/2024| ................. | ....11,819,000 (1.09 EUR) 202,465 1(169,900) | oo | coveeeeens(172,899) | oo [ e 624,800 | ...oooeovvueminririins | e | i 126,101 | .oovovvvvveren 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Royal Bank of 6.5025 USD
Swap AFS Bond -- 70645JAN2...........cccccccvcvccscvvcccsiccics D1 y Scotland PLC RR3QWICWWIPCS8A4S074.. |02/16/2005|02/24/2025 ................. | ......5,500,000 [CRE =LV L2} R IS cieern90,268 | .......1,050,500 | ... [ ..coooooe 877,509 | .coovvevvvvvvcervriees | o 284,000 | ... | e crereneeen 15,581 | i 100/QL.......
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Royal Bank of 6.5025 USD;
Swap AFS Bond -- 70645JAN2 Ay Scotland PLC RR3QWICWWIPCS8A4S074.. [ 02/16/2005 02/24/2025 ... ......5,500,000 (5.5EUR) 90,268 | ........1,050,500 877,509 ....284,000 .[100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.269 USD
Swap AFS Bond -- 879360CHO..........cccccccccerecuccresesiccrrs D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 03/29/2017| 04/18/2023] .................| ....10,745,000 (AR =LULY/| TR IS w187 471 | (154,000 | .. | oo (GEY 2 (5) ) [ 568,000 | ..ooouevvvevmverarnans [ o | i 101,235 | coovovvvvverinn 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.9525 USD
Swap AFS Bond -- 48021PA*9...........cooomrevervrrrcrcrnrerinnnens D1 y PLC G5GSEF7VJP5I70UK5573..... |06/07/2017(06/27/2027] .................| ....13,515,600 [IRELC =1L}/ R IS w00 206,515 | .......... 436,800 | .| ........... 7JUN TSI SRR [ 681,600 | ...ooooovvvvvmr [ o | s 188,071 | oo 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.9525 USD
Swap AFS Bond -- 48021PA*9.........cocouvvrererrrnrerernrerennenns D1 y PLC G5GSEF7VJP5I70UK5573..... | 06/07/2017[06/27/2027] ........cvcvener. | -...13,515,600 [IRCLSLULY| TN ISP v 206,515 | .......... 436,800 | ...| oo 220,156 | .coovvevrerrreerrrrnes | e GGIEICIVJOJ [RRRROITY ISR [T 188,071 | covvevvvvverenee 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| JPMorgan Chase 3.89USD
Swap AFS Bond -- G2956@APS..........cc.ccoererirereririnnens D1 y &Co 7H6GLXDRUGQFU57RNE7. | 06/25/2015[09/23/2025] .................| ....15,750,000 [RIZXTC1=12)! N ST 128,694 | .......3,461,000 | ... ] ........ 3,540,137 [ oo | i LLTXV[V[VH RN INORROOORY I 192,677 | oo 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.66 USD
Swap AFS Bond -- G1696#BHS............cccccooecvevccvivccricrs D1 y BNP Paribas......... ROMUWSFPUSMPROBKS5P83 |09/16/2015( 11/19/2022] .................| ....39,536,000 [ 721 =LULY| TR IS ceen562,581 | ... 1,389,500 ... | oo 887,549 | .coooviiiirii. ....1,988,000 350,275 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.6717 USD
Swap AFS Bond -- 372460D*3.........oovvvvvvrrerrerrreeererneenenns [ R y PLC G5GSEF7VJP5I70UK5573..... | 10/18/2017[ 10/30/2024] .................| ....17,664,000 [QRC=SLULCY! ST IS, 313,775 | .. 1,315,500 | .| o 1,431,223 | oooooeeeererveeninnns [ e L1700 [0 (RO I B R T — 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.6717 USD
Swap AFS Bond -- 372460D*3. -y PLC G5GSEF7VJP5I70UK5573..... | 10/18/2017 10/30/2024] ... ....17,664,000 (1.4 EUR) ....1,315,500 .[100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Barclays Bank 46605 USD
Swap AFS Bond -- GB750*AF.........cccvcvcccvcrevivcrerivirers D1 y PLC G5GSEF7VJP5I70UK5573..... | 10/11/2018(01/10/2034] .................| ....10,568,000 [IPAICI=1T5)! T I 126,022 | ......... 736,800 | ... | . 1,407,644 | ..ooovooos [ o KY P00 /U (RO IR [N 199,749 | ..oovvvvvvvrene 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Barclays Bank 4.601 USD
Swap AFS Bond -- GO566*ABS............cocoovcierrscieiereserere D1 y PLC G5GSEF7VJP5I70UK5573..... | 05/30/2013| 06/30/2025] ................. | ......9,310,732 | ~ (4.101 GBP) 86,233 | .....1,767,744 | .| ....... 1,809,899 [ ..ooovovovevrvirirrnns [ v 229,631 | oo [ v | s 111,665 | .oovvvvvvvcreee 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Barclays Bank 4.601 USD
Swap AFS Bond -- GO566*ABS..........cccoeverererersrerersrereres D1 y PLC G5GSEF7VJP5I70UK5573..... | 05/30/2013[06/30/2025] ......cvvvevevere | 10,157,162 | (4101 GBP) v | o e 94,072 | 1,928,448 | | i 1,974,435 | | e PASTUECTLC I (RRRROITY ISR S 121,816 | covvevvveverenee 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Barclays Bank 4.601USD
Swap AFS Bond -- GO566*ABS............cocooverererercreriscreres [} (R y PLC G5GSEF7VJP5I70UK5573..... | 05/30/2013[06/30/2025] ......covvvveveee | 209,310,732 | (4101 GBP)| e | o 86,233 | L 1TET 744 | ] 1,809,899 [ ..ooovevvvevivivarnnns [ v 229,631 | oo [ v | i 111,665 | ..ooovvvvverenes 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Barclays Bank 4.601USD
Swap AFS Bond -- GO566*ABS............ccccoceveveccvcveveverens D1 y PLC G5GSEF7VJP5I70UK5573..... | 05/30/2013| 06/30/2025] ................. | ......9,310,732 | ~ (4.101 GBP) 86,233 | .....1,767,744 | .| ....... 1,809,899 [ ..ooovovvevvrvririrnns [ e 229,631 [ v [ s | i 111,665 | ..ovovvvvverene 100/QL.......
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc| 3.68 USD
Swap AFS Bond -- L228IH#ABT ........coverererererersserersrsseres [ R y Citibank NA......... E570DZWZ7FF32TWEFATS... | 05/02/2017] 05/11/2032] .........ccvvverc| -.....9,982,175 (0.65 JPY), 225425 | ..........(380,518) | ... | wooovveeens 386,283 | oovceveveccrercriee | e (152,101) | covvverrerverrrrerrens | eveveverenenenenenes | eeveenens U7\ I— 100/QL.......
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
Foreign
Pay Fixed JPY Receive Fixed USD Currency Currenc 3.68 USD
Swap AFS Bond -- L228#ABT ........ooocoovevercrcscicrcrircsers D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 05/02/2017 | 05/11/2032 ............c0cn. | -.....9,982,175 (0.65 JPY) 225425 | .........(380,518) | ... | ooovveens 386,283 | ... | e (152,101) | covvvvrvevvvvrrrevvens [ covvevsvesessssnenns [ e LAY I — 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 3.7USD (2.12
Swap AFS Bond -- GT059#AAL.........cocvvvvveverrreerrerrenins D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... |03/01/2017 | 08/05/2024 | ................. | ...22,131,000 (112 [ IR 257,285 | .. 10,800 | oo [ o 626,509 | ..oovveveerereerrrrnes [ e 837,000 [ .oooveererevmmmrmrenns | cvrrssrresssssesers | eeveenees 243744 | ... 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 3.895USD
Swap AFS Bond -- G2686@AC2.........cooocverervecrererseereres [ (R y BNP Paribas......... ROMUWSFPUSMPRO8BK5P83 | 10/27/2017 | 11/15/2032 ..........c..v... | -..47,131,200 (2.89 GBP)| .covvveverercrererreens [ covvivvievivisniiiinnnns ...460,197 | .......2,890,800 |... | .......: 4,195534 | ....ooovvvevrrrrinnns 1,874,000 | oooooveeeeeieiiienins [ e | i 854,135 | ...ccocccvereene 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Royal Bank of 4.2375 USD
Swap AFS Bond -- G4133@AES.........cccccooovevevevcvcrericins D1 y Scotland PLC RR3QWICWWIPCS8A4S074.. |08/08/2018 | 11/07/2028 | ................. | -.....7,720,200 (2.75 GBP) 87,766 | ........346,800 | .| ......... 718,602 | ..o | e 279,000 [ ..ooooeeeverimririans | v | i 116,523 | ..ooovvvvverene 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Royal Bank of 4.2375 USD
Swap AFS Bond -- G4133@AES.........oovvvveveeerrrererrrnnens [ R y Scotland PLC RR3QWICWWIPCS8A4S074.. |08/08/2018 | 11/07/2028 | ................. | -.....5,146,800 (2.75 GBP) 58,511 231,200 | ... | oorrrren 479,068 | ..oovvevvvvereerrrrnes | o 186,000 | covvevererevvrerereens [ covermeeennnnneenens PRS- 7. ISR 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Royal Bank of 4.2375 USD
Swap AFS Bond -- G4133@AES.........ccvevevcrerevcvcrericns [ (O y Scotland PLC RR3QWICWWIPCS8A4S074.. |08/08/2018 | 11/07/2028 ................. | ....25,734,000 (2.75 GBP) 292,554 | .......1,156,000 2,398,341 | s [ e 930,000 [ .oooeeeeeeemmmmrmnnnns | v | eeviiines 388411 | .o 100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc| JPMorgan Chase 4.545USD
Swap AFS Bond -- Q7794#AF0. Ly &Co 7TH6GLXDRUGQFU57RNEY7. | 06/11/2014 | 08/14/2029 | ... ....20,636,000 (6.28 AUD) (7,157) | .......5,786,000 4,774,255 ....657,800 ....324,311 .1100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc 4.541 USD
Swap AFS Bond -- 87124VC@B...........cccvcccvcvcvcccvcrcrens D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 10/02/2018 | 02/05/2039 | ................. | -.....7,196,000 (4.76 AUD) 2,372 ...446,000 | .| .. 581,811 | oo | oo 299,000 [ ..ooooeeveeeinmririnns | e | e TR 100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc 4.541USD
Swap AFS Bond -- 87124VC@B........ccoeererevmrmrermeerermnennns D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 10/02/2018 | 02/05/2039 | ................. | -.....7,196,000 (4.76 AUD) 2,372 ..446,000 | ... | oo ISR L [ I 299,000 [ .ooveveevrermnmrmnnnns | oo | eeveneees 158,330 | ..oovcvvvrreen 100/QL.......
Foreign
Pay Fixed AUD Receive Fixed USD Currency Currenc 4.541USD
Swap AFS Bond -- 87124VC@B.........cocovermmmeermrmeeeernnnnnns [} (R y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 10/02/2018 | 02/05/2039 | ................. | -.....7,196,000 (4.76 AUD) 2,372 ...446,000 | .| e 581,811 | oo | o 299,000 [ .ooouueevemmminnannnns | e | i 158,330 | ..ooovvvvrerenes 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Royal Bank of 4.18 USD
Swap AFS Bond -- N8505#AAL...........cooveeerrvevererrriieneiens D1 y Scotland PLC RR3QWICWWIPCS8A4S074.. | 10/24/2018|01/24/2029 | ................. | ....17,106,000 (1.61 EUR) 306,944 757,500 | ... | e 1,394,345 | ....ooooooeivviiiinnns [ e 852,000 [ ..oooueveveruumnirinns | s | eveiines 261,196 | oo 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Royal Bank of 4.18 USD
Swap AFS Bond -- N8505#AA2 -y Scotland PLC RR3QWICWWIPCS8A4S074.. | 10/24/2018|01/24/2029 | ... ......5,702,000 (1.61 EUR) 464,782 ....284,000 .1100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.8929 USD
Swap AFS Bond -- 372460D@1........crvvvveveverersrcrrrireinnes D1 y PLC G5GSEF7VJP5I7TOUK5573..... | 10/18/2017 |10/30/2027 | ................. | ....29,440,000 (1.81 EUR)| weoovovcrcreviiinnns | cvvvseneesieiiinnns ..487,529 | .......2,192,500 creren2,180,651 | oo 201,420,000 | cooovoveeeneneeennnnns [ s | e 418,620 | .ccocvvvererene 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc 3.03USD
Swap AFS Bond -- G1591#AUB..........cooccvrvvccrnrincccrrrnceens [ y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 11/01/2016|02/20/2025 | ................. | -.....7,330,200 (2.31 GBP) | cevevvvererercrererinens [ covvivevevivisniininnnns 10038,953 | (43,200) | ... | cooeeeeens(147,420) | oo [ e 279,000 85,148 100/QL.......
Foreign
Pay Fixed DKK Receive Fixed USD Currency Currenc| JPMorgan Chase 3.935USD
Swap AFS Bond -- K3752#AH.......c.ooovvvvvevvrnrcrenricienennns D1 y &Co 7TH6GLXDRUGQFU57RNEY7. |06/09/2015|08/27/2025 ................. | ....24,858,757 (2.35 DKK)| .ooovveevevecmieinnnnns | o ...301,559 | .......773,979 eieeeeens(826,837) | o ...1,255,394 302,224 100/QL.......
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
5.59 USD
Foreign (British Pound
Pay Floating GBP Receive Fixed USD Currency Currenc| Bank of America 3 Month
Swap AFS Bond -- G6970*AES.... Ay Corp B4TYDEB6GKMZO031MB27... | 11/21/2013]01/02/2025] ... ....16,000,000 LIBOR), ...3,801,343 5,540,870 ...461,582 ....183,530 .[100/QL.......
5.59 USD
Foreign (British Pound|
Pay Floating GBP Receive Fixed USD Currency Currenc| Bank of America 3 Month,
Swap AFS Bond -- GBI70*AES..........cocoovorerercrcrcrcrircrers D1 y Corp B4TYDEB6GKMZO031MB27.. | 11/21/2013]01/02/2025] .................] -.....9,000,000 [1=10723) VPP [T ...200,462 | ......2,138,256 | ... ] ........ KARTCHZIVN I I 259,640 | ..o [ v | i 103,236 | ..ooovvvvverene 100/QL.......
5.59 USD
Foreign (British Pound
Pay Floating GBP Receive Fixed USD Currency Currenc| Bank of America 3 Month!
Swap AFS Bond -- GBI70*AES............coooovererrrciererireree D1 y Corp B4TYDEB6GKMZO031MB27.. | 11/21/2013]01/02/2025] .................| ...40,000,000 [121073) VUSRI OSSO ...890,943 | ......9,503,359 |...| ..... 13,852,176 | .cooovvoicicie. 2 1153,954 | s [ [ 458,825 | ..o 100/QL.......
5.59 USD
Foreign (British Pound
Pay Floating GBP Receive Fixed USD Currency Currenc| Bank of America 3 Month
Swap AFS Bond -- GBI70*AES..........cccvcvererererrrerersrereres D1 y Corp B4TYDEB6GKMZO031MB27.. | 11/21/2013]01/02/2025] .............r...| -.....9,000,000 [1=16723) VUSRI ST ...200462 | .......2,138,256 | ... ........ 3,116,740 PATCICTTO R (ROOITN IR BTN 103,236 | ..ovevvvererenene 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| Barclays Bank 4.3945 USD
Swap AFS Bond -- GB750*AE2..........cococvuverercrerercriscrenes D1 y PLC G5GSEF7VJP5I70UK5573..... | 10/11/2018(01/10/2029] ................. | -...15,852,000 (PRSI E1=12)! N IO ...185455 | ......1,105,200 | ... ........ 1,888,904 558,000 | ..oooeevevevmverannens [ v | i 241550 | oo 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| JPMorgan Chase 4.165 USD
Swap AFS Bond -- L8367H#AAN..........ccvcvcccvcvcccvcrivns D1 y &Co 7TH6GLXDRUGQFUS7RNEY7. | 06/25/2014|07/24/2021] .................| ....19,082,000 [P =LVLY/| TR IS ...123,065 | ........3,823,400 | ... ] ........ 3,743,705 [ .o | e 795,200 | ..ooooevvvvvn [ v | i 128,589 | ...oovvvvverene 100/QL.......
Foreign
Pay Fixed GBP Receive Fixed USD Currency Currenc| 4.025 USD
Swap AFS Bond - G247TI@AAT .......ceverererermrerrarins [ R y Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 09/16/2014[ 12/16/2024] .................| ...48,642,000 [RIGKTC1=12)1 ST ST ..450,311 | ....11,775,000 |...| ..... 12,101,733 | oo ....1,395,000 555,480 100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 6.48 USD (5.5
Swap AFS Bond -- 70645JAN2 Ay Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 02/15/2005 02/24/2025] ... ......2,602,000 EUR) .[100/QL.......
Foreign
Pay Fixed EUR Receive Fixed USD Currency Currenc| 6.48 USD (5.5}
Swap AFS Bond -- 70645JAN2...........cccccccccvevncvrcvcsiccres D1 y Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 02/15/2005] 02/24/2025] .................] ......2,602,000 EUR) 37420 | .........422,200 | .| ..cccccco 350,060 [ ..oooccnrcvainee | o 113,600 30,256 100/QL.......
5.08 USD
Foreign (British Pound|
Pay Floating GBP Receive Fixed USD Currency Currenc| Barclays Bank 6 Month!
Swap AFS Bond -- GO566*ACS...........ccowmmmmvvevvmmmieninnnnenns D1 y PLC G5GSEF7VJP5I70UK5573..... | 06/27/2014]06/29/2029] .................| ....23,828,000 (121073 VUSSR OSSOSO .....499,864 | ......6,623,400 |...| ... 9,615,821 [ oo | e 651,000 [ ..o [ o | s 372,080 | ..o 100/QL.......
0879999999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0 |..18,549,108 | ....134,895,631 [XX] ....156,002,857 0 |..56,305,752 0 0 |..19,422,221 XXX XXX
0909999999. Total-Swaps-Hedging Effective 0 0 |..18,549,108 | ....134,895,631 [XX] ....156,002,857 0 |..56,305,752 0 0 |...19,422,221 XXX XXX
Swaps - Hedging Other - Interest Rate
Interest 3 Month Libor
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge...........cocvumvrrvermvrreeerenerers D1 Rate | Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... |09/21/2006| 03/01/2022] ........ccccevver | ..6,750,000 | USD (5.3135)] ..ovvvevevrvrervrenns | eorverrrerrneererisnens | o (137,723) (592,099) | ... (592,099) | ........ (40,002) 52,494 004
0919999999. Total-Swaps-Hedging Other-Interest Rate 0 0f.... (137,723) (592,099) [XX] (592,099){ ........ (40,002) 0 0 0 52,494 XXX XXX
0969999999. Total-Swaps-Hedging Other. 0 0 ... (137,723) (592,099) |XX] (592,099) ] ........ (40,002) 0 0 0]....52494 XXX XXX
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Statement as of September 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
1159999999. Total-Swaps-Interest Rate 0 0. (137,723) (692,099) |XX| (592,099)] ....... (40,002) 0 0 0 52494 | XXX XXX
1179999999. Total-Swaps-Foreign Exchange. 0 0]..18,549,108 | ....134,895,631 |XX| ....156,002,857 0 | ..56,305,752 0 0 |...19,422,221 XXX XXX
1209999999. Total-Swap 0 0]..18411,385 | ....134,303,532 |XX] ...155,410,759 | ....... (40,002) | ..56,305,752 0 0]..19474714 | XXX XXX
1399999999. Total-Hedging Effective 0 0]..18,549,108 | ....134,895,631 |XX| ....156,002,857 0 | ..56,305,752 0 0 |...19,422,221 XXX XXX
1409999999. Total-Hedging Other. 0/[..4983274 ... (137,723)] ......5,120,819 [XX] ........ 5,120,819 | .......689,642 0 0 0].....52494 | XXX XXX
1449999999. TOTAL. 0/f...4983274 |..18411,385 | ...140,016,451 |XX] ...161,123,677 | ......689,642 | ..56,305,752 0]..19474,714 XXX XXX

Code Description of Hedged Risk(s)

001 REBALANCES PORTFOLIO DURATION

002 MANAGES CASH FLOW RISK

003 HEDGES THE EQUITY RISK OF A LIABILITY

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

007 REPLICATION OF AN INDEX

008 HEDGES THE CURRENCY RISK OF AN ASSET

009 HEDGES THE CURRENCY RISK OF A LIABILITY

Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
QL Qualitative Approach for Assessing Hedge Effectiveness




Statement as of September 30, 2019 of the NATIONWIDE LIFE 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 2
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative | Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule| Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of 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
Short Futures
Hedging Other
VAGLB Hedge - Equity Equity / SNZ20JLFK8MNNCLQOF3
ESZ9......{ ccoee 24 | 3,606,240 | S&P 500 Mini Futures............. Indexed Annuity N/A......... Index |12/15/2019| CME........... 9 09/15/2019|..3,005.1837 |..2,978.5000 | ......... (17,840 | ..o | cervinereineneiinene | e | e | oo 32,020 | ..oooovennn 32,020 | ........ 133,819 | oo 1] s 50
Equity / SNZ20JLFK8MNNCLQOF3
ESZ9...... L2134 1,826,288,935 | S&P 500 Mini Futures............. VAGLB Hedge - Market Risk... | N/A......... Index |12/15/2019| CME........... 9 09/15/20191..3,010.1520 |..2,978.5000 | ....(8,946,987) | .......oervreerrrerirnns | corriremeiieriiiens | erviiereiieneiienes [ cevereieneienens ...19,203,257 | ..... 19,203,257 |....67,656,697 | .......ccccouuuneee 1] 50
Equity / SNZ20JLFK8MNNCLQOF3
FAZ9.....|.... 2,777 | o 544,384,800 |S & P 400 E-Mini Futures........ VAGLB Hedge - Market Risk... | N/A......... Index |12/15/2019| CME.......... 9 09/15/20191..1,960.1995 |..1,938.0000 | ....(3,724,989) | .......coevvreirererirnns | corriremirieneiiens | ervirereiieneiienes [ o ...6,164,814 | ... 6,164,814 |....15,483,983 | ....ccccoovrnenns LI I 100
Equity /
MFSZ9... |....9,184 | ....... 877,128,035 | MSCI EAFE Mini Index Futures| VAGLB Hedge - Market Risk... | N/A......... Index | 12/15/2019| NYF........... 5493004R83R1LVX2IL36.... |09/15/2019] ..1,910.0724 | ..1,898.4000 | ....(3,029,991) | ..eooorrvririmmuimnins [ corirmiiieniiinnins | e | e 5,359,977 | ..... 5,359,977 |...51,208,102 | ....ccoouvrurnnee 1] 50
RUSSELL 2000 MINI Index Equity / SNZ20JLFK8MNNCLQOF3
RTYZ9... |.... 2,074 | ... 163,521,828 | Futures VAGLB Hedge - Market Risk... .| Index [12/15/2019 . 09/15/2019]..1,576.8236 |..1,525.0000 | .........(96,454) | ...ovvrvrnrirririinins | eronmsriienssinsnins | onnnsiiersninsniens | sonnseisnssinenenes .....5374,111 | ......5,374,111 |...11,564,199
13429999999. Total-Short Futures-Hedging Other..... OO OO OO OO OO OO OO OO OO OO OO OO0 OO OO FOUO OO O OOO OO PO RO PO PO ROPROOR ..(15,816,061) 0 0 0 0 ]...36,134,179 | ... 36,134,179 | ..146,046,800
1389999999. Total-Short Futures....... ..(15,816,061) 0 0 0 0...36,134,179 | ..... 36,134,179 |..146,046,800
1409999999. Total-Hedging Other. ..(15,816,061) 0 0 0 0...36,134,179 | ..... 36,134,179 | ..146,046,800
1449999999. TOTAL...........c.... ..(15,816,061) 0 0 0 0...36,134,179 | ... 36,134,179 | ..146,046,800
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Bank of America - Life .126,811,050 | ..... 19,235,750 |..146,046,800
TORAI INEE €SN DEPOSIES. ... vorveeeerssreerserssessssesssessse s esss e ess s ess et e84 8 8080880 seee E8eesoeE oL s oL L oL o088 bbb SR P PO PSP P PO PO PO PP TP PO PP PP PP PO PO PO PP PP PPPOPOO .126,811,050 | ..... 19,235,750 |..146,046,800
(a) Code Description of Hedged Risk(s)

1 HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF A LIABILITY

REBALANCES PORTFOLIO CURRENCY EXPOSURE

REBALANCES PORTFOLIO DURATION

o | w o

HEDGES THE EQUITY RISK OF AN ASSET
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Statement as of September 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exct Traded Derivatives
0199999999. Aggregate SUm of EXChANGe Traded. ... ..ot eesnesen s XXX XXX XXX 146,046,800 [ ..o | e 146,046,800 ...(15,816,061) ‘ 146,046,800 | ..o 146,046,800
NAIC 1 Desi
Bank of America Corp........ B4ATYDEB6GKMZO031MB27 | Y. | (STOTIIRTON IO 26,609,402 AT581,213 | s | e 0 25,626,526 | .....c.ovevriirnrerinneienns | e 0 | 848,827 0
Barclays Bank PLC..........ouuiuiiiiiiiieiseieiesis st G5GSEF7VJP5I70UK5573... | Y. Yo | e 28,763,000 122,697,580 | oo | e 0 27,988,700 cevrrerernersrnseneeeneen 0 [ e 2,745,401 | oo 0
BNP Paribas..........ccccoevvuvune ROMUWSFPUSMPROB8K5P8Y Y. | (STTIRON IR 10,943,000 8,131,500 (1,469,400) | ........ 0 12,102,637 e (1,974,842) |0 | 3,279,603 0
CHIDANK NA....... s E570DZWZT7FF32TWEFAT6 | Y. | (TR I 33,624,000 34,835,517 | oo (3,703,693) | ........ 0 36,681,587 (2,317,431) | ...
Credit SUISSE IN........verriireiiei s E58DKGMJYYYJLNBC3868. | Y Y (592,099) | ........ L0 O RUNPOROO PO (592,099) | ...
Deutsche Bank AG. TLTWFZYICNSX8D621K86.. | Y. Yoo | e 27,545,309 ..28,624,800 1,079,492 27,625,776
Goldman Sachs Intl Ltd.. W22LROWP2IHZNBB6K528 | Y Y ...1,310,000 1,384,235 | [ e 74,235 .1,384,235 0
HSBC BaNK USA NA ...ttt 1IE8VN30JCEQV1H4R804... | Y. Y e | s 410,000 (130,865) | ........ (01 303,593 596,895 | ....... 56,030
JPMorgan Chase & Co.........c.cc.... TH6GLXDRUGQFU57RNEY7| Y | RRTTRRIN ISPTRRON 14,261,000 | .....coove..... 16,848,479 | e 2,587,479 14,993,458 1,112,369 | oo 1,112,369
Morgan Stanley Capital SVCS..........ccviiiienee s 4PQUHN3JPFGFNF3BB653. | Y Y. ...5,028,000 0 ..4,984,521 308,395 0
Royal Bank of Canada ROMUWSFPUSMPRO8K5P8Y Y. Y ...6,970,000 0 ..1,636,988 325,641 0
Societe Generale............... O2RNESIBXP4R0OTD8PU41.. | Y Y ...5,561,000 0 .4,328,684 |.... 0
Wells Fargo & Co.......couvvrnmrernninsinnienes KB1H1DSPRFMYMCUFXTO09] Y. Y. ...1,570,000 0 ..1,566,677 |.... [EERTTORRRRRON | I O 245,689 | ... 0
0299999999 TOtAl NAIC 1 DESIGNAtON. ... .. verttretrteerseit st ese sttt bbbttt | cbsersnsensnes 162,594,711 3,741,205 ..159,223,381 (5,311,208) | cooovevrinennnn 1,200,481 | i 18,187,334 | .o 7,348,244
NAIC 2 Desi
Royal Bank 0f SCOIANM PLC........c.uiiiiiitiiiieisiissi st RR3QWICWWIPCS8A4S074 | Y. Y ...1,530,000 ...5,066,400 3,536,400 ..7,211,503 5,681,503 | oo 1,287,381 | oo 1,287,381
0399999999. TOtAl NAIC 2 DESIGNALON. ... rvrrrieeeissessersarssteesseses e ess s sss ettt entensnnres | enreniensansensenes 1,530,000 ...5,066,400 3,536,400 ..7,211,503 0 [ 5,681,503 | ..ooioiriiinnns 1,287,381 | oo 1,287,381
0999999999. Gross Totals......... 2164124711 | 291,959,307 153,324,405 | ...oovvivenen. 166,434,885 | ....ccovvenenns (21,127,269) | oo 6,881,984 | ..o 165,521,514 [ oo 154,682,425

1. Offset per SSAP NO. 84.......covivvrnririrniiicinnines

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

291,959,307

.................... (5,896,057)
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Collateral for Derivative Instruments Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)
Collateral Pledged by Reporting Entity
Bank of America Corp - CME...........cocvevvrnrernrinernineienns SNZ20JLFK8MNNCLQOF39.. | Cash CASN. s | enreneninei 94,838,698 | ..o | s 94,838,698 | .....oovvvuenne
Bank of America Corp - NYF ... 5493004R83R1LVX2IL36........ CaSN...eceeiieerreenssene s | | BB8M bt | erbeene st 51,208,102 [ ..oovvrmerreerereerineerreenes | veverneeineinn 51,208,102 | .cooovvvrererns
Credit Suisse Intl - OTC E58DKGMUYYYJLNBC38B8... | CaSh.......ivveriiiiiiiriiiniisssniissniissnisssnsesssssssssssssssssssnssnsssnsmnnnmmnnne | | GB8Mliitiiiisiiis st | i 650,000 . 650,000
0199999999, TOIS. ....eeovesresererestaessssssere s es stk ek f k£t €4 ek e R L E L f kR f L EE LR E LR E LR E LR ek b ettt I 146,696,800 | ...ovvovviiiinniiiniens 0 [ s 146,696,800
Collateral Pledged to Reporting Entity
Barclays Bank PLC - OTC.........ccccevervurnenn. G5GSEF7VJP5I70UK5573...... CaSh..iuieirrerrnsessesssensssssnsenneenennnnns | | CBSNtiitieisier s | srenbnesentenes 28,763,000 | ..cocvrivirrercriiriereieis XXX
BNP Paribas - OTC........cocumrrrireemieineneriesieeesseessnie ROMUWSFPU8MPRO8K5P83 | Cash ..10,943,000 XXX
Citibank NA - OTC E570DZWZT7FF32TWEFAT6.. | Cash 3,624,000 XXX
Deutsche Bank AG - OTC.........couvverierereeieineinerierienes TLTWFZYICNSX8D621K86.... | Cash ..25,888,000 XXX
Goldman Sachs Intl Ltd - OTC.......ccovvereeerernirneiirerireens W22LROWP2IHZNBBBKS528.. | CaSh.......ccorevreicrieriericiisniseiiensesinesssssississsssssssnssssnsnessensinsnne | | GBSttt sesessse sttt | neinnsieneiees 1,310,000 XXX
HSBC - OTC ... 1IE8VN30JCEQV1H4R804..... Cash XXX
JPMorgan Chase & CO - OTC.......ccvvureemerrnrrnerirererenns 7TH6GLXDRUGQFU57RNEY7. | Cash XXX
Morgan Stanley Capital Service - OTC. . 4PQUHN3JPFGFNF3BBB53... | Cash......ccevvviriiiriniiernincernsienissnsssensssesesssssinsnneen | LGBttt | et enenes 5,028,000 XXX
Merrill Lynch Capital Services - OTC ROMUWSFPU8MPRO8K5P83 | Cash .....6,970,000 XXX
Royal Bank of Scotland - OTC <. RRBQWICWWIPCSBAASOTA.. | CaSh......ccerierriieierierineiseeissisensesiesssssssssissssssssinssnssnsnesnessnses | | GBStttk | neisesieniiees 1,530,000 XXX
Societe Generale - OTC.. . O2RNEB8IBXPAROTDBPUA.... [ CaSh......vviireririirirerieiirieersnieennsissssnississssssnssssnnsnsnnenns | CBSMliiiitiieiesississ et | seeinnren e 5,561,000 XXX
Wells Fargo - OTC... KB1H1DSPRFMYMCUFXTO9. | Cash.... .....1,570,000 XXX
Bank of America - OTC ... BATYDEBBGKMZO03TMB27.. | TTEASUY.....courvrreuersireriaiiseesersssessssssessssssessesssisesssssssssesssssssssssssessesssenes 912828 D7 2 | U STrEASUMNY Nb.... ittt | sbebsensessaensas 2,473,171 XXX 08/31/2021. | ..
Bank of America - OTC.... ... BATYDEBBGKMZO031MB27.. | Treasury. 912828  HB 6 | U S TIEASUNY NE.....eouieeiieiiceicieieeieieeiesi sttt ens | cesensssseseesan 3,167,441 XXX 01/31/2022. | ..
Bank of America - OTC.... . BATYDEB6GKMZO031MB27.. | Treasury 912828 K7 4 [ U STIEASUMNY Ni.....oiouiieiiiiiieiiceiiciii it | coseneieenesi 2,511,516 XXX 08/15/2025. | ..
Bank of America - OTC..........cccvvuernrirenienineenne B4TYDEB6GKMZO031MB27.. | Treasury. 912828 M8 0 | U S TIEASUNY NE.....oeuieuiieiiceiciieieiissiiesiesi sttt | cesenissnisnniens 1,469,251 | ..ovveivirrinne 1,451,000 XXX 11/30/2022.
Bank of America - OTC.... ... BATYDEBBGKMZO031MB27.. | Treasury. 912828 N3 0 | U S TIEASUNY NE..ouoiueieeiieciiceiieieeietie et esstens | eeseessssissssan 2,559,965 2,517,000 XXX 12/31/2022. | ..
Bank of America - OTC.... . BATYDEB6GKMZO031MB27.. | Treasury 012828 P38 | U S TrEaSUNY Nb.....ouuiiiiiiiciiiisie s | cesesiisnissiians 1,090,721 1,085,000 XXX 01/31/2023. | ..
Bank of America - OTC.......c..oveveveervnreienieeineenns B4TYDEB6GKMZO031MB27.. | Treasury. 912828 P8 7 [ U S TIEASUNY Nb...oueouiieiiiceieiriiieesie sttt | ensssssssseeeniens 335,029 | oo 338,000 XXX 02/28/2021.
Bank of America - OTC.... ... BATYDEBBGKMZO031MB27.. | Treasury. 912828 Q2 9 | U S TIASUNY NE..oooieeieeieeciiceieie ettt bbb esssens | eesensinsisnnian 7,890,770 7,909,000 XXX 03/31/2023. | ..
Bank of America - OTC.... . BATYDEB6GKMZO031MB27.. | Treasury 912828 V8 0 | U S TIEASUNY Nb...ouoouieuiieiiceiciiiiriiisie sttt enssens | cesenissnessnien 3,416,209 3,322,000 XXX 01/31/2024. | ..
Bank of America - OTC.......c.ooveneeeerenreneeieeieenns BATYDEBBGKMZOO3TMB27.. | TIEASUINY......ouuerueruseesseisserisseseessssesesse s ssesssssessssssssssssssssesessssssssans 912828 WA 8 | U S TIEASUNY NE..o.ieuieeieeciiciicieseisetie st tens | eesensiseisseians 1,695,330 XXX 02/29/2024.
Deutsche Bank AG - OTC... ... TLTWFZYICNSX8D621K86.... | Short-Term Government.. 912796 RM 3 |U S Treasury Bill............. 77,000 XXX 11/07/2019. | ..
Deutsche Bank AG - OTC... . TLTWFZYICNSX8D621K86.... | Short-Term Government.. . 912796 RY 7 [ U S TIEASUNY BillS.......vuuiirrircereieiieiiecieeiei st 77,000 XXX 01/30/2020. | ..
Deutsche Bank AG - OTC 7LTWFZYICNSX8D621K86.... | Short-Term Government........... 912796 TF 6 | U S TIEASUINY Bill.....oouieeecieeiirciiciisiic ittt | eeeisssisnsisessines 162,000 XXX 02/13/2020.
Deutsche Bank AG - OTC... ... TLTWFZYICNSX8D621K86.... | Short-Term Government........... 912796  WB 1 |U S Treasury Bill.... 78,000 XXX 10/29/2019. | ..
Deutsche Bank AG - OTC... . TLTWFZYICNSX8BDB21KBE.... | TIEASUINY......ooueruremsimsrsaeeeseesseessse s esessssesssesssssessssssssss st ensssssssssssssans 912828 AM 9 | U S TIASUNY NE...ooioeieiiiiciiseii ettt | seebsreisnessensses 200,822 XXX 04/30/2025. | ..
Deutsche Bank AG - OTC TLTWFZYICNSX8DE21KB.... | TIEASUIY.....cvurvuerereriaersriseisisssesserssisessesssesessssssessassessessssssessessssesessssanes 912828  H5 2 | U STIEASUMNY Nb.... it snsnns | cressssssssssssnssae 212,526 XXX 01/31/2020.
Deutsche Bank AG - OTC... ... TLTWFZYICNSX8D621K86.... | Treasury 912828 M8 0 |U S Treasury Nt ...307,824 . XXX 11/30/2022. | ..
Deutsche Bank AG - OTC... . TLTWFZYICNSX8D621K86.... | Treasury. 912828 VB 3 |U S Treasury Nt <oo.....542,137 ...539,000 XXX 05/15/2023. | .........\.
0299999999, TOAIS. ......eeurvvurerereseeessrsesesssessserss s eesese s es s bbb etk s R S4ee ke R R R R LSRR RS R R R eeR i e B I 164,124,711 | (oo 28,007,000 XXX XXX XXX




Statement as of September 30, 2019 of the NAT'ONWIDE LlFE INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

1 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Industrial & Mi (Unaffiliated) - ial Mortgage-Backed Securities
04012M AP 4 | Argent Securities INC RMBS Ser 2008-M1 C........oviuririiiiiriiiinrisiesseiesssiesessssssssesessssssesssssssessessssssessessne | sonsssessessnes BFM.cvovicierns | v 446,622 | ..o 627,294 |07/25/2036.......
36829) AA 9 | GE Capital Commercial Mortgage RMBS Ser. 123,309 | oo 214,387 |08/25/2036.......
362334 BQ 6 | GSAA Home Equity Tr RMBS Ser 2006-3 CI A... bbbt 5,359 |.... 5,359 [03/25/2036.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUNEIES. ... ..o iirrrei e snissisnines covensneesessssnssnsessenssssnsensnssnns | eserssessssssansenes 575,290 XXX
3899999.  Total - Industrial & Miscellaneous (UN@ffilIBEA). ... ittt ebsentensen st | fenieninns s 575,290 XXX
Totals
6599999.  Total - Residential Mortgage-Backed SEOUMHIES. .. ... .. iuuiuriitiisiiriereissteers sttt sbsensenbsnsenssenens e enssnssensensns | drensesssnssssesssas 575,290 XXX
7099999, SUDIOMAL = BONGS......veeeiiieeieiites ettt eeinnt sttt st | enininnt s 575,290 XXX
Cash Equivalents (Schedule E Part 2 Type)
000000 00 0 |Overnight Repos SEC LENDING ONLY.......coiiiiuiimimmiriiisiiiisissnsssessenesssssssnssssssensessssenssssesssssssssssensssssssnsssnsssns | sensnsenssnnes | coes 93,706,346 93,706,346 | 10/01/2019.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type)........cccoo..... 93,706,346 93,706,346 XXX
9999999.  Totals..... v, 94,281,636 94,553,386 XXX

General Interrogatories:

1. The activity for the year:  Fair Value §.....(5,985,214)  Book/Adjusted Carrying Value $.....(6,041,363)

2. Average balance for the year:  Fair Value $.....101,779,837  Book/Adjusted Carrying Value $.....102,066,340

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §....5359 NAIC 2: §......... ONAIC3: §......... 0 NAIC4: §.......... ONAICS5: §....841,681 NAIC6: §..........

QE10




Statement as of September 30, 2019 of the NAT'ONWIDE LlFE |NSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

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

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

NONE
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Statement as of September 30, 2019 of the NATIONWIDE LlFE 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
American Savings Bank.............ccoouvevrninriniinns HONOIUIU, Hl..oooeeeeeieien | eeveeieinieieiens [ erisisiiniees | evieersnesnsseennes | oererenisssssseesenees | ceveesenienes 152,484 | ... 892,088 | .............. 151,525 | XXX
Bank of America. Charlotte, NC........voerercereierierineienieeeneeis | cevenineenesins e [ e | ooesessssesssssssenes | oveveees 1,030,020 | ..occvvnvvnns 845,051 | ........... 1,137,343 | XXX
Bank of New York Mellon...........cccccvvvevveireinnnns NEW YOTK, NY c..oiiiiiieiieieicieieieieieiesiesieies | eveinessssensenss | evesessnisnens | orsnesesisssssssiesenns | conessssssesissssssssesens | soevienns 14,515,261 | ......... 12,257,664 | ......... 57,586,587 | XXX
JP Morgan Chase...........cuvuuererrereeenieereeiniinns New York, NY.... (51,302,633) | ........ (83,217,646) | ........ (78,150,529) | XXX
PNC........... Pittsburgh, PA 913,310 XXX
US BaNK....couoeeaeereirieneeceseiesierisesieninenes Minneapolis, MN 91,292 . ..294,167 | XXX
WACKOVIA. oo Charlotte, NC.......cvouricireiseiciinnieeieeineeis | ceneeineinnsinns | e | e | ceeeessseessssesnssenes | oeseeeees 1,447,959 | .......... 1,536,704 | ........... 1,775,863 | XXX
The Federal Home Loan Bank of Cincinnati....... CINCiNNati, OH.......ovviirienesninieies | e | e | eeereessenssesennnes | oeeeenes 260,277 | ..... 250,079 | .covvveeenee 250,123 | XXX
0199998. Deposits in.....2 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open DepoSitories. .........ovweeernrerinisrinerennses XXX XXX [ | v 21,682 | .o (35124) [ coovvvnnn 59,486 | XXX
0199999. Total Open Depositories XXX XXX [ 0 [... 0]....(32,870,348) | ........(66,466,235) | ........(15,957,549) | XXX
0399999. Total Cash on Deposit........ XXX XXX ... 0]... 0] (32,870,348) (66,466,235)| ........ (15,957,549) | XXX
0599999. Total Cash XXX XXX . 0. 0 . (32,870,348) | ........ (66,466,235) | ........ (15,957,549) | XXX
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Statement as of September 30, 2019 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

Exempt Money Market Mutual Funds as Identified by the SVO

825252 40 6 | S/T Investment CO TrEASUIY TIUSE (AIM)............riiiriice iR bes | LaseE s s | snnssisnnsini 09/30/2019....... 1940 | | 8,186,853 | cooveoeeeeeeeeeeeeeee 3,861
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..........cccvviimininiicnnees
8899999. Total- Cash Equivalents ettt eteaeesesaeenees
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