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Statement for March 31, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONAS oottt | sesesseennea 4,549,2T4,758 | ..o | vevveeeeenns 4,549,274758 | ... 4,612,985,133
2. Stocks:
2.1 PrEferred SIOCKS. ...ttt et sssessntes | srestenenessessenens 6,129,833 | ..o | e 6,129,833 | oo 5,006,265
2.2 COMMON SOCKS. .. ..eeurerrerrereeisessssesesessssssessssessssssesssssssssessesssssssssessessssssessesssnssessessanssns | ssssssessessanes 37221 | e 21,310,489 | ..o 319,806,732 | ..cvoveerene 329,343,442
3. Mortgage loans on real estate:
30 FIISEENS et | ceeeiennennens 656,562,733 | ..o | v 656,562,733 | ...coovereennn 651,406,871
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 ($....733,998), cash equivalents ($.....7,946,907)
and short-term investments ($.....122,008,090)............ccvuurmrreermmneeesneressseeessneessssssessssesessas | seeeesssseeseens 130,688,995 | ...ooovvercerrrrerennninenens | cevereeeineens 130,688,995 | .....ccooneen. 163,700,183
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
7o DEIIVALIVES. .....ooorveeerireeicesesissees sttt sttt snnsnnes | sessseensesetinees 2,500,000 | ..cvormcerernieeesenieenieee | e 2,500,000 | .cooovvrrrrrenn 1,663,000
8. Other iNVESLET SSELS......c.uuuveririreiierieci ettt esssennes | eesseesteenens 807,272,598 | ....corvvrrerrenne 2,454,370 | .cooovvvvens 804,818,228 | .....ccccoennee 754,237,704
9. ReCeiVabIES fOr SECUMHIES. .........uuviuriiiiiiiiiiiiisiirr s | fonsesssessansaennees 289,480 |...ocvecrierierienienieninns | e 289,480 | ...cvoerreriereeiene
10.  Securities lending reinvested collateral @SSEtS..........cvviiireiiirieieeesie s | cerereresensenns 5,000,294 | ...oooiiiieieeeneee | e 5,000,294 | .....ccvvunnn 30,004,411
11, Aggregate write-ins for iNVEStEd @SSELS.........cveieiiieiciceece s | erreresesrenienaens 2,028,868 | ..o (L] P 2,028,868 | ......cccoevrunee 1,902,747
12.  Subtotals, cash and invested assets (LINES 110 11)......c..iwrrrrenerenrrincienerieseiesrineeses | veeseeness 6,500,864,780 | .....ccvvrucenne. 23,764,859 | ............. 6,477,099,921 | ....ccoo.nu 6,550,249,756
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccccoeevees | ceverrirennnn. 547,184,870 | ...ocvovvvrrerrnns 9,263,143 | .coovverree. 537,921,727 | cvvvvrrnne 566,751,176
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........cocoeveveeeeiies | covvverrrinnnns 871,318,370 | oo 1,583,194 | ...coeveenn 869,735,176 | ...cvovvrvnnne 871,206,246
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cccovcuevereeeeieeteeceeeeeeesssessetesssesssesasseseees | ceevesssesessnans 48,576,649 | ... | e 48,576,649 | .....occveveee 50,467,540
16.2 Funds held by or deposited with reinsured COMPANIES............cceveveireerriercirersieiieieens | e, 2,349,572 | oo | e 2349572 | oo 635,556
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon..............ccoeeeeveveees | cvvvevriisiiennns 35,541,018 | oo | e 35,541,018 | ..ocvverree. 17,806,403
18.2 Net deferred taX @SSEL...........rwririirerieries st esssssnsns | cessseesssnesens 283,935,419 | oo 127,420,218 | oo 156,515,201 | ..oovvvernecns 161,973,068
19.  Guaranty funds receivable or 0N AEPOSIL............ccuiveiecieeiiisieieeteee et | cereresssenienans 1,433,342 | oo | e 1,433,342 | oo 1,526,393
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 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 (0 I 3,047
23. Receivables from parent, subsidiaries and affiliates............ccccouereverieiieceisieeeseieees | e 15,435,150 | .vovviveericieieseeneieiees | cvnienenieinnnns 15,435,150 | .cooovverrrnen 20,171,254
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........cocivieicerieieeseeeseseeines | ererisiesienans 86,643,034 | ..ccoocovrernne. 8,063,838 | ..coovvvrerrnan 78,579,196 | oo 74,042,640
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verurerienrereeeiiesinsieesesneeeesssessssessssesssssssssssessssssns | seesssessenn 8,427,060,370 | .....ocvvenvnee 170,273,252 | ...covuvne 8,256,787,118 | ...cevvnvne 8,354,899,352
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......euuveiirirererrireeeereseseeessesssstssesssssssssessessssssessessssssessasssssssssessessans | sssessessnnes 8,427,060,370 | .....ocevvvnnee 170,273,252 | ..ooveenn 8,256,787,118 | .....cce..... 8,354,899,352
DETAILS OF WRITE-INS
1101. Other iNVESIMENt FECEIVADIES............ccveeiveeeeeeeieceeetee sttt ssessss s sssesene | evesenassssessesens 1,724,672
1102. Derivative collateral and reCeIVADIES..............c.cevivcveieeceeeeece e iennes | everasessesssseneneees 304,196
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) (Line 11 :@DOVE).......cccurreereriirericreneneseressnmssssnenes | cereesessssssesees 2,028,868 | ....ocoonirecrirnienns {0 [ 2,028,868 | ...covrrreriens 1,902,747
2501. Deposits and Prepaid @SSELS...........cruireieiciiieiie ettt | setesesesaessenaens 7,940,401 | oo 7,940,401 | oo [0 T
2502. Funds held equity pools & @SSOCIAtIONS............cccvviviviieieierseieie ettt | sssesessssessenns 29,052,104 | ..o | e 29,052,104 | .oovvvirrrnne 36,472,170
2503. MISCEIIANEOUS @SSELS. ......vrvveeverscersessreesseressestessseesssessssess s sss st sessssssssesssssssssssnese | sosesssssssnnens 31,450,010 | ovvoreereeeerereenieeinens | e 31,450,010 | .oovvvreveennee 19,994,196
2598. Summary of remaining write-ins for Line 25 from overflow page........c.ccccueeveererersesieiens | cveereeseiennenne 18,200,519 | oo 123,437 | oo 18,077,082 | .coovvcverre 17,576,274
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuirerrreeiresseresscessenmssssnsssenes | corenssssesscns 86,643,034 | ...ooovriviinenns 8,063,838 | ....coocrernerinns 78,579,196 | ..ovvvvicrens 74,042,640




Statement for March 31, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year

1. Losses (current accident Year $.....367,310,134).......c..orvrreereiereiereieeeeessssse s sesssss s sssssssssss s sssssessssssssssssesssssssnssessssnses | sevessesssssssensens 2,701,199,566 | ...coovvvvrerenee. 2,709,269,689
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceuiieieiiiieieeissiese sttt sesssessens | srtessesessessesesessans 152,634,166 | ..oocvovvererrerirnnns 176,723,362
3. LOSS AUJUSIMENT EXPENSES.......couiviveieeiictiieie ettt bbbt bbbt sttt bbbt bae s b stes e ssbensns | setesebessesaeseesnans 561,661,878 | ..covvvvvvererernene 554,262,358
4. Commissions payable, contingent commissions and other similar charges 61,154,719 78,667,809
5. Other expenses (excluding taxes, licenses and fe€s)..........cccoevverevrererrerennnes 25,254,939 58,029,109
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cevuerervreierisinsieiesseie e sssssssesas | creesesssseessessesssens 17,650,649 | .oovvevreceen 20,395,003
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gaing (I0SSES))......ccrurrrrrrrrrrrerrerriererrerneereees | serreiessnesnsieessessesessssssesessesssses | eesessesssssssssessssssessessssssssessessseens
7.2 Net deferred taX HADIIILY.........cc.cccirerieciciescee ettt s bbbt sse s st sns | anbsessestess e b e s es s s st s ssentenes | ebsesteste s e st en ettt
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt bbbttt b st nnsas | nesbieeti et s bt ettt et sttt | ebsess ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....464,918,733 and including

warranty reserves of $.....2,732,076 and accrued accident and health experience rating refunds

including §.......... 0 for medical loss ratio rebate per the Public Health Service ACt)..........ccceuiveieierrisieeseseee e | eveeisieiisisinnnns 1,761,808,597 | ...coveverine 1,775,095,840
10, AVANCE PIEMIUM....couvevecveeeieeieeierestesee s tes et s s st s st s et s s s s e s bbbt st s s e s b s s s s ss st ss b sttt snses e sassnssssessesnsensessesansenes | evsesessesssssessssnsanans 39,652,490 | coovvvveirereererie 30,360,306
11.  Dividends declared and unpaid:

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

112 POICYNOIAETS. ...ttt bbbttt bt nnt st | aeisessenss sttt 1,747,623 | oo 1,875,548
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........covuveveirrrieereieieeses et sess s sssssssessenes | erreveesessessssesinans 276,932,635 | .ovovvvrererereine 302,196,154
13.  Funds held by company Under reiNSUFANCE trEALES. ..........c.eveviieiieie ettt sttt sssenes | ersessessssstesses st sse s 41.... )
14, Amounts withheld or retained by company for aCCOUNt Of OtHES............ovurinriini st sstssesss | eesseesessesssessessensnes 36,631,343 | oo 97,716,562
15.  Remittances and items NOt AIIOCATEA..............cveiiirieiccie sttt n bbb s s ssesnsns | stesessssessesssensessessesaes 826,876 | oo 3,128,926
16.  Provision for reinsurance (including $.......... 0 COITIEA). et sttt ssssssnsnsestens | snssssessessssssessastssssnssantsnssnssessanes | sesestessanssesses s s en st nt s eeee
17.  Net adjustments in assets and liabilities due to foreign XChaNGE FatES.........c.ccuevcueiciieicse et sesas [ sestesse s 8,690 | ..o
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affllates...........cccveuiieiriiiisiiee sttt | sressesaes s 6,511,848 | oo 186,924
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
21, PaYabIE fOr SECUMHES. ......cvuevrieerisciiesiesiscics sttt bbbttt s s s b stensnnans | oessestessessessensnseesens 9,279,356 | covovrvrereieirrienins 12,679,598
22, Payable for SECUMEIES IBNAING........c.ccvieieiecicisceie ettt bbb bbbt st s s sssnns | oevississessssissessessesanes 6,373,498 | oo 31,174,098
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25, Aggregate Write-inS fOr [IADIIES. ..........ccevverveieiierisciciessce ettt bbbttt n s ssnsenns | sees ....140,795,649
26. Total liabilities excluding protected cell liabilities (LIN€S 1 through 25)...........oerininerreiseeineesieeseese s ssssssssesses | soeeessenesinesnsenees 5,800,124,526
27, ProteCIEd COll IADIIHES. .......evrevveeiseieiecieiieieiseis ettt s st es e n s s s s nsensessnes | ansesssssssassessessessnsesessessnsansensnsses
28.  Total liabilities (LINES 26 GNA 27)........ocieieeireireiseise sttt bbbttt ettt sttt enssenssenssenns | sesiessssssssseseseas 5,800,124,526
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI STOCK. ......eueeeceeieiecieie ittt bbbk sttt sb st e bsnnss | setseesestaseebsee s st es s st et estenbenes | eesesteetessessees e b sttt e
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovueieiiieiieicieiis ettt bbb a bbbt s b se s ssnsns | oebstessessessssessessesssssstessesssbensesses | ebiessssssssssessessntes s bbb s s snses
35, UNaSSIGNEA fUNAS (SUMPIUS)........cuevuirireieeseictete ettt se sttt s s sa s st nses st es s st ssnssstensnssntas | evestessesnsassnens 2,456,662,592 | ..cvvvvverernnn. 2,455,047,338
36. Less treasury stock, at cost:

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

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

37.  Surplus as regards policyholders (LiNeS 29 0 35, IESS 36).......cccuiviriireieieiieieeeie et ssss e sses s sses s sesssnes | evsssesessissessenens 2,456,662,592 | .ooviviiernnen. 2,455,047,338
38.  Totals (Page 2, LINE 28, COl. 3)......ccuieiiiiiiciiic ettt nsnnns | aeiiesniesi e 8,256,787,118 | coevvverrrcrrnnne 8,354,899,352
DETAILS OF WRITE-INS
2501, CONHNGENE SUIL HADIIILY. ......v.ocveeeeiecee it bsennta | erbsesbssssinnssness e steees 2,083,267 | oo 1,395,119
2502, ESCIOW TADIIILY......veocveeeeeveaeeeieeieei ittt sinnns || eebsnes st 583,040 | .ovevreeiiieeienieeens 595,780
2503. Miscellaneous liabilities 4,667,229 | ..o 4,028,885
2598. Summary of remaining write-ins for Line 25 from overflow page 133,462,113 | e 42,070,939
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)......c.veuieuiieuiieiiieiiessisiississis s | oonesssssssssessseenes 140,795,649 [ ..o, 48,090,723

2901.

2902.

2903.

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

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

3201.

3202.

3203.

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




Statement for March 31, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (WHILEN $.....233,118,119) ..ottt sssesssss | srienssinsins 273,268,075 | ..ovvveevene 298,824,507 1,156,691,494
1.2 Assumed......... (written $.....1,002,127,298).. ...1,015,399,678 .1,018,659,265 ..4,091,989,375
1.3 Ceded.. . (written $.....233,946,767)...... N [P 274,084,774 ....299,681,496 ..1,160,048,530
14 Net . (written $.....1,001,298,650)..........c..uurrrvrrriesirississsiess sttt | erriensenns 1,014,582,979 1,017,802,276 4,088,632,339
DEDUCTIONS:
2. Losses incurred (current accident year $.....566,617,688):
2.1 DIFECL. .. vttt ettt sttt ssenns | sbieniientins 119,231,683 | ..cooevveve 137,752,013 | oo 595,973,034
2.2 Assumed. . ..590,092,013 ....555,663,578 | . ..2,481,326,058
2.3 U, ..ottt nntns | seniessnees 119,568,688 [ .............. 138,083,070 [ ..cooocvvnnve 597,155,803
2 NBL oot SRRttt | eniieesenes 589,755,008 | .............. 555,332,521 | ........... 2,480,143,289
3. Loss adjustment expenses incurred.. ..103,340,565 ...104,484,716 | . 426,118,071
4. Other underwriting eXPENSES INCUITEM..........cccvivieieeiieieieiieie ettt sse s sses s sstenaenas | essesissesens 327,821,802 | .............. 325,453,453 | ........... 1,355,800,242
5. Aggregate write-ins for underwriting dEAUCHIONS.............curirieriririreireseneise e ieessseseeessensenssessesssssssssessens | sosssssssssssssssnsssssssssnsnss0 | onensmsrssnessesssssnessssesensd | eosmessesssssnsssesssssssssenses 0
6. Total underwriting deductions (Lines 2 through 5). .4,262,061,602
7. NetinCOME OF PrOtECIEA CEIIS........cvuieieeriiicicie ettt s bt ses st ns st entensns | stssssssssnssnssssssnsenssnssnssnnss | sessesssssssssssssnssnssnssenssnsans | coonssssssssonssnsssesessssesnesenes
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).....c.eurrmienrereineircireinineiseeesneiseesssrssesessssssesessessssssesessnnes | eonersenencenees( 0,334,396 | covvivrnnnn. 32,531,586 | oo (173,429,263)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cciuiiueiiiieiee ettt s sssenaas | srsesesssesssns 51,136,165 | ..ccoovrerenn 57,865,493 | .............. 276,155,721
10. Net realized capital gains (losses) less capital gains tax of $.....1,029, 117 ... | eresniessiiesienes 3,655455 | i (2,937,863)] .o (23,372,136)
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cviviuiieiciieieeeie ettt ssse st nsns | sbessesnsnsenns 54,791,620 |..ccovvrcrrnnn 54,927,630 | ..cooevnee. 252,783,585
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....144,954 amount charged off §.....3,263,506).........c.ccovurrrereemrenmrnsinsieerieessessssesssesssenssesssenses | covesssenssnsens (3,118,552)] ..
13. Finance and service charges not included in PrEMIUMS...........ccoveveicriieeriesceieeee et ssses st sssse s sssesseses | seessssesisseesenes 5,853,626 |...
14. Aggregate write-ins for MISCElANEOUS INCOME..........vururerirririrririeissessie s ssssessesssssssssesssnsssssesssssesssnssnssesssnsns | sressessasssessas (1,889,985)
15. Total other income (LINES 12 thrOUGN 14).......vuiicvieeieeeesie ettt e sae st saessesenses | sssssssssssansesansas 845,089
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11+ 15). ...ttt stenanes | eveesessnssnee 49,302,313 |..coevvrrneee. 93,811,069 | .coevneee. 110,672,025
17. DivIdends t0 PONICYNOIABTS...........cvevecviieee ettt ettt s s st b st s e b s sas s sess s s sssesss | ssssessssssansesaneas 528,251 | .o 166,988 |....cccvvennene. 1,589,521
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17).......coieiciireiieieieie ettt besss s sssse s sesns | evsessssssssns 48,774,062 |................. 93,644,081 | ...cconce. 109,082,504
19. Federal and foreign iNCOME taXES INCUITEA...........ovururericnreriniierissiseesssesesesssssssesessessssssessesssssssssessassssssessessssssessessnssesss | sossssssssssaes (18,764,927)] ...ovvveennn. (242,767)f oo (16,747,019)
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)..........covuerirerirriiriireriiesiiesiiessssiss st sssssssssssssssesssesssesssesssesssens | eesseessensenees 67,538,989 |.......... 93,886,848 | ............. 125,829,523
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year ...2,455,047,338 | .. .2,252,641,694 ..2,252,641,694
22. Netincome (from Lin€ 20)........coccvrurrumrrnrerrerneeneereirnieneen. ..67,538,989 |... ..93,886,848 125,829,523
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $
25. Change in net unrealized foreign exchange capital gain (loss)
26. Change in net deferred INCOME AX.........curerirerieiieeieteee ittt ettt sttt
27. Change in NONAAMIKEA @SSELS........c.uvurerririereieieeereire ettt bbbttt
28. Change in provision for reinsurance.. ....240,000
29. ChanGe iN SUIPIUS NOTES......euvuuieererrireiereieiseis ettt sse st bsse st s st b es bbbttt ssess st ssestns | wbebsesssssasssnssestensanssnssenss | nebsesssssnsssnsssstassessestansans | stesssesessessnssssssnssasssnesenes
30. Surplus (contributed to) withdrawn from ProteCted CEIIS............ruirrrieierereiieeereeree sttt esssissesesseees | seteeesssessseissssessssssssessens | reesssssessesstessnssessessnnsns | sesssesssnsssssssessssessasssessees
31. Cumulative effect of changes in aCCOUNtING PHNCIDIES........c.cvcviiiieiiieicietiete ettt ssssstesaes | oevessessessessssessesssssssessesins | sessessssessessssssessesssssssssses | essesesssesssssesessnsessesnses
32. Capital changes:
3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35, DiIVIdENdS 10 SIOCKNOIAETS. ........ouvuiiiiiieicieietie ettt sttt es b s s nsessens | nebnsessessessssassesssssntensesns | sessesessssessnsstessessessnsanses | sessessesssessessessessnsessesnsas
36. Change in treasury stock .
37. Aggregate write-ins for gains and I0SSES IN SUMPIUS.........c..cvuereieiieie st sees s ssessssbssssesessensns | cresssssssssessessaseas 55,924 | oo (138,015) .ovoeveieeinns (271,271)
38. Change in surplus as regards policyholders (Lines 22 through 37).........ccccueeeueiiieisiieeieesisesesesssesesssssssessesssens | ossessesssssessans 1615254 | .............. 115,582,335 | .ooovvvvee. 202,405,644
39. Surplus as regards policyholders, as of statement date (Lines 21 PlUS 38)..........covvveeverereeirereiseereeseesssveesesiseies | eveesiens 2,456,662,592 | ........... 2,368,224,029 | ........... 2,455,047,338
DETAILS OF WRITE-INS
0507, ettt h bbbttt tnents | senbent sttt biens | eebeesenss sttt enen [ Hreeeteni ettt
0502. oottt ettt ents | senbes b st ettt esbtens | eebees ettt enes [ Heeertene sttt
0503, oottt
0598. Summary of remaining write-ins for Line 5 from overflow page. .
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
1401. Change in contingent SUIt HADIIILY..............ccuevvirvieieieiice ettt ssntas | sbsssesesanesaeses (688,148) | .....cvvererrnenn(89,823) | o 1,728,022
1402. Other income/(expense)............ .(1,201,837)| ... ...17,683,829
TAD3. RS S £ R Rkttt | Hienbinebi bt een st ennts | nerteni st entes | eebeeb s
1498. Summary of remaining write-ins for Line 14 from oVerflow PAgE..........cccriereieieiniineneneeesesssessesiesissiseeses | ervessesssesississssssesssens (01 OTOPOPRRTRTORPOO | N IO 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above).......... .(1,889,985)]...
3701. Change in surplus- miscellaneous. ...55,924 271,271)
3702, bRttt | senben bbbttt biens | eebnes ettt enen [ sreentene ettt
3703, Rttt | senbent ettt snniens | eesnss ettt [ srentene ettt
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes O [ oo | e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE)......c.iiieiriiiiiiieieicieis st ssssssnsensessnssnsesssnsens | evssnsssssssssanssnees 55924 | .o (138,015) ] o (271,271)
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Statement for March 31, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oieiuriiir ettt ensesns | sessesinenas 1,014,258,371 ...984,730,692 | ............ 4,105,276,917
2. Netinvestment income... ..58,602,865 .68,340,207 | ..... ..290,197,520
3. MISCEIIANEOUS INCOME.........ouviieiviiciete ettt ettt bbbt bbbt es bt ns s bnsessenns | snsensesssassessenas (868,927) | ..vveverrrnan 6,361,029 | ...ccoovvrnnnnes 31,316,039
4. Total (LINES T HIOUGN 3)...ereeiecieieeicicie ettt sttt ens e snessenen | sesnsnesnns 1,071,992,309 | ............ 1,059,431,928 | ............ 4,426,790,476
5. Benefit and 10SS related PAYMENLS.........ciuiiiieiiicirie ettt sntensenne | sressesnnsenie 620,063,205 | ............... 673,337,659 | ............ 2,646,375,040
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.rvurererrirrrenrerirnrneis [ cenerrsessenssnssssesnssessnniiees | sessesssssssssssssssessssssessessans | sessssessssessssssssesssssssssessns
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........ccoveveiirinieesseie e | seeeensiennes 384,896,659 | .....cccevnn 366,644,932 | ............ 1,741,014,998
8. Dividends paid t0 PONCYNOIAETS.........ccviireiicieieice sttt b s s s snsesenns | snsesessssssesnsesens 656,176 | ovoeverercierinns 317,610 | oo 1,874,260
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ...(18,040,336)
10, Total (LINES 5 throUGN 9).......cuureuierieiiiecireieiie ettt s ettt ens st | stensnsnees 1,005,614,839 | ............ 1,040,300,201 | ............ 4,371,223,962
11.  Net cash from operations (Line 4 MINUS LINE 10).........cccouiuiriiireiiieieeieeeee ettt be st snsens | ovresesssssesens 66,377,470 | ..coevvnren 19,131,727 | oo 55,566,514
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... eoiererceitttt ittt sttt | srnstnstnnes 347,729,912 | oo 121,949,267 | ............... 699,840,095
12.2 Stocks 203,500 | ..o 688,652
12,3 MOMGAGE I0BNS......euieierireieeeiet ittt bs bbbt ntentnes | sbnesessessenens 33,542,453 925,033 | v 9,412,896
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  Other INVESIE @SSELS..... ...ttt b bbbt | esiesiesiaes 19,188,607 | ..ovvvvennee 101,499,014 | ............... 298,873,753
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENtS............cc.ccveeevevevereeieieeeereei | e (90) [ oo | e (1,200)
12.7  MISCEIIANEOUS PrOCEEAS. .......cucveiveiiiieieciii ittt ettt st es s nse s s sensens | dessesssssssensas 24,795,343 | oo 5,878,763 | .ooovvviines 10,648,833
12.8  Total investment proceeds (LINES 12.1 10 12.7) ..ottt s s sssssssnaes | evessssssanns 425,256,225 | ...coveveve 230,455,577 | ..o 1,019,463,029
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt Rttt n s s st | sesesiesteneans 335,651,682 | .ovvvrerennen. 86,688,559 | ......covenn. 525,967,339
1312 SHOCKS ettt | Srnesenseneinees 1,689,893 | ....coovvrienn. 2,256,527 | coovvvriennne 9,482,804
13,3 MOMQGAGE I0BNS.....ueriirerireiieeisieie sttt b sttt st st ensnes | sessssnssessenens 38,009,898 | ....coovrvrenee 10,259,990 | .ovvvrerenne 189,320,553
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13.5  Other INVESIEA @SSELS.......uurvurieeerreeiiecireee ettt ettt ettt srensenes | sessesnssessenens 63,334,027 | ..o 104,242,837 | ..o 273,989,487
13.6 Miscellaneous applications 5,836,811 834,495 | .o 24,206,814
13.7 Total investments acquired (Lines 13.1 to 13.6)... 444,522,311 204,282,408 ...1,022,966,997
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @and LiNe 14)........cccorurrrrrinerrininineieeeeneieseeessesesessenes | eeveessseneens (19,266,086) | .......covenvnee 26,173,169 | oo (3,503,968)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (PPHEA)..........cuueriueriuerirerierisrrieieisiessess bbbt | eebssssssisenes (80,122,572) | ...cvovvvenvene (51,850,745) | ..ovvevrennene 30,035,875
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccovruneees (80,122,572) | ...cvuuene (51,850,745) | ...coocvevanen 30,035,875
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).......ccovvevvrrns | vovvvirerinninns (33,011,188) | ..eovvrvvrerene (6,545,849) | ....coovvrvnns 82,098,421
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YN ... vuurerrereireririe ittt sesssessessas st st sttt et ens st en s ans et ssentenssessessnssnsss | sesessessossane 163,700,183 | .oovvvrrvenes 81,601,762 | .oovvvvreenns 81,601,762
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiirieiieirieiieiireiieciseeise ittt sttt sntens | sbnssnssnnees 130,688,995 | ....cccoovvieneee 75,055,913 | .oovrienne 163,700,183
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Tax credit commitment liability. 819,048 | oo 1,164,038
20.0002  Exchange of bond investment to bond investment. 14,012,639 | ....ccoo.e.. 108,454,677
20.0003  Capitalized interest 0N DONAS.........c.vverriererriirerireirrsssee e esiesiensessessensesssssssssssssesssnsnssnssnees | snneesnennennensnenssD9, 149 ittt [ e 283,464
20.0004 Capitalized interest on mortgage loans..................... 2,282,875 ..2,060,011 | ..... ..8,693,750
20.0005 Exchange of equity investment to equity INVESIMENT............coiiriiririrrcnee ettt | sesesssssseessessseeessesssnssnes [ ....14,999,998
20.0006  Assets and liabilities transferred settled through inVeStMENnt tranSTEr.........c..cciiiiiiiiieiesceieseesse s | cvererssseseeseessssesessesssnsens | ovessesssasnees 14,220,400 | ................. 14,220,400
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Statement for March 31, 2020 of the NATIONWIDE MUTUAL FlRE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect partial ownership of Eagle through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the
Department, Eagle has applied a prescribed practice which values Eagle’s reserves on an alternative reserving basis from the NAIC’s
accounting practices and procedures manual. The prescribed practice decreased the subsidiary’s valuation by $2.1 million and $8.8 million as of
March 31, 2020 and December 31, 2019.

Olentangy Reinsurance, LLC (Olentangy) is a special purpose financial insurance company domiciled in the State of Vermont. The Company
has an indirect partial ownership of Olentangy through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Olentangy was granted a permitted practice from the State of Vermont
which increased the subsidiary’s valuation by $3.2 million as of March 31, 2020 and December 31, 2019.

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

SSAP F/S F/S

# Page Line # 2020 2019
Net Income
Nationwide Mutual Fire Insurance Company state basis (Page 4, Line 20,
(1) Columns 1 & 3) XXX XXX XXX §$ 67,538,989 $ 125,829,523
(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 § 67,538,989 $ 125,829,523
Surplus
Nationwide Mutual Fire Insurance Company state basis (Page 3, Line 37,
(5) Columns 1 &2) XXX XXX XXX $ 2456,662,592 $ 2,455,047,338
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 52 3 35 (2,143,171) (8,795,715)
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Olentangy 20 3 35 3,189,840 3,189,840
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 2457,759,094 $ 2,460,653,213

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

No significant changes from prior year end.

C. Accounting Policies

1. No significant changes from prior year end.

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

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

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

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

D. Going Concern

Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

No significant changes from prior year end.

Note 3 - Business Combinations and Goodwill

No significant changes from prior year end.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A. Mortgage Loans

No significant changes from prior year end.
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Statement for March 31, 2020 of the NATIONWIDE MUTUAL FlRE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

B. Troubled Debt Restructuring

No significant changes from prior year end.

C. Reverse Mortgages

Not applicable.

D. Loan-Backed Securities

1.

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

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

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ (23,918,037)
2. 12 Months or Longer $ (7,784,506)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 436,886,656
2. 12 Months or Longer $ 37,660,498

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

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

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

3.

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

c. No significant changes from prior year end.

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

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

2.

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.

Type of Repo Trades Used

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

3-11. Not applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

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

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

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

2. Type of Repo Trades Used

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

3. Original (Flow) & Residual Maturity

a. Maximum Amount

Open - No Maturity
Overnight

2 Days to 1 Week

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

No oM DN -~

> 1 Year

Ending Balnace

Open - No Maturity
Overnight

2 Days to 1 Week

No OrON =~

> 1 Year

4. Not applicable.

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

5. Fair Value of Securities Acquired Under Repo - Secured Borrowing

a.
b.

Maximum Amount
Ending Balance

6. Securities Acquired Under Repo - Secured Borrowing by NAIC Designation

ENDING BALANCE

T@ -9 a0 oo

Bonds - FV

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

Other Invested Assets - FV

Total Assets - FV

7. Collateral Provided - Secured Borrowing

a. Maximum Amount

1. Cash

2. Securities (FV)

3. Securities (BACV)
4

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
NO
YES
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
$17,219,293 - - -
$3,358,473 - - -
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
$28,113,074 $- $- $-
$1,766,400 $- $- $-
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
$- $3,425,642 $- $- $- $- $- $3,425,642
$- $3,425,642 $- $- $- $- $- $3,425,642
1 2 3 4

Nonadmitted Subset (BACV)

. Ending Balance

1. Cash

2. Securities (FV)

3. Securities (BACV)
4

Nonadmitted Subset (BACV)

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

$17,219,293

$3,358,473

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

a0 oow

Overnight and Continuous

30 Days or Less
31 to 90 Days
> 90 Days

9-10. Not applicable.

| Amortized Cost

Fair Value

$3,358,473

$3,358,473
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Statement for March 31, 2020 of the NATIONWIDE MUTUAL FlRE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

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

J. Real Estate
Not applicable.

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

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

M. Working Capital Finance Investments
Not applicable.

N. Offsetting and Netting of Assets and Liabilities

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

O. 5GI Securities
No significant changes from prior year end.
P. Short Sales
Not applicable.
Q. Prepayment Penalty and Acceleration Fees
No significant changes from prior year end.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes from prior year end.

Note 7 - Investment Income

No significant changes from prior year end.

Note 8 - Derivative Instruments

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

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

Note 9 - Income Taxes

No significant changes from prior year end.

Note 10 — Information concerning parent, subs, and affiliates

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

Not applicable.

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

No significant changes from prior year end.

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

No significant changes from prior year end.
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NOTES TO THE FINANCIAL STATEMENTS

Note 14 — Contingencies

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

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

No significant changes from prior year end.

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

A. Transfers of Receivables Reported as Sales
Not applicable.

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

C. Wash Sales

Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

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

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

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

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

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

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

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

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

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

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

The Company carries short-term investments at amortized cost, which approximates fair value.
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NOTES TO THE FINANCIAL STATEMENTS

The fair value of derivative instruments is determined using various valuation techniques relying predominately on observable market inputs. These
inputs include interest rate swap curves, credit spreads, interest rates, counterparty credit risk, equity volatility and equity index levels.
The following table summarizes assets held at fair value as of March 31, 2020:

Net Asset Value
Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
States, territories and possessions $ 1,548,624 $ -9 - - % 1,548,624
Industrial and miscellaneous - 226,310,958 10,883,031 - 237,193,989
Total Bonds $ 1,648,624 $ 226,310,958 §$ 10,883,031 $ - $ 238,742,613
Securities lending collateral assets - 1,331,627 - - 1,331,627
Preferred stocks - 2,535,070 1,321,764 - 3,856,834
Common stocks unaffiliated 11,351,321 - - - 11,351,321
Total Assets at Fair Value (NAV) $ 12,899,945 $ 230,177,655 $ 12,204,795 $ - % 255,282,395
The following table presents the rollforward of Level 3 assets held at fair value during the period ended March 31, 2020:
Total gains
Beginning and (losses) | Total gains and
Balance at Transfers into | Transfers out of included in | (losses) included Ending Balance at
1/1/2020 Level 3 Level 3 Net Income in Surplus Purchases | Issuances Sales Settlements 3/31/2020
Assets at Fair Value
Industrial and miscellaneous $18,706,737 $80,407 $- $ $(855,325)  $4,019,614 $ $(11,324,949)  $256,547 $10,883,031
Total Bonds $18,706,737 $80,407 $- $- $(855,325)  $4,019,614 $-  $(11,324,949)  $256,547 $10,883,031
Preferred stocks $- $852,558 $- $- $(29,252) $498,458 $- $- $- $1,321,764
Total Assets at Fair Value $18,706,737 $932,965 $- $ $(884,577)  $4,518,072 $-  $(11,324,949)  $256,547 $12,204,795

Transfers into and/or out of Level 3 during the period ended March 31, 2020 are due to either changes resulting from application of the lower of
amortized cost or fair value rules based on the security’s NAIC rating or changes in sources used to price certain securities.

B. & C. The following table summarizes the carrying value and fair value of the Company's assets not held at fair value as of March 31, 2020:

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

Assets
Bonds $4,445,146,119 $4,310,532,145  $980,571,714  $3,417,718,340 $46,856,065 $- $-
Preferred stock 2,240,804 2,272,999 - 2,240,804 - - -
Mortgage loans, net of allowance 648,427,387 656,562,733 - - 648,427,387 - -
Short-term investments 122,008,090 122,008,090 - 122,008,090 - - -
Derivative assets® 2,924,561 2,500,000 - 2,924,561 - - -
Securities lending collateral assets 3,580,723 3,668,667 3,358,473 222,250 - - -
Total Assets $5,224,327,684 $5,097,544,634 $983,930,187  $3,545,114,045 $695,283,452 $- $-

D. Not Practicable to Estimate Fair Value

Not applicable.

E. Measured using net asset value
Not applicable.
Note 21 - Other ltems
A. Unusual or Infrequent Items
On April 9, 2020, the Company announced a premium refund of $50 per policy to provide relief to policyholders from the COVID-19 pandemic.
The refund applies to personal auto policies active as March 31, 2020 and will result in a one-time premium reduction in the second quarter of

2020.

Equity and financial markets have experienced significant volatility and interest rates have decreased due to the ongoing COVID-19 pandemic.
The Company is monitoring the impact of the pandemic to its operations and financial condition.

B. Troubled Debt Restructuring for Debtors
Not applicable.
C. Other Disclosures

Effective March 1, 2020, the Company replaced the limit in the expiring Caelus Re 2016-1 catastrophe bond with the Caelus Re 2020-1
catastrophe bond, both of which provide national coverage at 75% of $400.0 million excess of $1.95 billion. See note 21G for additional details.

D. Business Interruption Insurance Recoveries
Not applicable.

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

F. Subprime Mortgage Related Risk Exposure

No significant changes from prior year end.
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G. Insurance-Linked Securities

On February 27, 2020, the Company and certain of its subsidiaries and affiliates entered into an agreement with Caelus Re VI Limited, a
Cayman Islands Special Purpose Reinsurance Vehicle, for the purpose of securing collateralized, multi-year property catastrophe loss protection
through the capital markets. The catastrophe bonds, Caelus Re 2020-1 and 2020-2, issued as part of this agreement provide reinsurance
coverage to the Company and certain of its subsidiaries and affiliates for catastrophic events, including hurricanes, winter storms, convective
storms, wildfires, meteorites, volcanic eruptions, earthquakes, the fires following earthquakes and other perils. Caelus Re Series 2020-1
provides indemnity protection on a per occurrence basis with an initial attachment point of $1.95 billion. There are two different classes of notes
within Caelus Re Series 2020-1. The coverage is effective March 1, 2020 and expires on May 31, 2023 and May 31, 2024 for the Class A-1
Notes and Class B-1 Notes, respectively. Caelus Re Series 2020-2 provides indemnity protection on an annual aggregate basis with three
different classes of notes. The initial attachment points are $1.775 billion, $1.575 billion and $1.280 billion for the Class A-2 Notes, Class B-2
Notes and Class C-2 Notes, respectively. The coverage is effective June 1, 2020 and expires on May 31, 2023.

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through May 8, 2020 for the statutory statement issued on May 11, 2020.

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

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through May 8, 2020 for the statutory statement issued on May 11, 2020.

There were no material Type Il 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.

Note 23 - Reinsurance

No significant changes from prior year end.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

No significant changes from prior year end.

Note 25 - Changes in Incurred Lo and Loss Adjustment Expenses

A. As of December 31, 2019, loss and loss adjustment expense reserves, net of reinsurance recoveries, were $3.26 billion. Payments for incurred
claims and claim adjustment expenses attributable to insured events of prior years were $458.9 million for the three months ended March 31,
2020. As of March 31, 2020, remaining loss and loss adjustment expense reserves attributable to insured events of prior years were $2.85
billion. There has been unfavorable prior-year development of $43.6 million during the three months ended March 31, 2020, primarily driven by
slower development and reporting patterns in the standard auto personal lines, excess and surplus unfavorable development across various
liability products and higher than expected prior year claim emergence in agribusiness.

B. During 2020, the Company did not make any significant changes in methodologies and assumptions used in calculating the liability for unpaid
losses and loss adjustment expenses.

Note 26 - Intercompany Pooling Arrangements

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

Effective January 1, 2020, the Nationwide Pool structure was revised. Nationwide Mutual Insurance Company’s assumed pooling percentage
decreased from 72% to 71%. Scottsdale Insurance Company was removed as a Nationwide Pool recipient. National Casualty Company terminated
its 100% quota share reinsurance agreement with Nationwide Mutual. Nationwide Agribusiness Insurance Company, Nationwide Insurance
Company of America, and National Casualty Company were added as a Nationwide Pool recipient and changed from a 0% to 3%, 0% to 1%, and
0% to 1% retrocessionaire, respectively.

As of March 31, 2020 and December 31, 2019, the companies in the Nationwide Pool assuming a proportionate share of the pool are:

March 31, 2020 December 31, 2019
NAIC # Pool Pool
Nationwide Mutual Insurance Company 23787 71.0% 72.0%
Nationwide Mutual Fire Insurance Company 23779 23.0% 23.0%
Nationwide Agribusiness Insurance Company 28223 3.0% 0.0%
Nationwide Insurance Company of America 25453 1.0% 0.0%
National Casualty Company 11991 1.0% 0.0%
Nationwide General Insurance Company 23760 1.0% 1.0%
Scottsdale Insurance Company 41297 0.0% 4.0%

All of the other companies in the Nationwide Pool have a 0% retrocession. The zero percent participants in the Nationwide Pool as of March 31,
2020 are: Nationwide Property and Casualty Insurance Company (NAIC # 37877), Nationwide Affinity Insurance Company of America (NAIC #
26093), Crestbrook Insurance Company (NAIC # 18961), Allied Insurance Company of America (NAIC # 10127), Nationwide Assurance Company
(NAIC #10723), Nationwide Lloyds (NAIC #42110), Nationwide Insurance Company of Florida (NAIC #10948), AMCO Insurance Company (NAIC #
19100), Depositors Insurance Company (NAIC # 42587), Allied Property & Casualty Insurance Company (NAIC #42579), Victoria Fire & Casualty
Company (NAIC # 42889), Victoria National Insurance Company (NAIC # 10778), Harleysville Preferred Insurance Company (NAIC #35696),
Harleysville Insurance Company of New Jersey (NAIC #42900), Harleysville Worcester Insurance Company (NAIC #26182), Harleysville Insurance
Company of New York (NAIC #10674), Harleysville Lake States Insurance Company (NAIC #14516), Harleysville Insurance Company (NAIC
#23582), Veterinary Pet Insurance Company (NAIC #42285), and Scottsdale Insurance Company (NAIC #41297).

All lines of business are subject to the pooling agreements.

There are no discrepancies related to the pooled business between the assumed and ceded reinsurance schedules of the pool participants.

Q06.6



Statement for March 31, 2020 of the NATIONWIDE MUTUAL FlRE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 27 - Structured Settlements

No significant changes from prior year end.

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

No significant changes from prior year end.

Note 31 — High Deductibles

Not applicable.

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

No significant changes from prior year end.

Note 33 - Asbestos/Environmental Reserves

No significant changes from prior year end.

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.
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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
8.4

9.1

GENERAL

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

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

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

Qo7

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

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

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
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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 If the response to 9.3 is Yes, provide the nature of any waiver(s).

10.1

10.2

1.1

1.2

13.
14.1

15.1

15.2

16.1
16.2
16.3

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT

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]

If yes, give full and complete information relating thereto:

N/A
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 332,102,940
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 330,555,690 329,765,901
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 10,000,000 15,000,000
14.26 All Other 50,697,055 77,480,573
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 391,252,745 $ 422,246,474
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] Nol[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NA[]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 4,912,350
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 5,000,295
Total payable for securities lending reported on the liability page: $ 6,373,498

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, lIl - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286

17.2

17.3
174

17.5

17.6

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)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

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

1 2

Name of Firm or Individual Affiliation
Members of the investment staff designated by the Chief Investment Officer as detailed in the Corporate Resolution |
Gramercy Funds Management LLC U

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's invested assets? Yes[ ] No[X]

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]

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.
I 1 I 2 I 3 I 4 I 5 I

Q07.1



Statement for March 31, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
152209 Gramercy Funds Management LLC 54930052ZV4VR1WG8862 U.S. Securities and Exchange NO
Commission

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

18.2 If no, list exceptions:

19.

20.

21.

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an

a.

b.
c.

a.
b.
c.

d.

a.
b.
c.

d.
e.

f.

FE or PL security is not available.

Issuer or obligor is current on all contracted interest and principal payments.
The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities?

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
The security was purchased prior to January 1, 2018.

The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

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.

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?

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each
self-designated FE fund:
The security was purchased prior to January 1, 2019.

The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an

NRSRO prior to January 1, 2019.

The fund only or predominantly holds bonds in its portfolio.
The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.
The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria?

Q07.2

Yes[X] Nol[ ]

Yes[X] Nol[ ]

Yes[ ] No[X]

Yes[ ] No[X]



Statement for March 31, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

3.1
32

4.1

42

6.1
6.2
6.3
6.4

71

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

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

Effective January 1, 2020, the Nationwide Pool structure was revised. Nationwide Mutual Insurance Company's assumed pooling percentage decreased from 72% to 71%. Scottsdale

Insurance Company was removed as a Nationwide Pool recipient. National Casualty Company terminated its 100% quota share reinsurance agreement with Nationwide Mutual. Nationwide
Agribusiness Insurance Company, Nationwide Insurance Company of America, and National Casualty Company were added as a Nationwide Pool recipient and changed from a 0% to 3%,

0% to 1%. and 0% to 1% retrocessionaire, respectively.

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

If yes, attach an explanation.

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

If yes, give full and complete information thereto:

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

If yes, complete the following schedule:

1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 | 0.000 0 0 0 0 0 0 0 0
Total XXX XXX 0 0 0 0 0 0 0 0
Operating Percentages:
51 A&H loss percent 56.000%
5.2 A&H cost containment percent 0.000%
5.3 A&H expense percent excluding cost containment expenses 37.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] NoJ[ ]

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

Qo8



Statement for March 31, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

NONE

Qo9




Statement for March 31, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama........ccocoovnineiniininnns AL|....... Lo | v 9,065,009 | ...ccovvvrrrenee 9,552,457 | ..ovverirenn 3,900,588 | ..o 6,043,888 12,960,559 | ..ocvvvirernn 16,975,325
2. AASKA....eerreersreen AR L e [ e | s L3397 | oevinrieissieseseeenieneninens 244864 | ..o 174,704
3. AMiZONa...cee b AZ | L | il 11801 | 8,892 | v 1,500 | i 110,024 | ..o (11,305) | cooveerererreins 92,757
4. Akansas.......cooonmrminenn AR il | 3,814,244 | 4,538,901 | oo 1,824,728 3,245,344 0,874,200 | o 3,375,525
5. California 619,008 | ....ccvvervririenee (887,628) 1,423,045 12,959,604 | ..o 4,431,221
6. €0l0rado.......coverrrrrerrrninnenCO [l [ eerrrrnrrrinies [ e sesissnniees | serreesenstene st senntes | ressessnse e nnensensentnes | sesteseeeeseeneneens 22,734 | oo 164,951
7. Connecticut 8,794,130 | e 8,809,809
8. Delaware ....6,168,435 | ..oocovre 7,220,874
9. District of Columbia................ DC|...... Lo | v 1,450,954 | ...ovviivinne 1,498,002 | ...coovvveineen 1,098,052 | ..coocivrerernn930,092 | oo 1,941,373 | oo 2,835,237
10, Florida. ..o 111,824 | oo039,327 | 3,102,856 | ..cvovreeirnns 5,278,803
11.  Georgia 13,073,852 8,243,425 ..6,300,043 ..15,792,048 ...16,518,074
12, Hawali.....coccovvrenrrrnieircenne
13.
14. ...6,983,521 5,081,178 .4,950,911
15. ....1,486,519 1,717,969
16, 1OWA. oA |l | [ s | ettt | seent et
17, KaNSAS....veeeeernrrerernen e S [l | e | e | e
18, Kentucky......cocoveeveereersiencenens KY | ...o.c. Lo | e 3,976,262 | ...cooveernnnes 4,432,896 | ...cooovveennn 1,615,422 | ..covvvvine 2,418,758 | oo 5,906,212 | ..oevvrrirreenne 7,785,857
19, LOUISIANA........cvverererreriririririnas LA|...... L s [ e | senenenenneneneenen 1,909 | wovvnrinerennsninnenen 1,819 | i, 521191 | e 525,902
20.  MainB....ocooeeeenierererineineieinae ME |....... Lo | v 1,051,992 522,584 | ..o 760,452 | 225,921 | 1,189,233 | o 701,008
21.  Maryland 16,112,450 | ...cocvvvenee. 16,204,787 14,087,371 | 39,232,448 | oo 48,083,677
22, Massachusetts.........cooeveeeee e MA [ ool [ [ e eissnes | coresesis et sesens | cressessesisssssesesaees 9,500 | .o (2,258) | ovovverererririas 25,349
23, Michigan........ccccooerrerninrerrennns ....346,202,967 | ....ovvuvn. 357,406,089
24, Minnesota........cccovereeneneend MN i L | i 7,100 | 299 | i 11585 | 18173 | 1774671 | oo 1,573,023
25, MisSISSIPPI....veeerrereernernrneenee MS oL | o 4,106,319 | o 4374294 | 2,166,948 | el 1,195,410 | 8,664,652 | ..oovvvrienne 7,171,627
26, MiISSOUM.....coeeenrrrerreerineneen MO il e [ e | vvineneissinenenen 919 | 3,356 | e 289,211 | v 380,014
27. Montana........cccoovveveeereeneeene
28.  Nebraska.........coceorerereeneins
29. Nevada......cooonvvvrereinienens
30. New Hampshire...
31, New Jersey.....oveneencenen.
32, New Mexico.......ccourevrrnennee
33.  New York..... ..14,311,882 | ... 15,833,278 ..10,159,945 11,185,608
34.  North Carolina 28,908,598 | ......ccovvenee 32,259,379 16,183,234 ....20,611,082
35, NOrth Dakota.......oveeveerereeeeneedND L | | et | consiessessneses st sssesestens | sessessnsssessesssssessessseenes
36. ...37,250,434 42,877,940 ..21,920,651 24,965,864
37. 371,327 147,887
38, 0regon.......cocveveeneenerienennened OR oL | i 22,847 | e 28572 | (35,916) | v.ocvvverrircririnne 181,876
39. Pennsylvania 13,196,971 ....19,437,227
40. Rhode Island 2,070,548 1,793,961
41.  South Carolina.........coceevevenee. SC| ... Lo | v 24,027,906 | ...ccovvvnnee 25,844,823 | ..ccoovvennn 11,214,931 | oo 12,306,837
42.  South Dakota........cccrerrrnrenee SD|....... Lt e [ e | e | e
43, Tennessee.......ccommeurereeens TN|....... Lo | e 4,955,150 | .ooovvrrernennes 5,223,928 | ..coovrrrnnas 3,980,534 | .oooviines 3,390,657 | .oceverernnee 11,139,102 | e 7,446,570
44, TeXAS...ocirerrirerinrirereinrins TX| e Lo | v 2,592,560 | ..coovrerinenee 3,186,827 | c.cvevvrernas 2,129,646 | ...coovvvrnnee 1,215,716 | oo 10,690,348 | ..covvenne 10,675,390
45, Utah..ccee UT . Lt [ e [ ettt | erseesssee st es e entesinens | sebnesessst et nienis | sreeeeesesesi s (9,322) | ..o (19,214)
46, Vermont.........coevvveeninnennenns VT ....... I T 691,712 | e 682,827 | .o 47374 | o 354,951 | oo 1,176,528 | ..o 1,305,312
47, Virginia.......ocoeveeeneereeeineiieenns VA|...... Lo | v 16,753,208 | ....oevvvenee. 16,974,606 | .....cocoeeveunee 8,255,832 | ..ocvvrriinas 8,927,548 | ...coevvvvnne. 20,966,242 | .....ooveeenee 23,549,913
48, Washington.........cccoervrnrennen. WA|....... L. 36,651 34,640 205,130 202,969 | .ovvverrirrrienenns 344,148
49.  West Virginia.......ooocveveeene WV | il | 4,926,519 | e 5,286,318 ...2,866,548 18,367,666 | ..o 5,547,230
50.  WIiSCONSIN.....c.ccvvererreririnrenes
51, Wyoming......ccocovvevererrnrennnnn.
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58. Aggregate Other Alien............ XXX...
59.  TotalS....ovuvereieirirernirircreins XXX | 233,118,121 | 259,141,114 ....136,447,6% | ..............160,851,413 | .............743,853,582 | .............. 802,580,224
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 52 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 5
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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Statement for March 31, 2020 of the NATIONWIDE MUTUAL FlRE |NSURANCE COMPANY

NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY) OH (FIRE) OH
NATIONWIDE
CORPORATION RETENTION
ALTERNATIVES LTD.
Common Stock:
13,642,432 Shares ICommon Stock: 120,000 Shares
Casualty-95.2% §
Fire-4.8% OH Fis-100% BER
(See Page 2)
ALLIED INSURANCE ALLED HOLDINGS DEPOSITORS SCOTTSDALE
NATIONWIDE GENERAL AMERICAN MARINE NNOVS, LLC (DELAWARE), INC. ALLIED GROUP, INC. THIHOLDINGS
¢ »INC. INSURANCE COMPANY
COMPANY OF AMERICA INSURANCE COMPANY UNDERWRITERS, INC. (NNovs) (AHDI) (AGl) S ecsane, (DELAWARE), INC.
(DEPOSITORS) (sIC) (THI)
Common Stock; 15,000 Share: Common Stock:33,600 Shares Common Stock: 20 Shares n Stock: res CommonStock 850 Shares| ICommon Stock: 300,000 Shares| Common Stock: 30,136 Shares )
Commeon Stock; 100 Share: Common Stock: 100 Shares
Casualty=100% Casualty-100% Casualty-100% Casualty-100% Casialty-100% AHDI- 100% AGi-100% Casualty-100%
OH OH FL OH DE 1A 1A OH | DT
CRESTBROOK INSURANCE NATIONWIDE NBS INSURANCE ALLIED PROPERTY SCOTTSDALE VICTORIA FIRE &
COMPANY INDEMNITY COMPANY AGENCY, INC. NW FYREBYRD, LLC HARLEYSVILLE GROUP INC, AND CASUALTY ":;::;‘:’ﬁ’;’f;:;’é:‘ SURPLUS LINES TITAN INSURANCE CASUALTY COMPANY
(NW INDEMNITY) (NBS) (HGI) INSURANCE COMPANY INSURANCE COMPANY COMPANY (VICTORIA FIRE)
Common Stock: 90,000 Share: — | (ALLIEDP &C) . . .
Common Stock:28,000 Shares Common Stock: 1615 Shares 300 Sharee ) 300000 Shared Common Stock12,963 Shares Common Stack: 10,000 5107w Conmon Siod 10000 Steres Common Stock: 1,500 Shares|
Casualty-100% Casualty-100% Casualty-100% NNOVE-100% AHDI100% AGI-100% o AGI-100% SIC-100% e 00% mi THI-100%
OH OH OH DE 1A OH AZ OH
NATIONWIDE MEMBER
LONE STAR AMCO
NAT'OC%A,;,'SNS\? ALTY NATIONWIDE INSURANCE GENERAL AGENCY, INC. VICTORIA NATIONAL HARLEVSVIILE INSURANCE COMPANY SOLUTIONS AGENCY, INC. FREEDOM SPECIALTY TITAN INSURANCE VICTORIA SELECT
(NO) COMPANY OF FLORIDA ’ INSURANCE COMPANY 'ng:"‘::;f JCE?"S":“"NY (AMCO) common Sicic 20,005 Shares INSURANCE COMPANY SERVICES, INC. INSURANCE COMPANY
: ‘Common Stock: 292,000 Sha f—
Common Stocki30,000 Shares Common $tack?1,000 Shares Common Stock: 1,000 Shares| T Common Stock: 300,000 Shares mmen " mmontocki 1 Share Common Stock: 1,000 Shares
Common Stock: 100 Shares Common Stock: 5,000 Shares AGI-100% SIC-100%
Casualty-100% Casualty-100% HGI-100% & THI-100% Victoria Fire-100%
G Ity-100% Casualty-100% AGI-100%
osalty oH oH ’ ™ oH NJ A 1A OH LL OH
L Ll VETERINARY PET
INSURANCE CO.
NCC OF AMERICA, LTD. COLONIAL COUNTY NATIONWIDE REALTY HARLEYSVILLE LAKE ALLEDTEXAS oo (VP
MUTUAL INSURANCE INVESTORS, LTD ADVANTAGE MORTGAGE
d STATES INSURANCE COMPANY AGENCY, INC.
NATIONWIDE LLOYDS COMPANY COMPANY (NAMC) Common Stock: 6,935,368
Common Stock:300,000 Shares| T - - . ) Shares
ATEXAS LLOYDS (Casualty-97% Common tocks 527,01 Shares [Common Stock: 1,000 Shares (omon tock: 33357
JAMCO-100%
Lone Star NW Indemnity-3% HGI-100% JAMCO -87.3% SIC-100% OH
NC-100% Y-
G.B. ™ X OH M X lAllied P&C -8.47% 1A
positors —4.23%
NATIONWIDE REALTY :
NATIONWIDE AFFINITY N“"°"“I‘)”’"::ESS:‘:$R" SERVICES, LTD. NATIONWIDE ASSET HARLEYSVILLE PREFERRED H DVM INSURANCE
INSURANCE COMPANY A ) o MANAGEMENT, LLC INSURANCE COMPANY AGENCY
OF AMERICA INSURANCE COMPANY Single Member Limited AGMC
. Liability Company ~ L_____|----- | CommonStock: 470,000 Common Stock: 1,000 Shares
Common Stock: 500,000 Shares | Common Stock:84,000 Shares apillty Company Comm, REINSURANCE, LTD.
Casualty-100% y - 11,000 Sh. VPI-100%
Casualty-100% Casualty-100% Casualty-100% OH HGI-100% OH Common Stock: 11,00 ares| CA
OH OH OH
NAMC-100%
NATIONWIDE SCOTTSDALE NATIONWIDE SERVICES NATIONWIDE ChSH HARLEYSVILLE Tae
AGRIBUSINESS INDEMNITY COMPANY COMbeey L MANAGEMENT COMPANY INSURANCE COMPANY V.P.L. SERVICES INC.
INSURANCE COMPANY | —] L1 oFNEwYoRk Common tack: 1,000 Shares
CommonStock: 5,690 Shares Common Stock: 58,334 Shares Single Member Limited Common Stock: 100 Shares ~OMMOn STtk
Liability Company Common Stock: 15,000 Shares VPL100%
Casualty-100% Casualty-100% HGI-100% CA
1A OH Casualty-100% OH Casualty-100% OH OH
HARLEYSVILLE LIFE
ON YOUR SIDE
NATIONWIDE ASSURANCE INSURANCE COMPANY NATIONWIDE INSURANCE HARLEYSVILLE
COMPANY AGENCY INC. INSURANCE COMPANY
Common Stock: 1,750 Shares ¢ ki 300000 — Commenstods 2375000
Shares Common Stock: 100 Shares I e
Casualty-100% Casualty-100% HGI-100%
OH OH Casualty-100% OH OH
Subsidiary Companies — Solid Line
HARLEYSVILLE Contractual Association — Double Line
E-RISK SERVICES, L.L.C. :
WORCESTER Limited Liability Company - Dotted Line
INSURANCE COMPANY
_____ 20000 Page 1
Shares
C Ity-100%
S DE HGI-100% OH

(Casualty/Fire subsidiaries)

March 31, 2020
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NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY) (FIRE)
(See Page 1) OH (See Page 1) OH

Common Stock:

Casualty-95.2%

Fire-4.8%

NATIONWIDE CORPORATION (NW

13,642,432 Shares

OH

EAGLE CAPTIVE
REINSURANCE, LLC

NW Life-100% OH

NWD INVESTMENT NATIONWIDE GLOBAL
MANAGEMENT, INC. HOLDINGS, INC.
(NWD Invest)
Common Stock: 958,750 Shares. Common Stock; 1 Share
NW Corp 100%
Preferred Stocki 500,000 Shares NW Corp-100% OH
NW Corp 100%
o DE
JEFFERSON NATIONAL
FINANCIAL CORP.
(INFC)
‘ommon Stock: 8,300 Shares
NW Life-100% DE
JEFFERSON NATIONAL
JEFFERSON NATIONAL LIFE INSURANCE
SECURITIES COMPANY
CORPORATION {INLIC)
Common'Stocis; 100 Shares Common Stock: 1,043,565 Shares
INFC-100% DE INFC=100% >
JEFFERSON NATIONAL
LIFE INSURANCE
ICOMPANY OF NEW YORK|
Common Stock: 2,000,000 Shares
INLIC-100% NY

NATIONWIDE FINANCIAL
SERVICES, INC. (NFS)
100 Shares

Common Stock:

NW Corp.-100%

DE

NATIONWIDE LIFE
INSURANCE
COMPANY (NW LIFE)

Common Stock; 3,814,779 Shares
NFS-100% OH

NATIONWIDE FINANCIAL
SERVICES CAPITAL TRUST

NATIONWIDE LIFE AND
ANNUITY INSURANCE
COMPANY
(NLAIC)
Common Stock: 66,000 Shares
NW Life-100% OH

NATIONWIDE SBL, LLC

NLAIC-100% OH

Preferred Stock:

NFS-100%
DE

NATIONWIDE FUND
ADVISORS

OLENTANGY
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)

NFS - 100% Managing Unitholder |
DELAWARE BUSINESS TRUST
DE

REGISTERED INVESTMENT
ADVISORS SERVICES, INC.

Common Stock; 201,300 Shares
NFS-100% >

NATIONWIDE TRUST
COMPANY, FSB

Common Stock: 2,800,000 Shares

NFS-100% occ

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

NF5-100%
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

Common Stock: 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

Page 2
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NATIONWIDE INSURANCE COMPANIES

NAIC NAIC

Group Company State of Federal ID

Code Group Name Code Domicile Number Name of Company

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

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

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

0140 Nationwide 42587 1A 42-1207150 Depositors Insurance Company

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

0140 Nationwide 22209 OH 75-6013587 Freedom Specialty Insurance Company

0140 Nationwide 23582 OH 41-0417250 Harleysville Insurance Company

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

0140 Nationwide 35696 OH 23-2384978 Harleysville Preferred Insurance Company

0140 Nationwide 26182 OH 04-1989660 Harleysville Worcester Insurance Company

0140 Nationwide 64017 TX 75-0300900 Jefferson National Life Insurance Company

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

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

0140 Nationwide 23760 OH 31-4425763 Nationwide General Insurance Company

0140 Nationwide 10070 OH 31-1399201 Nationwide Indemnity Company

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

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

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

0140 Nationwide 42110 TX 75-1780981 Nationwide Lloyds

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

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

0140 Nationwide 15580 OH 31-1117969 Scottsdale Indemnity Company

0140 Nationwide 41297 OH 31-1024978 Scottsdale Insurance Company

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

0140 Nationwide 42285 OH 95-3750113 Veterinary Pet Insurance Company

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

0140 Nationwide 10778 OH 34-1842604 Victoria National Insurance Company

0140 Nationwide 10105 OH 34-1777972 Victoria Select Insurance Company
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0140 | Nationwide..........cccoeerereerrrens [ orrerrennns 31-1486309.. 10 W. Nationwide, LLC.... Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvereens [ corererrenes 31-1486309.. 1000 Yard Street, LLC Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide..........ccoovererrvrrrens [ corrrrrennes 31-1486309.. 1015 Long Street, LLC.......cooevvevveriecrieienns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR IS
0140 [ Nationwide.........cccovurrerrrerrerens | corerereneene 31-1486309.. 1050 Yard Street, LLC......ccoevrerereercerieciens Nationwide Realty Investors, Ltd. ..... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccovvvverereenes [ orreriinas 31-1486309.. 1125 Rail Street, LLC........coccoevvvveeicceiean Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........cccoeererrerrrens [ errerrennes 31-1733036.. 120 Acre Partners, LLC.........ccccoovviervernieieinenns Nationwide Realty Investors, Ltd...................... ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company........... | ...... N T
0140 | Nationwide..........ccvvrverrverenns [ covvrerrenns 20-4939866.. 1125 Yard Street, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccevrererrvriens [ correrrennens 20-4939867.. 1175 Bobcat, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... \ TR ISR
0140 | Nationwide 26-2451988.. 1492 Capital, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. . | 111 Rivulon Boulevard, LLC.... . INRI-Rivulon, LLC.. ... |ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. 155 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......covveeeiecene e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1486309.. 161 Rivulon Boulevard, LLC.........ccccovrvrrrenrennen. NRI-Rivulon, LLC.......vvevreerseeneereeieeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
D 0140 | Nationwide. 31-1580283.. . | 170 Marconi, LLC................ . NWD Investments, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
= 0140 | Nationwide 31-1580283.. 245 Parks Edge Place, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
N 0140 [ NAHONWIAE. ..o | e 31-1486309.. 275 Rivulon Boulevard, LLC NRI-RivUlon, LLC......oovvvvrieieseseieieieene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennes 31-1486309.. 300 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......cceviveeieceieeresiinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide........ccccovurrerrrerrerens | corererrneene 31-1486309.. 310 Rivulon Boulevard, LLC.........ccccocvvinrnrunne NRI-Rivulon, LLC.......ooeieeieeneereeieeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceevrrverereeees [ ovreriirnas 31-1486309.. 343 N. Front, LLC.....ccoveervieivcereceees Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrens [ orrrrrennns 31-1486309.. 400 Rivulon Boulevard, LLC...........cccccoeverernnnns NRI-Rivulon, LLC.......coeveveeieceee e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvererens [ crvvrerrenes 31-1580283.. 400 West Nationwide Boulevard, LLC................ OH............ NIA..conne NWD Investments, LLC......cccoeuvrvrerrerrerniennenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccevrererrvrrens [ correrrennens 31-1486309.. 410 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......covveeieeeieeseisnieinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | OSSO ISR
0140 [ Nationwide..........coeurrerrrerrerens | corvrereneene 31-1580283.. 425 West Nationwide Boulevard, LLC OH........... NIA .o NWD Investments, LLC........ccocoveneereerrerninienes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide.........ccceeervverereeees [ erreriinas 31-1486309.. 44 Chestnut, LLC........cocoovveieeieccece e OH........... NIA.....cccoone. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 38-4118665.. 500 Neil Avenue, LLC........ccocvevvvrerririisiieieiins OH............ NIA....ccooe. NWD HP, LLC.....ovevereeiecreeeeeeeeiie ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvereens [ crvrrerrenns 38-4118665.. 515 Kilbourne Street, LLC.......ccovvvvereereinineenns OH........... NIA ... NWD HP, LLC....ovirireieenereeeeeeneeeeeeinenn ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide 20-4939866.. 735 Bobcat Avenue, LLC GVY Residential, LLC........cccoooererrvrirreriinnens ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1486309.. . | 75 Rivulon Boulevard, LLC.. . INRI-Rivulon, LLC.........ccoeverrrnan ... |ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 775 Yard Street, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 20-4939866.. 777 Swan Street, LLC.......covvveveveecceeies NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 20-4939866.. . {780 Yard Street, LLC... . INRI Equity Land Investments, LLC... . | ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 795 Rail Street, LLC.......ccoovvveeveeeceiieeisicinns NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 [ Nationwide.........cccveurrerrrereereens | corvrereneene 20-4939866.. 800 Bobcat Avenue, LLC........cccocuvrvinrininrinns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccovvrverereeees [ ovreriirnas 20-4939866.. 800 Goodale Boulevard, LLC...............ccccuvvnenenee OH........... NIA.....cccooone. NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrrens [ errerrennes 20-4939866.. 800 Yard Street, LLC.......cooovveveieiecriecinae NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovreerrvereens [ crvrreenenns 20-4939866.. 805 Bobcat Avenue, LLC GVY Residential, LLC.......ccccoevvrrrerrerrerierreens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide.........ccceeevvverereeees | ovreriirnas 20-4939866.. 808 Yard Street, LLC GVY Residential, LLC...........cccoevvverirririrernen. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
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0140 | Nationwide. 20-4939866.. n/a... . | 820 Goodale Boulevard, LLC.. ... INIA.... . |NRI Equity Land Investments, LLC... ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide 20-4939866.. [n/a 825 Junction Way, LLC.........cccovvvererireieienne. NIA GVY Residential, LLC.........ccccoeveviriiieiiinnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company
828 at the Yard Condominiums Home Owners
.................................................................... 37-1865892.. Association Other non-Nationwide...........ccccovevererenvecneens | Maiiiiiiniininines | cevvinenneeneen. | Other non-Nationwide..........covcvevevvnccnciens [evedNeviiinn | 20
0140 [ Nationwide.........cccoeurverrrerrerens | corerereeene 20-4939866.. 828 Bobcat Avenue, LLC.........ccocorvvinrieirinn NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevorie | coviriennens
0140 | Nationwide.........ccccovvvvvevereeees [ evreriinas 20-4939866.. 840 Third Avenue, LLC..........ccccevveerrveercrinns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | coo...Neveos | e
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 20-4939866.. 840 Yard Street, LLC.......cooevvevvereieeriecinas GVY Residential, LLC.........ccccoevveviriiieiiinnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cooe.Nucoocs | cevernnen.
0140 | Nationwide..........ccovvererrvereens [ covrreenenes 20-4939866.. 845 Yard Street, LLC........oovvvvrvrrrrereeisees GVY Residential, LLC.......ccccoevvrrrerrerrerrenreens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoe.Nevories | covirnennens
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 20-4939866.. 860 Third Avenue, LLC........cccovevverereieisiienns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........c.. | cooee.Nuceoiis | covrerncenns
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 20-4939866.. 880 Third Avenue, LLC........ocoovrreerncrrireieiens NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ce....Nucoois | cevevnnee.
0140 | Nationwide 20-4939866.. 880 Yard Street, LLC......ccoovvveverrrrereieienis GVY Residential, LLC.......cccoervrrrrrrrrrrerenrinens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......

N

N

N

N

N

N

N

N
0140 | Nationwide. 20-4939866.. . | 895 W. Third Avenue, LLC.. ... INRI Equity Land Investments, LLC... ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 950 Dorchester Way, LLC.......cccoovvververrirrineenns GVY Residential, LLC.......ccccoevvrrrerrrrrerrenrenens ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 20-4939866.. 950 Goodale Boulevard, LLC.............c.ccoevvvenene OH............ NIA.....ccoone. NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1486309.. . | 960 Bobcat Avenug, LLC.... ... | Nationwide Realty Investors, Ltd... .. | ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. 975 Rail Street, LLC......vvvveeereeenirereiecnnis Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TSI ISR
0140 | Nationwide..........cccovererrerrens [ corrrrrennes 31-1486309.. 995 Yard Street, LLC.......ccovvvevveeiecriecriinns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide.........ccccovurrerrereerens | corerereneene 31-1486309.. 18700 Hayden Road, LLC........c.coorverrnrrrirrinn NRI Cavasson, LLC.........ccooovenerrinencencirnenes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceevvvvevereeees [ orreriinas 31-1680808.. AD Investments, LLC..........cccoovvvveevceevierennns Nationwide Realty Investors, Ltd...................... ownership.......... | ...... 60.000 |Nationwide Mutual Insurance Company........... | ...... N...... T
0140 | Nationwide..........cccoeerereerrens [ orrerrennes 31-1580283.. ADTV, LLC...ovieeeeteeee e NWD Investments, LLC..........ccovervrveieirerennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrvereens [ covrreerenns 52-2227314.. AGMC Reinsurance, Ltd..........ccccoernerrrnrenrenen. Nationwide Advantage Mortgage Company..... | ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccovererrvriens [ corrrrrennes 42-0958655.. ALLIED Group, INC.....cuvvverririnieeireieneseeenine A A, Allied Holdings (Delaware), InC..........ccccvvunene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide.........cccoeurrerrrerrerens | corvrerenenne 46-4628790.. Allied Holdings (Delaware), INC.........c.ccccvvveneenee DE............. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... (U DR
0140 | Nationwide . 127-0114983.. ALLIED Insurance Company of America............ OH............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company...........| ...... Neveooos | e

ALLIED Property and Casualty Insurance

0140 | Nationwide. . [42-1201931.. . | Company .. |ALLIED Group, Inc............ . | ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 42-1527863.. ALLIED Texas Agency, Inc AMCO Insurance Company...........cevevrveerrennes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide . |42-6054959.. AMCO Insurance Company............ccceeeeeereenens A A s ALLIED Group, INC......ovreurrereeeneereieeeneineinees ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
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..........ccovrverrverenns [ covvreenenes 82-2001573.. American Tax Credit Fund 2017-B, LLC............ Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccvvrererrerrens [ corrrrrennes 82-4591498.. American Tax Credit Fund 2018-A, LLC............ Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........cccoeerereerrrens [ orrerreinns 83-0606592.. American Tax Credit Fund 2018-B, LLC............ Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccoovvverrrereens [ corerrrrenes 83-0620232.. American Tax Credit Fund 2018-C, LLC............ OH............ NIA....cone Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide..........ccovrrerrvrrens [ orrrrrennns 83-3900932.. American Tax Credit Fund 2019-A, LLC............ OH............ NIA....ccoonne Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
0140 | Nationwide.........ccccoeurrerrrenrerens | corvrereneene 83-3953721.. American Tax Credit Fund 2019-B, LLC............ OH.......... NIA ..o Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
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(AAN9)

0140 | Nationwide. 84-3443067.. n/a... . | American Tax Credit Fund 2020-A, LLC. ... INIA.... . | Nationwide Life Insurance Company ..|ownership.. ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide 31-1580283.. [n/a Arena District CA I, LLC......ocoovvevriercriereienne NIA NWD Investments, LLC..........ccevvvrveieirirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
Arena District Garage Condominium

.................................................................... 36-4857239.. |Nfa...c.ccvins [ v [ e | ASSOCHAtION OH............ |OTH.............. | Other non-Nationwide.............ccoceerrrnerereins [N [ v | Other non-Nationwide.......c.ceeeeevcneninccncnns | veerelNuviii [ 21
.................................................................... 90-0280710.. | N/@...ccveeeers | woeererrereenees [ cveersenenennnneee. | Arena District Owners Association..................... |OH............ |OTH.............. | Other non-Nationwide............ccccovvrvnrnrrneeens | NM@eiiririiniincnes | cerineeneenn. | Other non-Nationwide..........ooooveveverenconncnncns [oeeedNeviiiin | 20
.................................................................... 35-2582728.. |n/a.............. Arena District Swim Club Association................ | OH............ |OTH.............. | Other non-Nationwide.............c.ccoceevrnererernes [MAuiiiiniiiiririnins | crerernnnennen | Other non-Nationwide..........c.cevvvcrvvvrninninc [N | 2
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 31-1486309.. Ballantrae Woods, LLC.........cccoevvevieriirirennnn. OH............ NIA....ccooe. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSUO ISR
0140 | Nationwide..........ccovvererrvereens [ covrreenenes 26-4083207.. Berkshire Crossing Development, LLC.............. DE............ NIA ..o NorthStar Commercial Development, LLC....... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 31-1555487.. Broad Street Retail, LLC Nationwide Realty Investors, Ltd...................... ownership.......... | ... 60.000 |Nationwide Mutual Insurance Company........... | ... N P
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 20-3624379.. Brooke School Investment Fund, LLC DE............. NIA. ... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 31-1486309.. Cavasson Hotel, LLC Cavasson Hotel Holdings, LLC........c..ccccovuene.. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N

0140 | Nationwide 31-1486309.. Cavasson Hotel Holdings, LLC NRI Cavasson, LLC ownership Nationwide Mutual Insurance Company N

Limited partner
0140 | Nationwide.........ccccoevvvevereeees [ orreriinas 26-0899413.. CHP New Markets Investment Fund, LLC......... OH............ OTH....ccooevee Nationwide Mutual Insurance Company........... /nocontrol ... 50.000 |other non-Nationwide............cccccevererriereeereiens | ennes N...... R
0140 | Nationwide..........ccooeerereerrens [ errrrrennns 20-1618232.. CNRI-Cannonsport Condominium, LLC............. OH............ NIA.....cccoone. CNRI-Cannonsport, LLC..........cccccovevrreirerrinnn. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSOO ISR
0140 | Nationwide..........cccoeevereereens [ cerrerreinns 20-1618232.. CNRI-Cannonsport, LLC..........cccccveverereererenrens OH............ NIA....cooon.. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ USRI
.................................................................... 1/ Co-Investment Fund, LLC.............cccoeeevvevvecsenes | DEeccveer. | OTH........c..... | Other non-Nationwide..........cccvevvinencinnniene [ M@ | v | Other non-Nationwide N 20
0140 | Nationwide..........ccvvrvrerrvereens [ covrreerenes 31-1579973.. COLHOC Limited Partnership...........ccc.couerrereenee OH........... NIA .o NRIArena, LLC.......ovevverrirrreireeeeseiseeeeees ownership.......... | oe... 30.760 | Other non-Nationwide............ccovrreerrerereirniinne | ceree [\ | P
0140 | Nationwide.........ccccoevveererrnnes 29262... |74-1061659.. Colonial County Mutual Insurance Company..... | TX............. A Other non-Nationwide.............cccoeveiirenicrennns contract.......ccee. [ eevererivennins Other non-Nationwide............cccccvvvevevirieniins | creene N | e
.................................................................... 45-4901238.. Columbus Arena Management, LLC................. |OH............ |OTH.............. | Other non-Nationwide.............cccccooursrrrrreriveees [Mauiiiiiiriiiicicnns [ v, | Other non-Nationwide..........ocveeicecveeicinees [eereNeiiiin | 21
0140 | Nationwide..........ccvvvverrvreens [ corrrerrenes 31-1486309.. Cottages at Hyatts LLC.........ccccovrvrrernrirrierinen. OH............ NIA....cone Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide...........ccouererrrrrnnnns 18961... | 68-0066866.. Crestbrook Insurance Company...........c.cccvvvenee OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide........ccccvvurverreerrerens | corerrrrneene 31-1486309.. Crewville, Ltd.......c.ooveeereereeecnenese e OH.......... NIA ..o Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide . 142-1207150.. Depositors Insurance Company..............c..c....... A A ALLIED Group, INC.....c.ccvverveererercerieerenenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
Discover Affordable Housing Investment Fund |

.................................................................... 46-4104813.. |N/@...covvires | errrreiinenens | wonereireesssneneennn |LLC OH............ |OTH.............. | Other non-Nationwide...........c..coerrrrrrrrrrrnins [ Meuiiiriirireininnes [ cvrieienneeene. | Other non-Nationwide........cvevevveeerenccnenenns | veerelNuviioi [ 21
0140 | Nationwide 33-0096671.. [N/a...ciiiin | oo [ DVM Insurance AgeNCY........cccvvereerreerreereennenns (07 NIA....ccoonne Veterinary Pet Insurance Company................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide . |47-4523959.. |n/a.............. Eagle Captive Reinsurance, LLC...........c..c........ OH............ A s Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide..........ccovvverrrreens [ corrrrrnenns 20-1945276.. | n/a.............. East of Madison, LLC........ccccoevvvmrrrirriernnirnenns DE............. NIA....coine 120 Acre Partners, Ltd.........ccccovverininnnnnne ownership.......... | ve... 24.910 | Nationwide Mutual Insurance Company........... | ...... [\ T
0140 | Nationwide..........ccooeererreriens [ orrrreennes 20-1945276.. [N/a...coiciie | oo [ East of Madison, LLC..........ccccovvverrerirereiennns DE.....cc...... NIA....cccoonne ND La Quinta Partners, LLC...........ccccccvurrrennee ownership.......... | oo... 75.090 |Nationwide Mutual Insurance Company........... | ... N P
0140 | Nationwide..........ccvvereerrrereens [ crvvrirnenes 26-32605559 | n/a.............. E-Risk Services, L.L.C...oovverrerrenerrrereisinninne DE............. NIA .o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR ISR
.................................................................... 30-0951639.. |n/a.............. ERN-4 Property Owners Association, Inc.......... |OH............ |OTH.............. | Other non-Nationwide..............ccccourerevevevereees [NAuciiiiriiiiceniens [ e | Other non-Nationwide.........c.ooeevvcvceicciciveces | ceeelNiiii [ 20
0140 | Nationwide...........ccocerererrnen 22209... [75-6013587.. [N/a...cccvivers | cvrerreriiiiens e Freedom Specialty Insurance Company............ OH............ A, Scottsdale Insurance Company ............cc....... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
.................................................................... 46-4736379.. nfa.............. GPN-1 Property Owners Association, Inc.......... [OH............ |OTH.............. | Other non-Nationwide...........c..ccccoersrrrcrrrnene | MBersiiriireireiininnns [ cveierinneeene. | Other NON-NationWide..........ovvvveeevnrrereinninns | veerelNuvieis [ 21
0140 | Nationwide..........ccoovererreriens [ corvrrrennns 20-4939866.. |n/a.............. Grandview Yard Hotel Holdings, LLC................. OH............ NIA....ccoonne NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide.........cccoeurverrrerrerens | corvrerrneene 20-4939866.. | N/@.....overrrs | eorrerrirrerrinnes | cereeieeineieeneineens Grandview Yard Hotel, LLC.......cccocrrirrnrrrnnns OH........... NIA .o Grandview Yard Hotel Holdings, LLC............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
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0140 | Nationwide. 20-4939866.. n/a... . |GVY Residential, LLC..... . [NIA.... . |NRI Equity Land Investments, LLC... . |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. Harlem Road Developers, LLC... NIA Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 51-0241172.. Harleysville Group INC.......c.ovvverrenrrncereirriniens NIA .. Allied Holdings (Delaware), InC..........cc.coceeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.... . [41-0417250.. . | Harleysville Insurance Company Harleysville Group, Inc ownership ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide . 123-2253669.. Harleysville Insurance Company of New Jersey |NJ............. Harleysville Group, INC.........cccoovcvevevieiriieine ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide . 123-2864924.. Harleysville Insurance Company of New York... |OH............ Harleysville Group, INC.......ccccvevevererecirieiennes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSUO ISR
0140 | Nationwide . 138-3198542.. Harleysville Lake States Insurance Company.... |Ml.............. A Harleysville Group, INC........cccovveererrerneeneirrininns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide . 123-1580983.. Harleysville Life Insurance Company................. OH............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide . |23-2384978.. Harleysville Preferred Insurance Company........ OH............ Harleysville Group, INC........cccovvuneenserniencineininne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide . | 04-1989660.. Harleysville Worcester Insurance Company...... |OH............ Harleysville Group, INC........ccooveerernrrnienrerrininns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 32-0051216.. . | Hideaway Properties Corporation... . | Nationwide Realty Investors, Ltd... .. |ownership......... | ..... 50.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-3289512.. Jefferson National Financial Corp.........c..cc........ Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... ) (RN PO
0140 | Nationwide . 1 75-0300900.. Jefferson National Life Insurance Company...... TXeoieeens A Jefferson National Financial Corporation......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
Jefferson National Life Insurance Company of
0140 | Nationwide.........ccceovrrvvererirnnns 15727... |47-1180302.. [N/a....ccoiires | rrereriereieies | eveerieisieieiiesenens New York NY o, A Jefferson National Life Insurance Company.... |ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoovererreriens [ evrrrrennes 61-1340595.. |n/a.............. Jefferson National Securities Corporation.......... DE............. NIA....ccoonne Jefferson National Financial Corporation......... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ccvvrvrerrvereens [ covrreerenes 31-1486309.. | n/a.............. Jerome Village Company, LLC.........ccccovvvrrrunnee OH........... NIA .o Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
Jerome Village Master Property Owners
.................................................................... 46-2974590.. n/fa.............. Association, Inc. OH............ |OTH.............. | Other non-Nationwide...........c.ccocrveninererneenes [ MAeiiiiiiiriisininees [ cvvineinennen. | Other non-Nationwide weelNe [ 21
Jerome Village Residential Property Owners
.................................................................... 46-2956640.. [n/a.............. Association, Inc. OH............ Other non-Nationwide...........ccccovvererenveineens | Maiiiiiniiininines | cevvirenneeen. | Other non-Nationwide..........covevevvvvnecncinns [oveeedNeviiinn | 20
0140 [ Nationwide...........coeurrerrrereerens | corvrereneene 31-1486309.. | n/a.............. JV Developers, LLC........coocvvneenineeneereinineenens OH........... Nationwide Realty Investors, Ltd.........c..cccevenee ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N..ooee 2
0140 | Nationwide 74-1395229.. [N/a..eciiiies | e Lone Star General Agency, InC.........c.cccvvevernnes TXeoieeens Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide . |38-0865250.. |n/a.............. National Casualty Company..........ccccceeurvrrnennes OH............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovrverrvreens [ covrreenenes AC000920.... [n/a.......c.c... National Casualty Company of America, Ltd...... GBR.......... National Casualty Company............cccceereenrenne ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvrererrvriens [ corrrrrennns A2-1154244.. | Da...cccciiies [ rreeieniiens e Nationwide Advantage Mortgage Company....... A NIA ... AMCO Insurance COmpany...........ccvevrverrrennes ownership.......... | ... 87.300 |Nationwide Mutual Insurance Company........... | ...... Yoo | P
ALLIED Property & Casualty Insurance
0140 | Nationwide.........ccccoevvierereeees [ ovreriirnas 42-1154244.. INf@....oiis [ evieeiecens | e Nationwide Advantage Mortgage Company....... A NIA.....cccoone Company ownership.......... | oo 8.470 |Nationwide Mutual Insurance Company........... | ...... Y. T
0140 | Nationwide..........ccooverereerrrens [ orrerrennes A42-1154244.. | D/a....cecieis | ereieieeiens [ e Nationwide Advantage Mortgage Company....... A NIA....ccoonne Depositors Insurance Company....................... ownership.......... | oo 4.230 | Nationwide Mutual Insurance Company...........| ...... Yoo T,
Nationwide Affinity Insurance Company of
0140 | Nationwide . [48-0470690.. |N/a....ciiiies [ eorrerreieiiiies e America OH............ A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide . |42-1015537.. |n/a.............. Nationwide Agribusiness Insurance Company... |lA.............. A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide..........ccvvvverrvreens [ orvrrrrenes 31-1578869.. | n/a.............. Nationwide Arena, LLC........ccccovvvrrrerrininrirnenne OH............ NIA....cone NRIArena, LLC.......ovvverrierireieinesrieeeees ownership.......... | ... 90.000 |Nationwide Mutual Insurance Company........... | ...... [\ | P
0140 | Nationwide..........ccoovererrvriens [ corrrrrennes 20-8670712.. [N/a..ciiviie | correreiieiiens e Nationwide Asset Management, LLC................. OH............ NIA....ccoonne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide...........cocrrerrrrrrennn. 10723... |95-0639970.. | N/@...iiireeee | corereereieeneins | crrereeeneereiseesnnenees Nationwide Assurance Company...........c.cccc...... OH........... A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
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0140 | Nationwide. 31-1036287.. |n/a... . | Nationwide Cash Management Company.......... . [NIA.... . | Nationwide Mutual Insurance Company........... | ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-4416546.. Nationwide Corporation............cccceeeierierrriennes Nationwide Mutual Insurance Company........... ownership.......... | ... 95.200 |Nationwide Mutual Insurance Company........... | ...... Y
0140 | Nationwide 31-4416546.. Nationwide Corporation.............ccevereerrerrenrenns Nationwide Mutual Fire Insurance Company... [ownership......... | ....... 4.800 |Nationwide Mutual Insurance Company........... | ...... Y
0140 | Nationwide. 31-1667326.. . | Nationwide Financial Assignment Company...... . | Nationwide Life Insurance Company. ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 23-2412039.. Nationwide Financial General Agency, Inc......... NFS Distributors, INC..........ocvrurerrerrirririennanns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 31-6554353.. Nationwide Financial Services Capital Trust...... Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 31-1486870.. Nationwide Financial Services, Inc..................... Nationwide Corporation............cccceevvevreverennee. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 52-6969857.. Nationwide Fund AdViSOrS.........ccocvvrreereeniennees Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccevrvverereeees [ errerirnas 31-1748721.. Nationwide Fund Distributors LLC...................... NFS Distributors, INC.........ccoevvveerieeiiierens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 [ Nationwide..........ccoeurrerrrreerens | corvrereneene 31-0900518.. Nationwide Fund Management LLC................... NFS Distributors, INC.........cocreurenrereerririeneinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necooe s
0140 | Nationwide.........ccccovrrvvererirnnns 23760... |31-4425763.. Nationwide General Insurance Company........... A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 31-1570938.. Nationwide Global Holdings, Inc NIA....ccooe. Nationwide Corporation.............cccceevevreverennees ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide . 131-1399201.. Nationwide Indemnity Company A s Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide . 195-2130882.. Nationwide Insurance Company of America...... A, ALLIED Group, INC. ..o ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide . 131-1613686.. Nationwide Insurance Company of Florida........ A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvreens [ corvrrrnenes 41-2206199. |n/a.............. Nationwide Investment Advisors, LLC................ NIA....cone Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 [ Nationwide..........ccveureeerneerens | crvvrerrnenne 73-0088442.. | Na.....ovins | v [ e Nationwide Investment Services Corporation.... | OK............. NIA. .. Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... A (U RS
Nationwide Life and Annuity Insurance
0140 | Nationwide.........ccccevvivererinnns 92657... [31-1000740.. | N/@...civiiies | cererrieiiieies e Company OH............ A Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide...........cocrerrrrrneenenne 66869... [31-4156830.. |N/A....civins | v [ e Nationwide Life Insurance Company.................. OH............ A s Nationwide Financial Services, Inc................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Nucoee s
Nationwide Life Tax Credit Partners 2002-A,
0140 | Nationwide..........ccoovererrerrens [ corrrrrennes 13-4212969.. | Na....ccieies [ ererreiieieiiens | errerieisienensienies LLC OH............ NIA....ccoonne Nationwide Life Insurance Company................ Other....ocovevevees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2002-B,
0140 | Nationwide.........ccceeevvvevereenes [ ovreriirnas 01-0749754.. | Nfa...coccicies [ e e LLC OH............ NIA.....cccoone. Nationwide Life Insurance Company................ other.....ccoceeeeees [ 0.010 |Nationwide Mutual Insurance Company........... | ...... N...... T
Nationwide Life Tax Credit Partners 2003-A,
0140 | Nationwide..........ccovrverrvreens [ covrreenenes 54-2113175.. | Nfa..reins | v [ e LLC OH........... NIA ..o Nationwide Life Insurance Company................ Other.....ovveves [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ | P
Nationwide Life Tax Credit Partners 2003-B,
0140 [ Nationwide.........coccovurverrrerrerens | corererrneene 58-2672725.. |nfa.............. LLC OH.......... NIA .o Nationwide Life Insurance Company................ Other....covvenees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2004-A,
0140 | Nationwide..........ccoovererreriens [ orrrrrennes 20-0382144.. [N/a...ciiiie | oo [ LLC OH............ NIA....ccoonne Nationwide Life Insurance Company................ Other....covevenrs [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... Neooae P
Nationwide Life Tax Credit Partners 2004-B,
0140 | Nationwide.........cccevrrverereeees [ erreririenas 20-0745944.. | Nfa....ccoviies [ | e LLC OH............ NIA.....ccone Nationwide Life Insurance Company................ other.....ccocveveiees [ 0.010 |Nationwide Mutual Insurance Company........... | ...... N...... T
Nationwide Life Tax Credit Partners 2004-C,
0140 | Nationwide..........cccoeeverevreens [ cerrereernns 20-0745965.. [N/a.....cociee | [ LLC OH............ NIA....ccooonn. Nationwide Life Insurance Company................ Other...oveveeveiee [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... [\ | P
Nationwide Life Tax Credit Partners 2004-D,
0140 | Nationwide.........ccovurverreereerens | corerrirneene 20-1128408.. | NfA...ririns | ererrirreieennes | e LLC OH........... NIA .o Nationwide Life Insurance Company................ Other....coererees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... N | P




statement for March 31,2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE Y

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

G210

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Nationwide Life Tax Credit Partners 2004-F,
0140 | Nationwide..........ccooeerereerrens [ orrrrrennes 20-1918935.. [N/a...cciiviie [ 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-A,
0140 | Nationwide..........ccvvrerrerrerrens [ errrrrennnns 20-2303694.. [N/a...cciivrin | oo [ 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-B,
0140 | Nationwide.........ccceerrvevereeees [ erreririnas 20-2303602.. | 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-C,
0140 | Nationwide..........ccoevverrvereens [ covrrienenns 20-2450960.. | N/@.....rvrrrs | eorrerrerrirninnes [ e LLC OH........... NIA ..o Nationwide Life Insurance Company................ Other.....oovveves [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ T
Nationwide Life Tax Credit Partners 2005-E,
0140 | Nationwide..........cccoeevereerrrens [ erreriennes 20-2774223.. [N/a...ociie | e [, LLC OH............ NIA.....cccoo... Nationwide Life Insurance Company................ Other.....coveveeis [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2007-A,
0140 | Nationwide..........cccoverereerrrens [ errrrrennes 21-1288836.. [N/a.....cccvviers [ v 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-A,
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennns 26-3427373.. [N | o [ LLC OH............ NIA....ccoone Nationwide Life Insurance Company................ Other...oovevevees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2009-C,
0140 | Nationwide.........cccccevvvevereeees [ orreriirnas 26-3427479.. |n/a.............. LLC OH............ NIA.....cccoone. Nationwide Life Insurance Company................ other......ccocoeveees [ 0.010 |Nationwide Mutual Insurance Company........... | ...... N...... T
Nationwide Life Tax Credit Partners 2009-D,
0140 | Nationwide..........ccovrverrvereens [ covrrerrenns 26-3427525.. | Nf@..ccreirs | o [ e LLC OH............ NIA .o Nationwide Life Insurance Company................ Other....covverees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ T
Nationwide Life Tax Credit Partners 2009-E,
0140 | Nationwide..........ccooeerereerrens [ errrriennns 26-4737055.. [N/a..ciiiie [ [ LLC OH............ NIA.....cccoone. Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos e
Nationwide Life Tax Credit Partners 2009-F,
0140 | Nationwide..........ccoovererreriens [ orrrrrennes 26-4737157.. [N/a.civiie [ e [ LLC OH............ NIA....cccoonne Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide.........ccceerrverereeees [ orreriirnas 27-1362364.. | N/a...cocoriies [ e e Nationwide Life Tax Credit Partners 2009-I, LLC| OH............ NIA....ccooone Nationwide Life Insurance Company................ other......coceeeeies [ 0.010 |Nationwide Mutual Insurance Company........... | ...... N....... T
0140 | Nationwide..........ccververrvereens [ covrrernenes 45-0469525.. [N/8....corrriere | ceverrirrininnins | crrereeeseereieeienenees Nationwide Life Tax Credit Partners No. 1, LLC |OH............ NIA .o Nationwide Life Insurance Company................ Other....covrevees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ T
0140 | Nationwide.........ccccovererrrrrnnnns 42110... [75-1780981.. [N/a..ciiivriers [ correireieriiens e Nationwide LIOYdS..........covrrrrreieireirieieiriinnens LD, SO A, ettt CONract......cvvees | ovvrrerrernnns Nationwide Mutual Insurance Company........... | ...... N Y
0140 | Nationwide..........ccvvvererrrerenns [ crvrrerrenes 42-1373380.. [n/a.............. Nationwide Member Solutions Agency Inc......... A NIA ..o ALLIED Group, INC....c.vvererererneeneereineeneeneinees ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceeerrvverereeees [ evreririnas 75-3191025.. | n/a.............. Nationwide Mutual Capital I, LLC...............c....... DE............ NIA.....ccoone Nationwide Mutual Capital, LLC....................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........cccoeevereerrrens [ orreriennes 75-3191025.. |n/a.............. Nationwide Mutual Capital, LLC............cccco....... OH............ NIA.....cccooo.. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide . 131-4177110.. |n/a.............. Nationwide Mutual Fire Insurance Company..... OH............ RE....comnne Other non-Nationwide............coevrrrenrerrerrinnnns (117 YN Other non-Nationwide.............coorvervenrrrreiinnes [ e [\ 2
0140 | Nationwide . 131-4177100.. | n/a.............. Nationwide Mutual Insurance Company............. OH............ OTH...ccoeevee Other non-Nationwide.............cccoevevivenienennnns 212 TSR ORI Other non-Nationwide R IO N....... R
0140 [ Nationwide.........cccvvuverrrerrerens | corererreene 34-2012765.. | Nfa...ereers | v [ e Nationwide Private Equity Fund, LLC................. OH........... NIA .o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
Nationwide Property and Casualty Insurance
0140 | Nationwide...........ccooererrrrrnnens 37877... [31-0970750.. [N/a...ciiviie | covreiieiiiriens [ Company OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ccovveerrrrenns [ corrrerrenns 31-1486309.. | n/a.............. Nationwide Realty Investors, Ltd.............cccoceeee OH........... NIA ..o Nationwide Mutual Insurance Company........... ownership.......... | ..... 97.000 |Nationwide Mutual Insurance Company........... | ...... [\ | P
0140 | Nationwide..........ccevrererrvrrens | corrrrrennns 31-1486309.. |n/a.............. Nationwide Realty Investors, Ltd.............cccovunee OH............ NIA ... Nationwide Indemnity Company............cccoeuee. ownership.......... | coevee. 3.000 |Nationwide Mutual Insurance Company........... | ...... N | P
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0140 | Nationwide. 31-1486309.. |n/a... . | Nationwide Realty Management, LLC. ... INIA.... . | Nationwide Realty Investors, Ltd....... .. | ownership.. ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide (111 O n/a Nationwide Realty Services, Ltd............cccc........ NIA Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccovvverrveriens [ covrrerrenes 73-0948330.. | N/@...vverrs | eorrerrirrirrinnes [ cerreineineieessennenns Nationwide Retirement Solutions, Inc................ NIA .. NFS Distributors, INC........c.coerrurenrerrirririennanns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
Nationwide Life and Annuity Insurance
0140 [ Nationwide.........cccoeurverrrerrerens | corerereeene 83-2250056.. | N/@...ereerers | eoreerrirrireinnes [ cereneineieeseinnenns Nationwide SBL, LLC.......cocvverrerrereencreieincens OH.......... NIA ..o Company ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccovvvvvevereeees [ evreriinas 36-2434406.. |n/a.............. Nationwide Securities, LLC...........cccccovveverriirenne OH............ NIA.....ccoone. NFS Distributors, INC.........ccccovvveeriieeiiierns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 31-4177100.. |n/a.............. Nationwide Services Company, LLC.................. OH............ NIA....ccooe. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSUO ISR
0140 | Nationwide..........ccovvererrvereens [ covrreenenes 27-0768791.. | n/a.............. Nationwide Tax Credit Partners 2009-H, LLC.... |OH............ NIA ..o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 46-1952215.. | n/a.............. Nationwide Tax Credit Partners 2013-A, LLC.... |OH............ NIA....ccoonne Nationwide Life Insurance Company................ Other....covvvevees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N P
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 46-1971926.. |n/a.............. Nationwide Tax Credit Partners 2013-B, LLC.... |OH............ NIA. ... Nationwide Life Insurance Company................ Other..coeereies | e 0.010 | Nationwide Mutual Insurance Company........... | ...... N.oooa. T,
0140 | Nationwide 31-1592130.. | ....2729677 Nationwide Trust Company, FSB..........cc.cc.evenn. USA......... OTH..covvrenee Nationwide Financial Services, Inc................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 20-5976272.. |n/a... . | Nationwide Ventures, LLC... . | Nationwide Mutual Insurance Company........... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-0871532.. |n/a NBS Insurance Agency, INC........cccovvrrureerrirneenne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 11-3651828.. |n/a ND La Quinta Partners, LLC...........ccccecverernnee. Nationwide Realty Investors, Ltd...................... ownership Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1630871.. |n/a... . |NFS Distributors, Inc............... . ... | Nationwide Financial Services, Inc. ..... ..| ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide..........ccovvverrvreens [ corvrrrrennns 14-1892640.. [n/a NHT XII Tax Credit Fund, LLC Nationwide Life Insurance Company................ ownership Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........cccovererrerrens [ corrrrrennes 14-1892640.. |n/a NHT XII Tax Credit Fund, LLC Nationwide Assurance Company ................... ownership Nationwide Mutual Insurance Company........... | ...... N T
0140 [ Nationwide.........ccccovurrerrereerens | corerereneene 14-1892640.. [n/a NHT XII Tax Credit Fund, LLC Nationwide Mutual Insurance Company........... ownership Nationwide Mutual Insurance Company........... | ...... N | I
0140 | Nationwide.........ccceevvvvevereeees [ orreriinas 82-5195340.. |n/a NLIC REO Holdings, LLC.........ccccevveviricreiines Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........cccoeerereerrens [ orrerrennes 82-5194959.. [n/a NMIC REO Holdings, LLC.........cccovevereirriciennes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrvereens [ covrreerenns 46-3762545.. |n/a NNOVB, LLC....orierreeieeirere e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccovererrvriens [ corrrrrennes 20-4939866.. [n/a North of Third, LLC.....c.oovvereeieecesieereiens NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
Northstar Master Property Owners Association,
.................................................................... 61-1753500.. |n/a Inc. OH............ |OTH.............. | Other non-Nationwide...........c.cocovrvrnirerercns [ M [ | Other non-Nationwide.......c..coeeveeeercvnincncins | veerelNuviii | 21
0140 | Nationwide 26-4083354.. [n/a Northstar Residential Development, LLC........... OH............ NIA....ccoon. Nationwide Realty Investors, Ltd ownership.......... | ..... 50.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. | n/a... . INRI Arena, LLC....... . | Nationwide Realty Investors, Ltd... .. | ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. [n/a NRI Brooksedge, LLC Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1486309.. |n/a NRI Builders, LLC Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. |n/a... . |NRI Cavasson, LLC. . ... | Nationwide Realty Investors, Ltd... .. | ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. [n/a NRI Communities/Harris Blvd., LLC................... |OH............ Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccovrverrverenns [ covvreenenes 31-1486309.. | n/a.............. NRI Corporate Housing, LLC..........cccovovrrrurnenne OH........... Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccvvrererrerrens [ corrrrrennes 31-1486309.. |n/a.............. NRI Cramer Creek, LLC........cccovvvvrvivrrieirrinns OH............ Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........cccoeerereerrrens [ orrerreinns 20-4939866.. |n/a.............. NRI Equity Land Investments, LLC.................... OH............ Nationwide Realty Investors, Ltd ownership.......... | ...... 80.000 |Nationwide Mutual Insurance Company........... | ...... N P
0140 | Nationwide..........ccoovvverrrereens [ corerrrrenes 26-0212217.. | n/a.............. NRI Equity Tampa, LLC Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide..........ccovrrerrvrrens [ orrrrrennns 31-1486309.. |n/a.............. NRI Office Ventures, Ltd Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
0140 | Nationwide.........ccccoeurrerrrenrerens | corvrereneene 31-1580283.. | Nf@...eirins | v | cereeieereieeseeneine NRI Telecom, LLC........oveeererenreecnieieees NWD Investments, LLC........ccocovreeereereerninnenes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
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0140 | Nationwide. 31-1486309.. |n/a... . |NRI-Rivulon, LLC.... . [NIA.... . | Nationwide Realty Investors, Ltd....... ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 26-4083354.. NS Developers, LLC.... NIA Northstar Residential Development, LLC......... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......

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

0140 | Nationwide. 90-0729552.. . INTCIF-2011, LLC . | Nationwide Mutual Insurance Company........... ownership.. Nationwide Mutual Insurance Company..

0140 | Nationwide 90-0729552.. NTCIF-2011, LLC Nationwide Mutual Fire Insurance Company... |ownership Nationwide Mutual Insurance Company........... | ......

0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 27-4700627.. NTCP 2011-A, LLC Nationwide Life Insurance Company................ other.........cc...... . Nationwide Mutual Insurance Company...........| ......N....... R
0140 | Nationwide..........ccooeererrerrens [ orreriennes 46-0741029.. NTCP 2012-A, LLC Nationwide Life Insurance Company................ other.......ceunnee. . Nationwide Mutual Insurance Company...........|....N....... 2
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 46-3309896.. NTCP 2013-C, LLC....ovovereeeerere e OH............ OTH..covverenee Nationwide Life Insurance Company................ other.......ceeenee. . Nationwide Mutual Insurance Company........... | .....N....... .
0140 | Nationwide.........cccevrvverereeees [ errerirnas 46-4111078.. NTCP 2014-A, LLC Nationwide Life Insurance Company................ other.......c.ccu.... . Nationwide Mutual Insurance Company...........| ......N....... R
0140 [ Nationwide..........ccoeurrerrrreerens | corvrereneene 47-1404116.. NTCP 2014-B, LLC Nationwide Life Insurance Company................ Other....cocveueenne . Nationwide Mutual Insurance Company........... | ....N....... 2
0140 | Nationwide..........cccoeeverevreens [ cerrereennns 47-1413242.. NTCP 2014-C, LLC...ooverereeerceeereeevan OH............ OTH..oovvveee Nationwide Life Insurance Company................ other.....cceevevee. . Nationwide Mutual Insurance Company...........|.....N....... 2
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 47-3909345.. NTCP 2015-A, LLC Nationwide Life Insurance Company................ other......coeunne. . Nationwide Mutual Insurance Company...........|.....N....... 2
0140 | Nationwide..........ccovvvrerrvereens [ covrrerrenns 47-4148470.. NTCP 2015-B, LLC Nationwide Life Insurance Company................ Other....coovveves [ e 0.010 |Nationwide Mutual Insurance Company........... | .....N....... 2
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 81-3836925.. NTCP 2016-A, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........c.. | cooee.Nuceois | cevrernienn.
0140 | Nationwide..........cccoevevereerrrens [ orrerrnnns 82--2015065. |n/a.............. NTCP 2017-A, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cco..Nucoois | cevernnee.
0140 | Nationwide..........ccvvvverrvreens [ corvrrrnenes 84-1969518.. NW Fyrebyrd, LLC NNOV8, LLC.....ovreeerreeeeseee s ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoe.Nevoores | covverennen.
0140 | Nationwide 81-0936428.. NW Private Debt, LLC........cccooovreriviererirenien. OH............ NIA....ccoonne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide.
0140 | Nationwide
0140 | Nationwide
0140 | Nationwide.
0140 | Nationwide

26-1903919..
81-2326191..
............. 46-3654078..
81-1263284..
84-2078643..

. INWREI, LLC...........
NW-442 Ocean, LLC
NW-Amesbury, LLC
. |NW-Amesbury II, LLC.
NW-Amesbury IlI, LLC....

. |Nationwide Mutual Insurance Company........... | ownership.. ...100.000 |Nationwide Mutual Insurance Company..
NW REI (NLIC), LLC.....covvereeieevcreeee ownership.......... ....100.000 |Nationwide Mutual Insurance Company
NW-REI LLC......coveierreiieceie e ownership.......... ....100.000 | Nationwide Mutual Insurance Company
..| ownership.. ...100.000 |Nationwide Mutual Insurance Company..

. | Nationwide Mutual Insurance Company...
Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company

Z2 Z2 Z2 2 2Z222222222222222222222222222222222222

0140 [ Nationwide.........cccoeerverrrrerens | corvrerrneene 84-3727023.. NW-Ashland, LLC........ccccovrrurrernereireieeineeneenas Nationwide Mutual Fire Insurance Company... | ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevories | v
0140 | Nationwide.........ccccovvvvevereeees [ evreriinas 83-2056769.. NW-Athens Way, LLC............ccoeevveverirrirererinnns Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | coo...Neveis | o,
0140 | Nationwide..........ccooeerereeriens [ orrrrrennes 81-1246932.. NW-Baseling, LLC..........cccoeverererrerrisrercrriiennns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cooe.Nucoois | cevernnen.
0140 | Nationwide..........ccovvverrvereens [ covrrernenns 81-1869861.. NW-Beech, LLC NW REI, (NMFIC), LLC......cooevrrererreireiecenes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoe.Nevories | covirvennes
0140 | Nationwide..........ccovvrererrerrens [ corrrrrennes 84-3942108.. NW-Beloit, LLC Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Fire Insurance Company... |....N...... | cererrrene.
0140 | Nationwide..........ccooeerereerrrens [ erreriennns 83-0553339.. NW-Buena Vista, LLC.........cccceveverererereierenans Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Fire Insurance Company... |....N.......|ccoerenee.
0140 | Nationwide..........ccvvvverrvriens [ corerrrnenns 83-1613456.. NW-Cameron Village, LLC.........ccocvrvrrinrrrirrenns OH............ NIA....cone Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoe.Nevoores | covverennen.
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennns 83-4513883.. NW-Carothers, LLC........cccoovrererrieneireisieiens OH............ NIA....ccoonne Nationwide Mutual Flre Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Fire Insurance Company... |....N....c.. | cererrrune.
0140 [ Nationwide.........cccoververrrenrerens | corereeeeene 81-1211881.. NW-Castle Rock, LLC.........ccoceverrerrerncneirrieennes OH........... NIA .o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevooios | coviriencens
0140 | Nationwide.........ccceeervverereeees [ ovreriirnas 82-2957977.. NW-Civita, LLC........ccoererieriiveeeeeee s OH............ NIA.....cccoone. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | coo...Neveos | coveveinnee.
Nationwide Life and Annuity Insurance
0140 | Nationwide..........cccoeevereereens [ cerrereeinns 82-2958440.. NW-Civita NLAIC, LLC.......cccevvvrerrrrerererernrnne OH............ NIA....cooona. Company ownership.......... ....100.000 | Nationwide Mutual Insurance Company...........| ...... [\ USRI
0140 | Nationwide..........ccooeererreriens [ orrrrrennes 84-2920247.. NW-Cranberry, LLC.......cccouvverirrerereieieieins OH............ NIA....ccoonne Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccoervrerrrerenns | crvvrirrenns 84-4388876.. NW-Escalante, LLC.........ccccovueenrnrurerneennereenens OH........... NIA . Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
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0140 | Nationwide. 31-1580283.. |n/a... . |NWD 205 Vine, LLC........ . [NIA.... . |NWD Investments, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. NWD 225 Nationwide, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1580283.. NWD 230 West, LLC......ovoevereereirineirrieeneeneenns NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1580283.. . |NWD 240 Nationwide, LLC. . NWD Investments, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. NWD 250 Brodbelt, LLC.........cocovvrrurirneeriereenns NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 31-1580283.. NWD 250 West, LLC........ccccevvrervrieriercrenen, NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 31-1580283.. NWD 265 Neil, LLC.......ccevrereririeeeeieeaee NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 31-1580283.. NWD 275 Marconi, LLC........cccovvvrvrereirrnrennenns NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccevrvverereeees [ errerirnas 31-1580283.. NWD 300 Neil, LLC......c.cooevevrerrerriererierererenes NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 [ Nationwide..........ccoeurrerrrreerens | corvrereneene 31-1580283.. NWD 300 Spring, LLC......ccovvevrereeerrnceneireinenns NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necooe s
0140 | Nationwide.........ccoeevrvverererees [ covrerrirenas 31-1580283.. NWD 355 McConnell, LLC........cccooereeverrrrerennes NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 31-1580283.. NWD 425 Nationwide, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ccovvvrerrvereens [ covrrerrenns 31-1580283.. NWD 500 Nationwide, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 31-1580283.. NWD Arena Crossing, LLC........ccccccvvvrrerirrrnnnn. NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........cccoevevereerrrens [ orrerrnnns 31-1580283.. NWD Arena District I, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvreens [ corvrrrnenes 31-1580283.. NWD Arena District II, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide 31-1580283.. NWD Arena District MM, LLC...........cccocovrrerrenn. NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1580283.. . |NWD Arena District PW, LLC.. . INWD Investments, LLC .. |ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. NWD Arena District V, LLC........cccoovevevviirerennes NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1580283.. NWD Athletic Club, LLC..........ccccovereirerrirerenne, NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1580283.. . NWD Brodbelt, LLC..... . INWD Investments, LLC. .. |ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 30-0876022.. NWD Franklinton, LLC Nationwide Realty Investors, Ltd ownership Nationwide Mutual Insurance Company N
0140 [ Nationwide.........cccoeerverrrrerens | corvrerrneene 31-4118665.. NWD HP, LLC....rtrieieireireieeeese e NWD Investments, LLC.... ownership Nationwide Mutual Insurance Company........... | ...... N | P
0140 | Nationwide.........ccccovvvvevereeees [ evreriinas 31-1636299.. NWD Investment Management, Inc................... DE........ NIA.....cccoone Nationwide Corporation ownership Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereeriens [ orrrrrennes 31-1580283.. NWD Investments, LLC..........cccocvvererverrierennns OH............ NIA....ccooe. Nationwide Realty Investors, Ltd...................... ownership Nationwide Mutual Insurance Company........... | ...... N T,
0140 | Nationwide..........ccovvverrvereens [ covrrernenns 35-2642005.. NWGH, LLC....ooieerirrieieeirere e DE............ NIA ..o Nationwide Realty Investors, Ltd...................... ownership Nationwide Mutual Insurance Company........... | ...... [\ T
0140 | Nationwide..........ccovvrererrerrens [ corrrrrennes 81-4401901.. NW-Grapevine Bluffs, LLC...........cocovvrrrerrennn. OH............ NIA....ccoonne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........ccooeerereerrrens [ erreriennns 85-0524968.. NW-Groves, LLC........ccccovvererieceeeeeie OH............ NIA.....ccoo... Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide..........ccvvvverrvriens [ corerrrnenns 82-1881115.. NW-Ironhorse, LLC........ccovvvrvrirninrnrireirniinninns OH............ NIA....cone Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennns 47-2482818.. NW-Jasper WAG, LLC.........cccoevververrrereriiriiennns OH............ NIA....ccoonne NW REL LLC...oveieieerreceseee e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide.........cccoververrrenrerens | corereeeeene 81-1232565.. NW-Lenexa, LLC.......ocviurvenerereecnereeeenes OH........... NIA .o NW REI (NLAIC), LLC.....ooveerreieeecireieenne ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceeervverereeees [ ovreriirnas 81-1671648.. NW-Lenexa Il, LLC.........ccoevvveveerrieriicereiiienns OH............ NIA.....cccoone. NW REI (NLAIC), LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 81-5146596.. NW-Logan, LLC........ccceveriereririeereeiese i OH............ NIA.....cccoone. NW REI, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 81-1361460.. NW-Marketplace, LLC.......cccovrvrerenrirrenernrernenns OH............ NIA ... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 82-4T77464.. NW-Mayo, LLC NW REI, LLC.... ownership ....100.000 | Nationwide Mutual Insurance Company N




statement for March 31,2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

6CLD

1 2 3 4 7 11 12 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, SCA
NAIC Traded Names of Management, Filing
Group Group Company| D (U.S.or Parent, Subsidiaries Directly Controlled by Attorney-in-Fact, Ultimate Controlling Required?
Code Name Code Number International) or Affiliates (Name of Entity/Person) Influence, Other) Entity(ies)/Person(s) (YIN) *
0140 | Nationwide. 81-5146266.. . |NW-Millenia, LLC . INWREI, LLC.... .... |ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 84-2937171.. NW-Naples, LLC Nationwide Mutual Fire Insurance Company... |ownership.......... . Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 83-2260477.. NW-ORBPD, LLC....c.oververrerirrrineireireeeeneeeeens NW REI (NMFIC), LLC......vvevereereirrrereireires ownership.......... Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 83-0849392.. . |NW-Park Place, LLC... . | Nationwide Life Insurance Company. ....| ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 47-1740812.. NW-Peachtree, LLC........cocorurenerrrrincireins NW REL LLC....ooieeeieneerereieeseseeeeseeneinns ownership.......... . Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 46-2469044.. NW-Portales, LLC.........ccccoevvvereririericcernes NW REI, LLC.... ownership.......... Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 47-2449044.. NW-Promenade at Madison, LLC...................... NW REI, LLC.... ownership.......... Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 83-2173918.. NW-Radius, LLC......ccccovererrrreirererreieinesnennenns NW REI (NLIC), LLC.....ovoererrieeerrireieerrirninns ownership.......... Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccevrvverereeees [ errerirnas 84-4326171.. NW-Southbank, LLC............cccecevrrierrcrererenen. Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company........... | ...... N | e
0140 [ Nationwide..........ccoeurrerrrreerens | corvrereneene 85-0536537.. NW-Sweetwater, LLC........ccooverererneneeneireeens Nationwide Life Insurance Company................ ownership.......... Nationwide Mutual Insurance Company........... | ...... Necooe s
0140 | Nationwide..........cccoeeverevreens [ cerrereennns 82-5083560.. NW-Twin Lakes, LLC.......ccoovvrrrvererrererererans NW REI (NMFIC), LLC......cocvvevererereerrerenne ownership.......... Nationwide Mutual Insurance Company........... | ...... [\ TOUR IS
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 46-5764783.. NW-Tysons, LLC......c.ccoivieerireeseeeeiee NW REL LLC...ooovveeicesee e ownership.......... Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
Nationwide Life and Annuity Insurance
0140 | Nationwide 81-1603024.. NW REI (NLAIC), LLC......coevviererercerieeieieinas Company ownership.......... Nationwide Mutual Insurance Company N
0140 | Nationwide. 81-1619428.. . INW REI (NLIC), LLC... . | Nationwide Life Insurance Company................ ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 81-1861190.. NW REI (NMFIC), LLC Nationwide Mutual Fire Insurance Company... | ownership.......... . Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........cccovererrerrens [ corrrrrennes 82-4876417.. NW Village Park, LLC NW REI, LLC ownership.......... Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide.........ccccovurrerrereerens | corerereneene 31-0947092.. OCH Company, LLC Nationwide Realty Investors, Ltd ownership.......... Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceevvvvevereeees [ orreriinas 31-0947092.. | N/a...ccoriies [ e | eeviiere e Ohio Center Hotel Company Limited.................. Nationwide Realty Investors, Ltd. ... ownership.......... Nationwide Mutual Insurance Company...........| ...... N...... T
0140 | Nationwide..........cccoeerereerrens [ orrerrennes 31-0947092.. Ohio Center Hotel Company Limited.................. OCH Company, LLC.......ccovvrverrirereerieiennns ownership.......... Nationwide Mutual Insurance Company........... | ...... N T,
0140 | Nationwide........cccoeervrevererrns [ orrerrirnas 26-0263012.. Old Track Street Owners Association, Inc.......... Other non-Nationwide.............cccocevererrrincrnnnes 117 TR, Other non-Nationwide.............cccevevrveveverveenes | cvnee N....... R
Nationwide Life and Annuity Insurance
0140 | Nationwide...........cccueee 13999... | 27-1712056.. [N/@....oveirere | erereereireinens | rrereeeneereieennenees Olentangy Reinsurance, LLC..........cccocvrunrennn. Company ownership.......... Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
On Your Side Nationwide Insurance Agency,
0140 | Nationwide..........ccooeerereerrrens [ orrerrennes 47-1923444.. Inc. Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........cocoevereerenee [ eovrereens [MAiiiirines OYS FUNA LLC....oveeiieerer s Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
Parks Edge Condominium Home Owners
............................................................ 32-0516252.. Association Other non-Nationwide...........cccocoevereerernenenecns [ M@ Other non-Nationwide............ccccovvrrurnenne N [ 20
0140 | Nationwide.........ccceevvvvvevereeees [ erreriinas 31-1486309.. Perimeter A, Ltd........ccoovvveeecicevcceecee Nationwide Realty Investors, Ltd...................... ownership.......... Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide 20-1169305.. Polyphony Fund LLC.........ccccooeveveierccieieenn Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 20-4939866.. . |Rail Street Parking, LLC . INRI Equity Land Investments, LLC... ... |ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 75-2938844.. Registered Investment Advisors Services, Inc... Nationwide Financial Services, Inc................... ownership.......... . Nationwide Mutual Insurance Company...........| ...... N
0140 | Nationwide 82-0549218.. Retention Alternatives Ltd...........ccocovcneurrernennee Nationwide Mutual Fire Insurance Company... | ownership.......... Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 20-2726014.. . | Riverview Diversified Opportunities, LLC........... .. | Nationwide Mutual Insurance Company........... ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-2726014.. Riverview Diversified Opportunities, LLC........... Nationwide Mutual Fire Insurance Company... |ownership Nationwide Mutual Insurance Company N
0140 | Nationwide..........ccvvrverrrereens | covrrernenes 20-2726014.. Riverview Diversified Opportunities, LLC........... Nationwide Life Insurance Company................ ownership.......... Nationwide Mutual Insurance Company........... | ...... [\ 2




statement for March 31,2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE Y

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

0L°CID

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide..........ccooeerereerrens [ orrrrrennes 26-0384865.. [N/a.....cccvien | e e Riverview Multi Series Fund, LL - Class Event.. | DE............. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvreens [ corvrrrrines 20-8027258.. | n/a.............. Riverview Multi Series Fund, LL - Class N......... DE........... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccoovererrerrens [ corrrrrennns 31-1486309.. |n/a.............. Rivulon Hotel I, LLC.......ccoveverieceseeeeie OH............ NRI-Rivulon, LLC.......coevirieieieeieercsiienns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
0140 [ Nationwide.........cccoeurverrrerrerens | corerereeene 31-1486309.. | n/a.............. Rivulon Hotel I, LLC.......ovovvereeeeicreieisieeenee OH.......... NRI-Rivulon, LLC.......ooeireieeneereeieeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide . [31-1117969.. | n/a.............. Scottsdale Indemnity Company............ccccevueveeee OH............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide . 131-1024978.. |n/a.............. Scottsdale Insurance Company.............cccvvuee. OH............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSUO ISR
0140 | Nationwide . |86-0835870.. [N/a....omrrre [ crrrrerrirnirnrinns | cereerreereeseiseeeneens Scottsdale Surplus Lines Insurance Company... |AZ............. Scottsdale Insurance Company..........c.ccoeueeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
Nationwide Life and Annuity Insurance
0140 [ Nationwide.........cccveerreerereereens | corvrereneene 83-3547854.. | NfA....oirins | v [ e ST GA Fund NW 2018, LLC......ccvverererrrirrieanns GA..oovve NIA. ... Company OWNership.......... | o 3.300 |Nationwide Mutual Insurance Company........... | ...... N...ooee L P
0140 | Nationwide..........ccovvverrvrenns [ corerrrrenes 83-3547854.. | NfA...ccvcerrs | orrrrirriinrinnes [ cernrerineieinsinninns ST GA Fund NW 2018, LLC......ovevvererererirrieinne (€7 W NIA....cone National Casualty Company ...........ccccceervenrenne ownership.......... o 12.000 |Nationwide Mutual Insurance Company........... | ...... [\ | P
Nationwide Affinity Insurance Company of
0140 | Nationwide..........ccoereerrrereens [ coerreerenns 83-3547854.. | NfA...cverrs | eorrrrirrirninnes [ e ST GA Fund NW 2018, LLC......oveeveererirrieenne [C7- W NIA ..o America ownership.......... | ... 41.700 |Nationwide Mutual Insurance Company........... | ...... [\ T
0140 | Nationwide..........ccovveverreriens [ corvrrrrnnes 83-3547854.. [Nfa...cicvins | v e ST GA Fund NW 2018, LLC......oovveverrrrrreiernes GA...oovene. NIA....ccoonne AMCO Insurance COompany...........cevevreerrrennnes ownership.......... | oo 6.700 | Nationwide Mutual Insurance Company........... | ... N T
Allied Property and Casualty Insurance
0140 | Nationwide 83-3547854.. ST GA Fund NW 2018, LLC......ovevererererirrieinne Company ownership.......... | oe... 20.000 |Nationwide Mutual Insurance Company........... | ...... [\
0140 | Nationwide. 83-3547854.. . | ST GA Fund NW 2018, LLC.... . . | Depositors Insurance Company ownership.......... | oo... 16.300 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 91-2158214.. The Hideaway Club.........ccocovrinrinienirrnneens Other non-Nationwide............oceervrvenrerrerriniens 117 BT Other non-Nationwide.............cocereerrenienenrirnes [ e N
0140 [ Nationwide..........cocurvvermerrrs | crevrerinnene 20-3541511.. The Madison Club............coevineecrniniircrernen. Other non-Nationwide............c.covvveriererrerniens L1 ORI YRR Other non-Nationwide.............cocevrevnirercrinns [ e N 2
0140 | Nationwide..........cccoeerereerriens [ orrerrennns 31-1610040.. The Waterfront Partners, LLC..........ccccvvvevnenee. Nationwide Realty Investors, Ltd...................... ownership.......... | ..... 50.000 |Nationwide Mutual Insurance Company........... | ...... N P
0140 | Nationwide..........ccovvverrvereens [ covererrenns 52-2031677.. THI Holdings (Delaware), Inc Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... ) (R PO
0140 | Nationwide . |86-0619597.. Titan Insurance Company..........cccceevrvererennns THI Holdings (Delaware), INC........ccccvvvrveeinnne ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ OISO ISR
0140 [ Nationwide...........coeurrerrrereerens | corvrereneene 75-1284530.. Titan Insurance Services, Inc THI Holdings (Delaware), InC........c.ccc.covreereunnee ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necoo s
0140 | Nationwide.........ccoeerrverereeees [ evrerrirnas 81-1456923.. US Regional Logistics Program, L.P.................. DE.......... NIA....ccoone Nationwide Mutual Insurance Company........... ownership.......... | ...... 23.330 |Nationwide Mutual Insurance Company........... | ...... N....... T
0140 | Nationwide..........ccoovererrerrens [ orrrrrennes 81-1456923.. US Regional Logistics Program, L.P.................. DE.......... NIA....ccooe. Nationwide Life Insurance Company................ ownership.......... | ..... 13.330 | Nationwide Mutual Insurance Company...........| ...... N T,
Nationwide Life and Annuity Insurance
0140 | Nationwide 81-1456923.. US Regional Logistics Program, L.P................. DE....ccc..... NIA....ccoonne Company ownership.......... | coevee. 6.660 | Nationwide Mutual Insurance Company N
0140 | Nationwide. 81-1456923.. . |US Regional Logistics Program, L.P... . |Nationwide Mutual Fire Insurance Company... [ownership.......... | ........ 6.660 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 33-0160222.. V.P.I. Services, INC.......cccoovvevervieirieeeeeces Veterinary Pet Insurance Company................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N......
0140 | Nationwide . 195-3750113.. Veterinary Pet Insurance Company................... Scottsdale Insurance Company...........cc.ccvueene. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide . [34-1394913.. Victoria Fire & Casualty Company..................... THI Holdings (Delaware), InC..........ccc.covrrerernnes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........cccoverrerrvrrinens ... | 34-1842604.. Victoria National Insurance Company................ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR IS
0140 | Nationwide . | 34-1777972.. Victoria Select Insurance Company................... Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvereens [ corerrrrenes 31-1486309.. Wellington Park, LLC.......ccccoevrrmrrrereininrinninns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
limited member /
0140 [ Nationwide.........ccccovurrerrrerrerens | corererrneene (/7 (7SSOSR OO DRSS Zais Zephyr Ad, LLC......ooovrrrrnrrcreecnes DE............ OTH...ovveeenee Nationwide Life Insurance Company................ nocontrol  |... 60.000 | other non-Nationwide............ccovereerrerrenrenrnens | ceree N 2




statement for March 31,2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing

Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?

Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *

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.

FAAT)




Statement for March 31, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
e BTttt | bienbienbt sttt 10,406,297 | .ooovveieeririrnne 3,479,117
2. AllIEA TINES ..ottt essins | consissississisnias 9,344,444 ......5,721,295
3. Farmowners MUIEPIE PETL.........c.ciueieieieisicieiesstese st sstesesssenss | ersessssessesssssssesse s ssssssessesssss | evsessssessesessssessesssenes (8,745)| ...
4. Homeowners multiple peril... 70,046,562
5. Commercial multiple peril 8,083,497
6. MOItgAgE GUATANEY........ocveeeiiiieicicieie ettt sse s sntenss | sbsessssessesessstessesssssssessessessnts | sebsssessessessssassesses et antessesnsnes
8. OCBAN MAIMNE.......ctuerisrieietiees ittt es | Hbetbe bt st s bbbt | Sbtbebsesbesb bbbt
9. Inland marine........ .1,176,086
10. FIiNANCIAI QUAIANTY......cucveieiiiicieissee ettt snsessens | sressessssestesessstessesesssssssessesns | esssssstessessssssessessessssassessessnses
11.1. Medical professional liability = OCCUITENCE.........c.cvuiveiiiiieiieiessieie et | eereeiesseieesssssesessssessesessssens | eosssessesesssssssessessssssenses
11.2. Medical professional liability - ClaIMS-MAAE..........ccreviririireiiirieieieeieieies | et esesessiens | covsssstesessssesses s essesessnees
12. Earthquake.........c.coeverrenieneincincienene 1,164,967
13. Group accident and hAIN............cc.iriiiecrie st | creseesssssres et essenns | eeresssteses ettt

. Credit accident and health....
. Other accident and health
. Workers' compensation....
Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability.......... .
. Auto physical damage..........ccceueuevieiriieece e
. AICraft (all PETIIS)......cvevceeieieies e

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

...2,539,447
..14,598,316

..35,055,493
. .6,476,798
........................ 25,010,012

112,939

. Sum. of remaining write-ins for Line 34 from overflow page.

_ Totals (Lines 3401 thru 3403 plus 3498) (Line 34)..............oon L

PART 2 - DIRECT PREMIUMS WRITTEN
1

2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
....10,612,908

1

2. Allied lines....
3. Farmowners multiple peril
4. Homeowners multiple peril...
5. Commercial multiple peril.
6. Mortgage guaranty

8

9

. OCEAN MAMNE.......ouiviiiieeiieieteie ettt bbb snsen

. Inland marine........
. Financial guaranty.........cccccoeueevevercunnnnns
Medical professional liability - occurrence....
Medical professional liability - claims made..
. Earthquake........cccocoevereiricicicnn,
. Group accident and health

. Credit accident and health

. Other accident and health
. Workers' compensation....
Other liability-occurrence
Other liability-claims made
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made
19.2 Private passenger auto liability.
19.4 Commercial auto liability..........
. Auto physical damage......

. International..

. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.

L WaAITANEY ..o
. Reinsurance-nonproportional assumed property............ccceeeevereersrvererenenns

. Aggregate write-ins for other lines of bUSINESS............cccoeveeiveeviiciciicieienns
1 TORAIS. .ot

. 111,722,096

.21,299,330

...3,362,377

..924,454

...3,004,784
13,962,049

..370,748

34,320,347
...6,593,328

111,722,096
21,299,330

.370,748

....34,320,347
..6,593,328

9,205,339

..119,378,190
22,980,184

..1,044,013

..2,460,619
....14,894,666

....39,205,473
..6,807,398

. Sum. of remaining write-ins for Line 34 from overflow page.

. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34).......cooerrversemsersersmesnsee




statement for March 31,2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

¥10

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2020 2020 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2020 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2017 + Priof..cee. | oo 952,224 | oo 406,433 | ..occoeerne. 1,358,657 | oo 109,783 | covoovivereeicciaas 5974 | e, 115,757 | oo 844,990 | oo 8,388 | .o 407,059 | ..coovoerree 1,260,437 | .o 2,549 | e 14,988 | ..o, 17,537
2. 2018 [ 404,465 | ..coooverernne 289,162 | oovvvreriinnn 693,627 | oo 74292 | oo 2671 | v, 76,963 | .ooovvcererine, 353,448 | oo 9,103 | o 264,587 | .o, 627,138 | .o, 23,275 [ oo, (12,801 | oo 10,474
3. Subtotals
2018 + Prior.....c.. | coceevvreernns 1,356,689 | ..cccoovevernne. 695,595 | .o 2,052,284 | ......cocevnne 184,075 | oo 8,645 | .o 192,720 | .oeveens 1,198,438 | .o 17,491 | o 671,646 | ...cccovenenns 1,887,575 | .ovovicieeeeen25,824 | 2187 |, 28,011
4. 2019, | e 544,513 | oo 666,736 | ..ccvovrennne. 1,211,249 | oo 228,517 | oo 37,678 | oo 266,195 | .o 406,010 | oo 47,019 | o 507,651 | oo 960,680 |..ccooverrrarnen 90,014 | .o, (74,388) | ..o 15,626
5. Subtotals
2019 + Priof......o. | coevrerierennas 1,901,202 | .o, 1,362,331 | oo 3,263,533 | e 412,592 | oo 46,323 | oo, 458,915 | .ooerernae 1,604,448 | ..o 64,510 | .oovviriernas 1,179,297 | oo 2,848,255 | .ocoieeeeean 115,838 | oo (72,201) | oo 43,637
6. 2020......ccccmiieies [errrrrierins 0.0 S P .0 ST P D0, T D XXX rierierens | eevrerissessisnnnes 234,851 | oo 234,851 | ..o D0, S 124,310 | oo, 290,297 | oo 414,607 | ..o .0 SN R 0.0 T PR XXX i
7. TotalS....ccveeees | v, 1,901,202 | .coovvvereee 1,362,331 | oo 3,263,533 | .o 412,592 | oo 281174 | oo, 693,766 | ...occerernee. 1,604,448 | ....cocvvve 188,820 | ..ccoovvevnnee 1,469,594 | .....coevnnne 3,262,862 | ......coovvernne. 115,838 | .o (72,201) [ oo 43,637
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | oovevvveeeee 2,455,047
| P 6.1 %[ 2. oo (5.3)% | 3. oo 1.3 %

Col. 13, Line 7

Line 8

4 1.8 %




Statement for March 31, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

> w N

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

Bar Code:

AR A0 U AR ARR AR
* 2 3 77 9202 049000O0O0O0T1T =
AN A AR AR DAL o
* 2 3 77 92 02 04550000 1 =*
ARV EACARR AR ATR AR
* 2 377 9202036500001 *
AR EACTRR AR RO
* 2 3 77 9202 05050000 1 =*

Q15

Response

NO

NO

NO

NO




Statement for March 31, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. RECOUPMENE FECEIVADIE.........cocveviecesicicie et et ens | sbessnsssennsenns 12,634,658 | ..o | e 12,634,658
2505. Third party administrator receivable.. o 4,696,537 |... . ..4,696,537
2506. Deductible rECEIVADIES.........c.cveviieeeieceeisee et ssesnas | saessssesesinsesesinas 869,324 | ..o 123,437 | oo 745,887
2597. Summary of remaining WIite-iNS fOr LINE 25..........cccouiveriiiriiesieiicieseses s ssessssssesessssnaens | svsessssnsessenas 18,200,519 | .o 123437 | s 18,077,082
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year

2504. POONNG EXPENSE PAYADIE.........couiecieieiececi ettt bbbt
2505. State surcharge/recoupment payable.......
2597. Summary of remaining write-ins for Line 25

....131,567,026

Q16




Statement for March 31, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......c.iviieieieiie ettt sensens | ebsebssessessesssssse st s st es b s s s st naens 0 | oo
2. Cost of acquired:

2.1 Actual cost at time of aCQUISItION...........c.ccoeueevriveieieseie e
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (LINES 142+3+4-518-7-8).........cccvvereirirniiiirisieessesesssessssssesses | erresssssssesesssssssessesesssssssesessssessenns 0 | oo 0
Deduct total NONAAMILIEA @MOUNLS............ccoiiieieiiieirice ettt ss s s s s s sse st essnsesesnsesessesess | 2resessssnsessssesesansesessssesansnsesessnsessssnsass | fesessssessssesesassesessssesesnsesesnsesassnsesanns
Statement value at end of current period (LI 9 MINUS LINE 10).........cciiiiueiiiiiiiciiiceesicesicteiessresssessesssseressssssessssesesens | ebesssesessssesssissesessesessssesessssesessnsenns 0 | oot 0

© © NGk W

_
o o

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.ccuvvvieereiivriieiie e | evereiesissie e 655,321,443 | oo 466,720,035
2. Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts reCeIVE ON GISPOSAIS............c.cvevueiiveiieie ettt b bbb ae st st es s banns | sbessesssssssessessebssssnsassesas 33,542,453 | oo 9,412,896
Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES..........cveveviviiecieieieecesee et eisiens | et seenes e ———————————————
Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment FECOGNIZE. .........c..euruieriiririreieree et sessssenns | rssesssesssesssmse st s s et snses e ssssnsansees JE OO

...33,000,000 186,400,000
5,009,898 2,920,553
..................................... 2,282,875 | ..ovvvvrricriinriiiennnnnn.8,693,750

©® N o ok

©

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 662,071,764 ..655,321,443

12, Total ValUGHION GIOWEANCE. ..ottt nnen 2(5,509,032) [ oo (3,914,572

13. Subtotal (Line 11 plus Line 12).. 656,562,732 ..651,406,871

14, Deduct total NONAAMILEA AMOUNES..........cccveiivieeieccc ettt ettt sae st sesaeseas | essesssbantessesas s st sssessss st st es e tsnaensssaees ettt ettt nanan

15. Statement value at end of current period (LIne 13 MINUS LINE 14)......uiiiiiiiiiiiieiesieicisiississessstssiesessssssssssassesssssssesssssssessans | assesssssssessesssssssssassesans 656,562,732 | .ovovereririeieieicisiinea 651,406,871

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 756,692,070 | wvevevreeeeeecrenes 784,666,385

2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition

146,093,583
136,219,491

3. Capitalized deferred iNtErESt ANA ONET............cu.cciictece et a bt ae b ae s s e | ebebsssebesssseses st et es e s et et se s b sasbesessnaesas | sbessesessssssesssebes s s et e b sese bbb e s s naetnaes
4. Accrual of discount

5. Unrealized valuation increase (decrease) ....10,217,870
6. Total gain (loss) on disposals 909,725
7. Deduct amounts received on disposals 308,361,377
8. Deduct amortization of premium and depreciation 13,043,323
9. Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............cc.cveveeeeveicierieeeeseese e sseessssssessesssssssessesnses | ceseessnsssesenssnsesessessnseseseesee(D0,004) | 1ovvivrvesieieseeseseseees s (10,284)

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) 807,272,590 756,692,070

3,635,231
..(837,000)] ...
10,763,374

Deduct amortization of premium ....15,055,335
Total foreign exchange change in book/adjusted carrying value...
9. Deduct current year's other-than-temporary impairment recognized....

10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. ...124,915

12. Deduct total NONAAMItEd AMOUNES..........c.eviiiieiieiciciie ettt b st s s e | sbstessessssssssssenses et st ensanas 2,454,370 | oo 2,454,370
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ciiuiviiiiiiiereieiectissiescsestsstesesessssssssssessssssesssssssessass | svsesssssssessesssssssssssssesans 804,818,220 | .ovevvveeecreeees 754,237,700
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 4,966,144,609 ...5,085,099,805
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 344,225,945 659,189,661
3. Accrual of discount 2,146,007 7,946,808
4. Unrealized valuation increase (decrease) (62,245,580) 12,317,141
5. Total gain (loss) on disposals 16,045,593 | ..oovovieeeeee (1,534,860)
6. Deduct consideration for bonds and stocks disposed of. 355,284,049 | ..o 839,544,285
7.

8.

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... ..4,896,521,835
12.  Deduct total nonadmitted amOUNtS.............cccueuerieiceiceeeceese s ...21,310,489

13. Statement value at end of current period (Ling 11 MINUS LINE 12)......c.cuiuiiuiiircriiiiieiesesissresesesiesissessesssssssssssessssessessssssenes | sossesisssssessesssssssssns 4,875,211,346




statement for March 31,2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

20ISO

BooklAdjus:ed Carrying Acquisitions Dispoiitions Non-Traditg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed 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):vvvevermeermernseeeseeessesesssesseesssessssesssssssesssesssssenssssessssssssssesssns | sasesssessssssssssenns 3,051,172,976 | ..cvooevercriccinns 217,885,844 | .....cooovvvvriens 183,076,301 | ..oovvvvrrerreriiceinns (50,042,393) | ..oovvernririinnn 3,035,940,126 | ....cvouuvrrerercrireerneeesnerinessnes | cresesieses st | seessesesnenessenas 3,051,172,976
NAIC 2 (8)-vvvevereeerrrmreeeisssisesiseseessseseseesseses s esssssens st essssensssssns | sesesssessssssssseseons 1,245,122,490 | coooovvercrirenrieninns 67,297,732 | coovoveveerrieceiens 112,005,397 | vvorerercrieriienens 26,270,281 | ..o 1,226,685,106 [ ......vvvmrerrecrmrrrenerisenssenssneses | creseesssesssessssessssessssesssessssssens | eeessessssessesens 1,245,122,490
NAIC 3 (8)-vvverrereeirerirnerissersiesssessi s sesssess s sessssessesesesssessssssnsnns | cotsisesssesssssssnenes 218,809,851 | .oooeverriirrirriinans 37,800,953 | ..o 13,882,928 | ....oovvveriririninns (18,957,292) | .voovvveverircirirnenn 223,770,584 | ....ooooovicriecieeriesiisssireses | cresseesiesssessi s | seeesseses s 218,809,851
NAIC 4 (8)-vovreverereererereeeseesseessssessssssesssssssssssssssssssesssssssssssssssssassssssssns | soesssssssssessssassssnsens 54,127,289 | ..vvvvvverreriins 11,194,282 | oo 18,061,762 | .ovooovvvrrrerreerrnenns (14,860,010) [ ovvovuverrnrereeernrenns 32,399,799 | ..vvoreererierreereneneeresnessnes | e st ssssnnns | eeseeesssssnsssssenns 54,127,289
NAIC 5 (8)-vrvvevereeeraeeeseessseesseeesseessnesssessssesssssssssessssessssesssssssssssssassssssssns | osessssssssnssssassssneens 40,364,029 | .oooovverrrerrrierend 6,868,164 | ....vvorrerreirreeenens 9,999,702 | .ovoovvvereirreerenenns ((RTC R r7) | — 23,653,569 |...voreeernreenrenrerenennsenesssnsnes | sreeesenssessnss s ssssssssnnns | seesesessssssesssssenns 40,364,029
....3,388,496 1,489,077 1,487,450 3,435,450 | 6,825,573 3,388,496
TOtAl BONGS. ... st senessenenes | eosesnesnenssanesencs 4,612,985,131 | oo 342,536,052 | ...oovvvririniinens 338,513,540 | ..ovvviiiniriiciinns (67,732,886) | ..oooveonrerciinne 4,549,274,757 | ..o 0 | O [P 4,612,985,131
PREFERRED STOCK
NAIC 1ottt ettt sees | eessesssnessensseeseseesssaes 852,558 | ..veoreeereeererenneereens 805,058 | .vouueermeerreereesrensssessseesssnnesss | reeesseessnssssssssnssnenes (335,852) | +vvvoeerneerneenrereenens 1,321,784 | oooeeeeeeeieeeseesssssseenes | eeeseesssess sttt nentas | seessess st 852,558
NAIC 2.ttt ettt ssssnnns | cosnessssssssassssnessssenns 2,275,989 | ...uvereereeeneeeieeeneses et | neees ettt | senest et [P0 20) | 2,273,949 | ..iveoeeeeeieeeeeeiseeisnenssennes | e | e 2,275,969
10, NAIC 3ottt esssnens | coseesinsesi st 1,877,739 [ s 884,835 | ....oueeeriirireni e | s (535,053) | +vvoovernrerrerrrrrineen 2,227,521 | oeveerieeeiesieesisesisesesisnns | e | s 1,877,739
T10 NAIC 4ttt | Rttt | Rkt | eeene et | et 306,600 | ..o 306,800 | cvvvoveerrrirreereeiresseniseenienesns | eresees st | serres e
12, NAIC Bt | iRttt | e bRttt | e | eeet et | senes e 0 [t [ e | et
13, INAIC Boveoeeereeeeeseeese e eessseess sttt seess s sess st esseessseees | 1eestseeesnenssees e ssaeessesssseesssans | eeessaeessseessseesseeesseneseeesenesssees | oeeetenesseeeseees et eent st eeng s | eeesnes ettt | neret et 0 |t sseer e ssnnsnnes | sener et | et sttt
14, Total Preferred SHOCK.........vvuurverreeerireeireseeeeseeeeeniseesssesssseesssnessnsens | cossrsssssssssssssssssssseens 5,008,266 | ....cvevreirieiirinens 1,689,893 | ..o ([ (566,325) | ..eoocverrrerrreerienens 6,129,834 | ..o 0 | ! (O 5,006,266
15.  Total Bonds and Preferred StOCK..........cuwriimrisnirensisensseniesesesssnenes | soveesenssessessneens 4,617,991,397 | oo 344,225,945 | ..o 338,513,540 | ...ovvvviiniriiciiens (68,299,211) | cvovvvevirerciennn 4,555,404,591 | ..o s 0 ]! (O [P 4,617,991,397

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.......... 0; NAIC2S........ 0; NAIC3S...... 0; NAIC45S........ 0; NAIC5S........ 0; NAIC6S.......... 0.




Statement for March 31, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ?)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oirirrierisernirienes | e 122,008,090 |......ccccrernvnn. )3, SN O 122,008,090 | ..o 16,583 | ..o,
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.........vururirererrieieceneieieesste sttt ssesssssssssssssnses | stsessessesssssssssessassssssessnes 158,984,576 | ... 78,458,241
2. Cost of short-term iNVEStMENS ACUITEM. .........c.cviviiiiiieiice ettt ssseaens | ebesssssesssssbesssssesssaesesaes 519,830,124 | ..coovvieeeeeeee, 1,317,624,345
3. ACCTUAL OF QISCOUNL. ...ttt ettt ettt et s s s e st e e e e et et et et et et eseeessssssesesesesessssse st st sssnenennenensssnenssesenensnenens | etesessssssssesssssssssssssssssssssnssenesesenennenns | orrsrsssssssssesesesesesssesssssssssssseseas 52,500
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 reCeIiVEd ON QISPOSAIS..........cvriviiivereiireiriie e b s b bbb s ses s saesenses | ebessssessssesessssesessnassesaes 556,806,610 | ..ovcvevvvrerrieriercieiene, 1,237,150,510
7. Deduct amOrtiZation Of PIEMIUM.........c.ceuiiiieiieieicteis ettt bbbt s st s bbb s s bseses | 4nsessesssbssesse s s et s b et e b s b en s s s bsesensensens | Shebsetstessesssssnsessesses s b st e s e bt en s sse s ses
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE..........c..vueririeririreiierisiesissieeseesssssses st sssssssssesseses | ressessessassssssessasssessessassssssessessssssessassns | sessesssssssssessasssnssessasssnssessessnssessessnssnes
9. Deduct current year's other-than-temporary impairmeENt FECOGNIZEM. ..........cvuveuiuriieiieiiieiesie ettt beees | estessesssssssesses e sstessessessssessessessssnsassess | sressmtassessesssssnssssessessntantessessbensansessnsans
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........cccovrrririrereiierieesceeereessesisisnes | cevvetsseesissessese e sessssaesens 122,008,090 | ..cocovevereerieeeeee 158,984,576
11. Deduct total NONAAMItIEA BMOUNTS...........ciiiiiiiii bbb bbb | SE0b R bbb bbbt | fenb bbb bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11)......coviviiiiiriieiiciieiesees st sesssssstesesssessesssssssssssnes | esssssssesssssssssssssssssssesaes 122,008,090 | ..oooieiieecceiens 158,984,576

QSI103




Statement for March 31, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (LINE 10, PHOM YEAI).........ceiiuriueireieieieie et bs s bbbttt ss bbb b s sans 1,663,000
2. Cost paid/(consideration reCEIVEA) ON @AUIIONS. ..........euururirriieriiriieierire et sr st s s s s8R s £ttt sen
3. Unrealized ValUGtion INCTEASE/(AECTBASE)..........euuevieerrereieisisesse et tesse e sssses e ss s b st bbb se s s s s e st 8 b8 s RS8Rttt
4, SSAP NO. 108 QUJUSIMENTS.......eurvueererereiieeeseiseeseessseseesesssesseesessesssessessesssssesssssssessessasssessessassssssessasssnssessessssssessessssssssessssssssessassessessasssssessessssssessessasssnssessessnsssessassnsss
5. Total gain (10SS) ON tErMINAION FECOGNIZEM. ........cevreiriiiieiieiseiieiesie ettt s s s st s bbb R s st R bR n bbbt
6. Considerations received/(Paid) ON tEIMINGLONS. .........ccurieiririierireie ettt es et s s st a £ s8££ Rt
T AMOTHIZATION. ...
8. Adjustment to the book/adjusted Carrying Value Of NEAGE IEM...........c ettt s sttt
9. Total foreign exchange change in boOK/adjUStEd CATYING VAIUE...........cuiuiirireieiiisieiee et sttt 837,000
10. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 +5 -6+ 7 + 8 4 9)...ruiiiiiiriieiiecre ettt bbbt 2,500,000
11, Deduct NONAAMIEA @SSELS.........cuuiiiiiiiiiir bbb
12. Statement value at end of current period (LINE 10 MINUS LINE T71)...... ittt ss st ees sttt 2,500,000

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI).........uovuururrereererrereeeeeseisessseseasessessssesessessseesessessssssessessssssessessssssssessessssssessessnssessassssssssessons 235,200
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN)...........cceviereieiniieieieesieee e 54,325
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus............cc.coeureenee
3.12 Section 1, Column 15, PriOF YEAI........ccvirrerieieireissreieieessessseeenns 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............ccceevnene (1,274,606)
3.14 Section 1, Column 18, PriOr YEaI..........ccvvvevveveieriereeeie e 148,827 (1,423,433) (1,423,433)
3.2 Add:

Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, PriOr YEAI........c.ccvvrieererereieeeie e 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus............cccccevvnenee (1,274,606)
3.24 Section 1, ColumN 19, PriOr YEAI..........ccrvveeeererereerersrs e 148,827
3.25 SSAP No. 108 adjUSIMENES.........ccoouererrereemneensneseesseeessserernees (1,423,433) (1,423,433)

3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....curereireiirieiieissseeieesssessssessessssssessesssssssesessessssssessessessssssessassssssessasssssessessesssessessasssssnssasssssosssnssessessasssessesssssnssessasssnssnssessnssnssessansanes 0

4.1 Cumulative variation margin on terminated contracts during the year.............cccocceeriveeiesieieieies (597,440)

42 Less:
4.21 Amount used to adjust basis of hedged item...........cccocovvvrieireirennen
4.22  AMOUNE FECOGNIZE. ... vvveerieerireieieiee e naes (597,440)
4.23 SSAP No. 108 adjuStMENtS...........cveumrrercrerrrieiierieeseenrieesenenes (597,440)

4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2).......cuurireieieeeeiieeeseiseisessestseese st ssssese st sssssse st essessseesess s s es e 8ees 4858428482848 2284882ttt n e 0

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

5.1  Total gain (loss) recognized for terMINALONS IN PIIOF YEAN.........c.riuiuiuriaieeeereeseeeeeeseesseeess st ee st es s s s e s bbb bbb bbbt

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PHOT YEAI..........coveiiiiirieieee et en
6. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 = 4.3 = 5.1 = 5.2) ...ttt 289,525
7. Deduct NONAAMILEA @SSELS...........iiiiicici bbb
8. Statement value at end of current PEriod (LINE B MINUS LINE 7).........vureruriueeereieiseieeteessieeeese e ssessssas e ssssss et ess et ss bbb b es bR bbb bbbt bnen 289,525
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Statement for March 31, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

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

QsSI05, QSI06



Statement for March 31, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SEction 1, COIUMN T4 ... 2,500,000

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccovuervirisieneiriererrennns 289,525

3. TOUAI (LINE 1 PIUS LINE 2)...vuviiviieiriiiieiieietesie ettt sttt s £ 2 880818 bR ARt a e n sttt 2,789,525

4. PartD, SECON 1, COIUMN B........ouuiiiiriri bbb 2,789,525

5. Part D, SECtON 1, COIUMN B.........ouiiiiiiiiiiii s

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 2,924,561

8. Part B, SECHON 1, COUMN 13.........oiiieieiiriiceieesiei st 14,671

9. TOtAl (LINE 7 PIUS LINE 8).....vovoieeieie ettt ettt ettt a s s s a st e bbb s s s s s et et A s bbb e b e s et st st s sttt s e et s na st 2,939,231

10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen 2,939,231

11, Part D, SECON 1, COIUMN O....coueviiiireiricrieeieeese et

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 130,210
14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e 289,525
15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee 419,735
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15). ... curereireeeireiseesseeeeseessseeesessessse e ssessssssessesssssssssessessssssessessssssessessssssessssssssessessasssessessassssssessassnssessesssssessessasssnssessassane 0
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Statement for March 31, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

.............................................. 4,219,754

............................................ 14,503,674

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

............................................ 27,177,918

............................................ 10,776,521 | ..o 25,295,604
.............................................. 7,946,907 | oo 4,219,754
.............................................. 4,219,754
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Statement for March 31, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE A - PART 2

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

NONE




statement for March 31,2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

2030

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1103057 SCOTTSDALE. ...ttt AZ.oooiveiesereeiis S 12/13/2019.... | oo A.000 | covvoeireiresei e | Sese s 5,000,000 | ...ocvernvne 44,583,573
00-1103066 CHATTANOOGA. ...ttt N 01/14/2020.... | ccvoovvoerrieeiriis 3.250 |....... 8,500,000 | ..oouvvurereiriieireiieii et | cireesinnins 12,380,000
00-1103090 DENVER .ttt [ SO IR [NOTRRRRP 01/22/2020.... | .. 16,231,727
0599999. Total - Mortgages in Good Standing - Commercial MOHGAGES = All ONET.........c.iueiieieie ettt sttt ns st es st ensante | sbessessetasssnsesses et ensessesessnsensessessnsantessns | snsnes XXX....... 73,195,300
Mortgages in Good Standing - Mezzanine Loans
99-0000066 BAYTOWN . [11/30/2017.... 39,300,000
99-0000078 AUSTIN 02/14/2020.... | .. 125,000,000
0699999. Total - Mortgages in Good Standing - Mezzaning Loans............ccouivrveiiiinisnnisrsseisessenneas ..164,300,000
0899999. Total - Mortgages in Good Standing... ..237,495,300
3399999, TOtal MOMGAGES. .......oovvvereivrecverieiisseesssesisssssssssssssssssssss s 33,000,000 ..237,495,300
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
00-1102568...........cccoererrrenee DENVER......cconriimrmerrerrerinernnnrnsrrereneseessssssnsessenenee | COhnnninirins | cevviens 04/01/2016.... | 01/22/2020.... | ...covovvveneve. 15,500,000 | .vouvvvemrerrirenrenins [ ererineeseriesnieniens | cerseresseessnssensenens | e 0 | e | s 15,500,000 | ......... 15,500,000 | ...oooovernercrinrrienes [ v 0
00-1102763.. o [ CINCINNAT L cccooricerierineeeniseesenssssnssnsenssseseneenss | OHevciiciiees | e, 07/19/2017.... | 02/06/2020.... 1,316,551 0 11,316,551 .1,316,551 0
99-0000056.. .| CHARLOTTE . .[12/29/2016.... | 03/31/2020.... 9,292,833 (735,242) (735,242) 19,562,570 .9,562,570 0
99-0000060.. .. | AVONDALE ESTATES [,V P 01/11/2017.... | 02/03/2020.... 5,753,578 (544,002) (544,002) 5,806,319 | ...........5,806,319 0
0199999. Total - Mortgages Closed by REPAYMENL. ...t erssseensesesseenssnsees ...31,862,961 0 (] 0 | (1,279,244) (1,279,244) 0 32,185,440 | ......... 32,185,440 | ..o 0 0 0
Mortgages With Partial Repayments
00-1000188........corvermrerernnes KEASBY ..ottt esnsees N [ e 04/17/2000.... 62,807 | .ooorerrerenineinnerins | eerierinesseniseisenes | e | et 0 ..37,307 0
00-1000369.. | PITTSBURGH. ... PA. o [ v 12/13/2000.... | ... .516,068 0 [ o | e 115,138 0
00-1000391.. .. | BROOKLYN .101/11/2001.. .233,797 0 ..48,209 0
00-1000450.. .. [MIDLAND PARK........cocovmrmrirnninrinricnicnninenrenisniensennes | Nduosiiiicinins | s 12/29/2000.... 1,811,550 0 ..57,860 0
00-1000701.. [ VILLANOVA. .....oooiirerrnrensrissrsesnesiseesssnisssnsernennes | PR | oo, 12/17/2001.... | ... .400,407 0 .44,884 0
00-1000949.. .| STOW reveneennen [ e 05/30/2002.... | ... 221,424 0 ..20,299 0
00-1001038........coovvvrrrirrrenes ITHACA. ..ot NY oo v 10/01/2002.... 3541,148 | oo [ | e [ e 0 ..38,997 0
00-1101900.. .. | BELLEVUE............. WA s | e 12/06/2012... [ oo | e 10,133,792 0 ..88,979 0
00-1102049.. .. | WASHINGTON | DG IO 10/12/2018.... 6,911,271 0 ..38,519 0
00-1102633........covvvrrririrnnes POWAY........... CA.oovveves [ v 03/01/2017.... 9,466,272 | .o | eeriesninenienisnenenes | e | e 0 .53,118 0
00-1102652.. .. |NORTH LOGAN. UTociees [ v 03/01/2017.... | ... ....21,040,836 (V1 OINN RO 108,345 0
00-1102674.. | COLUMBIA........covirierinninerierissiesissiienienisssessssnsnnes | SCurinniinnnins [ wvriie 10/112/2018.... | ... . ....13,500,000 0 ..66,407 0
00-1102703 SANTA MONICA........... CA.ovvvenes [ v 0312112017 ... | coveeeeerseeinns | e, 11,753,038 0 ..83,896 0
00-1102809.. .. | CHICAGO.. I | e 11/01/2017.... 9,985,202 0 .44,678 0
00-1102820.. .. |ONTARIO... CA.oovvvenes [ v 11/01/2017.... 4,808,053 0 ..24,087 0
00-1102862.........coevvererrnnes CLAYTON ..ottt MO..oovevreees | v 03/29/2018.... | covorevererernrinnne | e, 12,033,395 | oo [ ereeineinenissieniens | s | et 0 .73,073 0




statement for March 31,2020 of the NATIONWIDE MUTUAL FIRE 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

00-1102901.........ccccoceevveeries [MECHANICSBURG........oovvririciicisninnisnieciisninninnn | PR | s 12/17/2018.... 5,900,000 | ...oorvemrinrienirinnins [ 0 ..15,681 .15,681 0
00-1102939........cooeveerrvernes [ KELSOoeicicciciinccncecccscsnecssicssicesesiessenns | WA | 11/15/2018.... 5,274,884 | ....coovvviiiiiiiniiies | e 0 19,827 | ... .19,827 0
00-1102976..........ccococeerrvereres | SALT LAKE CITY cooooviirnricerceniecrnensnisensninensennens | UT e | s 04/15/2019.... | covoreverreirrenns [ e, 11,384,078 | .oooiciericis [ 0 50,526 | cooovirrines 50,526 | ..oovverrirririinninns | e 0
00-1102978.. | BURKE........iiriricncssicsiiscssssessisnisssssssnnnns | VA | s 04/11/2019.... 4,952,555 | ..ooverreiceiieineies | e 0 ..20,807 0
00-1103051.. [ WARRENVILLE. ..o /SOOI IO 11/14/2019.... 4,000,000 | ..ocvviiiiiiinninniies | e 0 ..68,433 0
00-1103078.........ovvvvrririenes PHILADELPHIA..........coviriiirnirscecsssins PA oo e 11/18/2019.... 3,000,000 | ..o [ 0 .52,131 0
00-1103084.. [ RICHMOND.......coooriniirinincisniniisnisiesissisnsessinnies | VA | s 11/19/2019.... 8,000,000 | ..oovereerrerrnireines | eeererieeseeesenieens 0 ..33,781 . 0
00-1103101.. .. | BELLEVUE e | WA [ 12118/2019.... [ oo | e 12,500,000 | oo [ e 0 48,707 | ... ..48,707 0
03-4002170.......cccsmuvriinnienes SALT LAKE CITY....oooiiiiiiinissiisisnissssssississsssssisssisieas UTeoiciiie s 12/28/1999.... 2,272,081 | .o [ (O [N [P 103,323 | .o 103,323 | .o i 0
0299999. Total - Mortgages With Partial Repayments.. 163,702,458 0 0 0| e 1,357,013 0 0
0599999. Total Mortgage: 195,565,419 0 (1,279,244) 0 33,542,453 0 0

1'2030




statement for March 31,2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

€030

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
Ares Private Credit Solutions, L.P.... . | Wilmington.... ..|DE.... | Ares Management.... 06/23/2017.... 2 ....4,249,810
Cyprium Investors IV. Cleveland OH... [CYPHUM INVESTOTS......covoieirieieieireiseiseei et 03/31/2017.... 2 3,152,956
GSO Capital Opportunities Fund Il LP. New York .|NY.... | GSO Capital Partners LP. 03/31/2017.... 2 ..15,109,180
GSO Capital Opportunities Fund 1l LP DE.... | GSO Capital Partners LP. 06/03/2016.... 2 ...7114,450
ICG SDP Fund 3B ... | LUX.. | Intermediate Capital Group.. 03/22/2018.... 2 3,386,747
ICG SDP Fund 4B Grand DUChY........ccouveverrirnriiniians LUX.. | Intermediate Capital Group............ccc....... 03/31/2020.... | ccoovevernee. 2 | i 3,960,000
Newstone Capital Partners IV, L.P..........ccoovrrnrininnnenns . Dallas TX.... | Newstone Capital Partners. 06/02/2019.... 2 ...865,205
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - UNaffliated.............cceiiiiiiiiiiiiisiieiesisiieiiiies eietssissseisesssisssssesssesnsssssnssssssessessssnsenses | sessssssassessens 3,960,000 | ..cocovrrernnnnn 5,877,532
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Advent International GPE IX, LP............ Grand Cayman...........ccccvvrerenennes CYM. | Advent International..............ccceveuevereicieiciceeeceeeeee e 10/21/2019.... B e | e 420,001 | oo | e 3,119,999
BIF IV Renewable Sidecar-B, LP..........c.cccccecvvevrveeverecneines Toronto CAN. | Brookfield Asset Management Inc....... 03/20/2020.... | .coovverrne KT IO 218,962 | oo | e tenenens | s 1,781,038
Brookfield Infrastructure Fund IV-B, LP.........ccccoovvririniiennne. Toronto CAN. | Brookfield Asset Management Inc. 11/05/2019.... 3 594,961 . 2,453,756
Carlyle Asia Partners V, L.P....... Washington..........cccoeeeemrvcenninnns DC.... | Carlyle Group, L.P......c.cccrvvnrnnee 12/26/2018.... 3 304,481 | oo | e 4,161,112
Clearlake Capital PArtNers V........cc.ocivriieinieiesissessesssisessssssssssesssssssssessnes Santa MoniCa.........cevvrernriiinninns CA.... | Clearlake Capital........ccoovrvrvrrererrnrinns 12/05/2017.... K T ORI SO 252,944 | oo | s 1,379,154
Dyal Capital Partners Il New York NY.... [NB Dyal Associates IIl, LP... 09/30/2016.... 3 ...140,401 ....6,101,892
Energy Spectrum Partners VIII, L.P Dallas, TX.... | Energy Spectrum Partners... 04/08/2019.... 3 ...144,070 ....3,541,906
Fundamental Partners 111, L.P.........corireseeseeeeeees s Wilmington.........ccoevvvrreneninenne DE.... [ FUNDMENtAl AQVISOTS.......cevreereiecireireireeieineie e sessssessessssssessessnns | vesssssesesnees 05/18/2017.... K T [N ISP 2,416,918 | oo | e 1,007,048
Global Infrastructure Partners IV-A/B, LP..........ccccooeuruninieinisieeieeesssse s NEW YOrK......coeeeirieieeeeees NY.... | Global Infrastructure Partners.. 10/23/2019.... 3 25,651 | o [ e 4,277,754
GTCR XL, P New York NY....| GTCR Investment XII, LLC 05/04/2018.... 3 . 3,387,000
ICG Europe VIL.............. St Helier. JEY.. | Intermediate Capital Group...........ccccvunuee 08/24/2018.... 2 [ e | e 333,854 | e | e 3,374,232
Lovell Minnick Equity Partners 11l LP El Segundo ... | CA.... [ Lovell Minnick Equity Partners, LP............cc.ccoorevniinnineiierineiienisnisnis 03/31/2017.... 3 | s [ o882, 778 [ | e 960,042
MBK Partners Fund Ill, L.P........ Grand Cayman. o |CYM. [ MBK Partners..........ccccocveeerrereenerneeennenes 03/31/2017.... 3 . 285,330
MBK Partners FUN [V, L.P.......c.ooiiiieeeeeeeeeeece ettt Grand Cayman............ccoerveenrerenns CYM. | MBK Partners.........ccccoueeueverecereerieenne 03/09/2017.... 3 | e | eeeeeerenieiereeeeeen(59,336) [ v | s 1,679,303
Olkhan Co-Investors, LLC............. DOVET ..o DE.... [ Zelnick Media Capital LLC.........c.ccvurevreeirieeeiciseeeeeesessee s nsssssennes 03/04/2020.... | ..covvvenvns KT [P 416,667 | oo | e
One Rock Capital Partners I, L.P New York . | One Rock Capital Partner 10/30/2017.... 25,899
Peppertree Capital Fund VI, LP. .. | Wilmington.... .| Peppertree Capital Management 11/28/2018.... ...300,000
Peppertree Capital Fund VIII, L.P.... . | Chagrin Falls. . | Peppertree Capital Management. 01/27/2020.... | .... ....1,092,000 .
Providence Equity Partners VIII L.P Providence.... Providence Equity Partners LLC............. 07/1712019.... ..542,493 | ...
Silver Lake Partners V, L.P.. Wilmington.........ccoeeveevnercniennee . | Silver Lake Partners, LLC. v [06/1202018.... [ oo | s | s 1,186,155
SL SPV-2, LP... New York . | Silver Lake Partners, LLC. . 102/14/2019.... 5,828
SVB Capital Partners IV, L.P Silicon Valley.........coocvvnrrernrinienns .| SVB Capital Partners, LLC... 12/06/2017.... | cvvevrereene T | e | e 243,600
TPG Asia VII(A), LP....ccoorerrrirnnee Fort Worth 1 TPG ASIB. .ottt | arernrinnias 07/26/2018.... | covvvveereneB | e | cereeeeeesenieeens 817,532
TPG Healthcare Partners, L.P.. Fort Worth. . | TPG Partners. 10/01/2019.... 18,699
TPG Partners VIII, LP............. Fort Worth. . | TPG Partners 10/01/2019.... [ v B [ e | e 188,757 . 3,770,932
Veritas Capital FUNA VI, L.P......c.oviiiicnescicecss e Wilmington . . | Veritas Capital 06/15/2017.... | covveveveed | oo | v 332,301 | | e 538,162
Vista Equity Endeavor Fund |, L.P Grand Cayman. CYM. | Vista Equity Partners, LLC... 06/01/2017.... 327,921
Vista Equity Endeavor Fund II, L.P Grand Cayman . | CYM. | Vista Equity Partners, LLC... 09/19/2019.... . 2,047,637
Vista Equity Partners Fund V, L.P DOVEr ... DE.... | Vista Equity Partners, LLC... 0313112017 | o3 | e | e 1,302,472 | oo | e 5,219,690
Vista Equity Partners Fund VII, L.P. Austin... TX.... | Vista Equity Partners, LLC... 01/24/2019.... 43,507 4,441,092
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
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1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Yukon Capital Partners I, LP....... Minneapoli MN... | YUKON Partners.........cccccoeeeueiicrercecceeeeceeecie e 07/18/2017.... 2 | e | e 412,695 3,031,410
ZMC Il L.P New York NY.... [ Zelnick Media Capital LLC. 01/03/2020.... 3 36,953 | ....4,248,761
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffili@ted. ... i [ 1,764,582 | oo 11,942,652 ..85,904,271
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. 03/31/2017....
Almanac Realty Securities VIII, L.P........... DOVEN ... DE.... | Aimanac Realty Partners.. 12/21/2018.... 4,412,531
Bell Institutional FUNd VII, L.P.......ccviiiiiiieiieeccee e Dover. .| Bell Partners........ccooceeeeeeniicieiccennns 10/30/2019.... ....3,618,720
Crow Holdings Realty Partners VII, LP............ccoorerinineeierereseeeeneens Wilmington . | Crow Holdings Capital Partners, LLC...........coveuriirirrrereesinceneeiereeseeeeseeseesessssnens | veesesneences 03/31/2017.... 35,014 ....2,041,719
Crow Holdings Retail Fund Il, L.P.........coooiirireieereeeeeeees Dover. . | Crow Holdings Capital Partners, LLC............ccccviuereiriirinieeieeeieeseissieseissesssesseens | vnsesseeeennes 10/21/2016.... | ooveveeeeeeeees | e | e 327,703 | ..cooernee 3,020,295
Dermody Properties Industrial FUNd [1, LP.........cccoveiirieinneneessssnsseninns .| Dermody GP II, LLC 1202712018.... | oo | e | e 549,009 644,416
DiveoWest FUNd V, P .| DivcoWest Fund V GP, L.P.. 06/23/2017.... 79,986 ....1,598,892
Eastgate MT LLC.............. St. Louis [ BODD LLC .. 05/06/2016.... 1,840
Harbert U.S. Real Estate FUN V, L.P........ooice e Birmingham . | Harbert Management COMPOration............cceweereurerereireeincneseereiseseeeeseesesseseeseesnseenees 03/31/2017.... 18,083
Harrison Street Real Estate Partners VII, L.P Dover. .| Harrison Street.........coeveevevcceeceeeeeenes 03/12/2019.... | covoveevieeees | et | e 142,700 ....1,766,806
HSREP VI Co-Investment 3, L.P......... Dover. . | Harmison Street...........oovveveviirineinerinnierienes 05/02/2018.... 22,737 | o 84,789
HSREP VII Co-Investment, L.P.........ccccovieuieeiceeceeeeecee e New York . | Harrison Street 05/02/2019.... 36,620 ...919,578
Madison Realty Capital Debt FUNA IV, LP........cc.cccovvmiimiiriniinineiieieeniini .| Madison Realty Capital. 04/2212019... | covoereerireies | e | e 176,056 1,327,689
Madison Realty Capital Debt FuNd V, LP........cocovririrnercreeeeeceeeeeseenees . | Madison Realty Capital.........ccccceverevrrrerenns 03/27/2020.... | oo | e 400,131 | oo | e . 3,599,869
US Regional Logistics Program, L.P .|USRLP GP, LLC.. 10/18/2016.... [ .ooevercerreins | e | v 3,000,000 | cveoueernrirerireerenineiienes | s 17,122,653
Waterton Residential Property Venture XilI, L.P . . | Waterton Venture Xl GP, LLC........ccovvvrinrerereeenns 11/03/2017.... 92,635 2,102,930
Dominion Arms SP LLC...........ccoeveeeeriieereccceeeceeee Norfolk... VA.... | Dominion Arms SP MM LLC 12112/2018.... | oo | e | e (75,600) | oo e
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - UNaffilated...........ouiiiiiiiiiiiiiiiiiinis corisiissiensssissssss s sssessesssssansssssssssssssssssese [ I 400,131 | .o 5704712 | oo (V] I 44,121,840
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[NW REI (NMFIC), LLC [ Columbus .. | oH... [ Nationwide Mutual Fire Insurance Company R I e P - s | o 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = AffilIAtEa. ... ....oeiiiiii s ittt (U 28,604,438 | ..o 0 | o 0 ... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
[ Citadel Welngton LL.......oocesrsemessesrssses e [ chicago L | [04/012019.... [ 13 5,000,000
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 0 5,000,000 .0
4899999. Subtotal - UNFfilIIEA. ... vv.eieseeieiiisiisseie ettt nniinntenes B 6,124,713 | oo 28,524,896 .0
4999999. Subtotal - AilIAEd........cvuireieriiericeriris s 0 ..28,604,438 .0
5099999. Totals ...6,124,713 ..57,129,334 .0 ....162,898,127
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statement for March 31,2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
GSO Capital Opportunities Fund Il LP. New York.... .. NY.. | Distribution... .. | 03/31/2017 |03/12/2020 0 [ eereneererene | 452,045 | L 452,045
GSO Capital Opportunities Fund IIl LP.... Wilmington.. . | DE.. | Distributio .| 06/03/2016 | 03/27/2020 0 .295,589
ICG SDP Fund 3B Grand Duchy.. .. | LUX | Distribution... ..|03/22/2018 | 03/31/2020 | .......... 0 | covververeeiiens | 20,533,563 | Lo 533,563
Newstone Capital Partners Ill, LP Wilmington.. . | DE.. | Distribution... .. [09/20/2016 | 01/13/2020 | ............ 15,026 0 [ eerererrevene | e 15,026 | i 15,026
TCW Direct Lending LLC. .| Dover.. .. | DE.. | Distributiol .. 103/31/2017 | 03/04/2020 1,847,557 0 . 1,847,557 | ... 1,847,557
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated............cc.. [ oe.e.. 3,143,780 0 0 0 . 3,143,780 | ..... 3,143,780
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Ampersand Partners IX.... . | Boston. ...|MA. | Distribution... ..110/30/2018 | 01/15/2020 0
BIF IV Renewable Sidecar-B, LP. Toronto. CAN | Distribution... .. 103/20/2020 |03/20/2020 0
Brookfield Infrastructure Fund IV-B, LP....... Toronto. CAN | Distribution... .. | 11/05/2019 |03/20/2020 0
Carlyle Asia Partners V, L.P. . | Washington. . | Distributiol .. | 12/26/2018 |03/26/2020 0
Clearlake Capital Partners V.... .| Santa Monica.. . | Distribution... .. [12/05/2017 |03/03/2020 0
EnCap Energy Capital Fund IX LP Dallas . | Distribution... .. 103/31/2017 |02/06/2020 0
GTCRXII, L.P. . New York . . | Distribution... . | 05/04/2018 |01/03/2020 0
ICG Europe V............ St Helier........cccoevneiinn. Distribution. 08/24/2018 | 03/16/2020 0
Lovell Minnick Equity Partners Il LP El Segundo. . | Distribution... .. | 03/31/2017 |02/13/2020 0
Macquarie Infrastructure Partners A/B, LP.. New York.... . . | Distribution... .103/31/2017 | 03/06/2020 0
MBK Partners Fund 1, LP.......coovivernrereirinninns Grand Cayman................. CYM| Distribution 03/31/2017 {03/12/2020 0
MBK Partners Fund IV, L.P.............. Grand Cayman Distribution... .. | 03/09/2017 |02/11/2020 0
Providence Equity Partners VIII L.P. Providence. . . | Distribution... .. |07/17/2019 |03/23/2020 0
TPG Asia VII(A), LP..oovereieierireeeeissserieris Fort Worth.........ccoveunenne co | DISHADULON. ..o 07/26/2018 | 02/19/2020 0
Vista Equity Partners Fund VI, L.P........cooooiviiinnii AUSHN. s oo | DISHDUHON. oo 01/24/2019 | 01/14/2020 0 .
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
520 Park Master Tenant LLC.........ccccvevvrrveernririirnnrnnnne Baltimore. .. |MD. | Distribution... .. 1 06/20/2014 |02/06/2020 0 86,180
Charlton MT LLC Charlton.. .. | MA. | Distribution... .| 1212412014 | 03/24/2020 0 24,415
Crow Holdings Realty Partners VII, LP...........c.cccocone.. Wilmington.........ccccveveeenee DE.. | Distribution..........c.ocevmrvreeernerseerirenns 03/31/2017 |03/27/2020 0 [ [ e 925,112
DivcoWest Fund V, L.P Dover. DE.. | Distribution... .| 06/23/2017 | 02/05/2020 0 59,823
Eastgate MT LLC................ St. Louis MO. | Distribution... . | 05/06/2016 |02/20/2020 | ... 26,351 |.... JSOS SN BV 0 26,351
Harbert U.S. Real Estate Fund V, L.P..........c.ccccvvnnne. Birmingham...........ccccuvuue. AL.. | Distribution 03/31/2017 {02/20/2020 | ....... 1,582,895 | ..o [ [ e 0 | oo | e 1,582,895
Madison Realty Capital Debt Fund IV, LP Dover. DE.. | Distribution... .. | 04/22/2019 | 03/06/2020 0
Nationwide Sol 2 LLC Washington.............ccco.... DC.. | Distribution... .| 07119/2017 | 01/30/2020 0
PCCP Credit IX, LP.. Dover. DE.. | Distribution... .| 03/28/2017 | 03/30/2020 0
Penelope Solar LLC.. Town of Lansing. .. |NY.. | Distributio .. | 08/28/2014 | 03/30/2020 0
Plant 64 Master Tenant LLC . | Winston-Salem... .. |NC.. | Distribution... .. 108/22/2014 |01/29/2020 0
Strata Fund 24 Lessee LLC. Chapel Hill.. ..|NC.. | Distribution... .. | 06/05/2015 |01/30/2020 0
Telemachus Solar LLC . | Washington. .. | DC.. | Distributiol ..110/09/2015 | 03/30/2020 0
US Regional Logistics Program, L.P Dover. DE.. | Distribution... .. [10/18/2016 |01/17/2020 0
Waterton Residential Property Venture XIII, L.P.......... DOVEN ..o DE.. | Distribution..........ccccoosverrreinireisieieieenn 11/03/2017 |02/28/2020 0 ..
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated .0 0 0 0

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
| NW REI (NMFIC), LLC.....ooviririnineierieiecirneens | ColumbUS.......cvvrvrrinne | OH. | DiStrIDULION. ... 03/16/2016 | 01/31/2020 | ....... 1,000,000 | ..oooeveniierinns | e | e 0 I [ 1,000,000 | ..... 1,000,000 [ ..vooeerrrenneinns [ e | e (V1 IR




statement for March 31,2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated............c.cooriiiiiiiniiniiisisississssssesssssesssnssssssnsesess | sseens 1,000,000 | ..oooosiiinninnnd 0 | e 0 [ o 0 0 0 0. 1,000,000 | ..... 1,000,000 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Citadel Wellington LLC . . | Chicago IL.... | Distribution. .| 04/01/2019 | 01/28/2020 2,308,991 0 2,308,991 | ..... 2,308,991
D.E. Shaw Oculus Fund, LLC New YOrK.......cocvevvercenne NY.. | Distribution... ..102/01/2019 {01/13/2020 | ....... 1,466,432 0 [ [ e 1,466,432 | ..... 1,466,432 M
Millennium USA LP......ccovmiiniissisnisnnssneenenens NEW YOrK.....occevevnenninnns NY.. | DiStribUtON. ..o 02/01/2019 | 01/30/2020 | ....... 1,798,996 o 0 N 1,798,996 | ... 1,798,996 [ ..vvviveicrnnnninns [ | e (V] I
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. cnn9,574,419 0 0 0 0 0]....5574419 | ... 5,574,419 0 0 0 0
4899999. Subtotal - UNaffiliatd. .. ...t enienesneeas .....18,188,636 .0 .0 0 0 0 ... 18,188,636 |....18,188,608 | .......ccconns [V4:)] [0 V4] 0
4999999, SUDTOLAL = AFFIIBIEA. ... vttt E 88888106 4488 L8 eEE 8RR LR EE £ AR ARkt | fnnens 1,000,000 .0 .0 0 0 0. 1,000,000 | ..... 1,000,000 0 0 0 0
5099999. Totals .....19,188,636 .0 .0 0 0 01... 19,188,636 |....19,188,608 0 (28) 0
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statement for March 31,2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - U.S. it
912810 QK 7 |U S Treasury Bd 3.875% 08/15/40...... .. | 01/17/2020........ Wells Fargo Securities LLC.........ccovernrrmenirnineieiienineinns 25,471,955 ....20,000,000 334,851 [1....
912810 QY 7 |U S Treasury Bd 2.750% 11/15/42...... .| 02/12/2020........ JP Morgan Securities LLC 28,143,655 25,000,000 169,986 |1....
0599999.  Total - BONAS = U.S. GOVEIMMENL. ........cviiieeieiisiteiieiseisesstetsetetsstessetsessssssassetsssessesssessssssassessssas | atsetsssssessessesassessessssssessessesassessessessesessessessssessessessssessessessesassessessssesassessesassessessessssessessesassessesssssnsessessessnsessessnsnsans  ssssssons 53,615,610 ....45,000,000 504,837
Bonds - All Other Government
040114  GW 4 |Argentina (Republic of) SrNt 6.875% O... 03/17/2020........ Direct.... 283,603 | ..o 895,000 25,125 |5FE
040114  HK 9 | Argentina (Republic of) Sr Nt 5.625% 0... 03/26/2020........ Direct.... 792,900 | oo 2,126,000 | .. 16,157 |5FE......ocovvviiriinanns
1099999.  TOtal - BONAS = All OtNE GOVEIMMENE. ....vurtsertsseesserssssessersseessees s eess s ees et ee s8R se08s FEeeE e84 £E 8oL E 888 1EEE 8 EE 81 E 4888 E LR £ E L8 £ R bRttt nissnsas 1,076,503 | ..o 3,021,000 | ......... 41,282 PO
Bonds - Industrial and Miscell
01448Y  AE 3 |ALESCO Pfd Fdg Ltd ABS MeZzz Nt S€r A7 Cl.......cvvuivreririrernerierieseiessenesersessensnns | ceeersnenienes 03/23/2020........ Interest Capitalization............. 55,149 55,149 | ........
03027X  BA 7 |American Tower Corp St Nt 2.900% 01/15......corumrrermrererieiieeiserseseeeesesssseesnsens .. | 01/07/2020........ VaMIOUS. ..ottt 4,978,260 | ..o 5,000,000 |........
03464R  AA 1 |Angel Oak Mortgage Trust RMBS Series 202...........ccvvvueinirereinrssrerensssissssssensnnens .1 01117/2020........ Nomura Securities Intl LLC 3,259,941 | i 3,260,000 | ovovvrerireiinieieeee s 5,136
038522  AQ 1 |Aramark Services INC St Nt 5.000% 02/0...........ccuurrmmerererereeremiiniserierssesesensssssenes | seessesssesenes 03/06/2020........ VMHOUS.....voovvvviet st 608,625 | ...vvurvrrierieirerierienid 600,000 | c.ooovereernrirrierierieeereeens 3,250
039482  AB 0 |Archer-Daniels-Midland Co St Nt 3.250%........ccceurerimerrirrieieieieieiseisssseeie e .. | 03/25/2020........ Citigroup. 992,230 | oo 1,000,000 |........
05453G  AA 3 |Axalta Coating Systems Sr Nt 4.875% 08... .| 03/06/2020........ VaMHOUS.....eoovvveeseiieeieriiee et 1,824,750 | oo 1,800,000 [ .voovvrerererrienrierierereeseeeend 6,094
06540W  BD 4 | BANK CMBS Ser 2019-BN19 CI A3 3.183% 0.....ccovurermeenrirerierieiseeiseisensssisnssses | eeesseeisseenns 03/17/2020........ VaMIOUS. ..ottt 11,175,821 | oo 10,630,000 | .eovvrrereererinrierierieeeeeens 16,741
08160K  AE 4 |Benchmark Mortgage Trust CMBS Ser 2019-B .. | 03/16/2020........ Deutsche Bank Capital..........cc.cocrvvrrrenns 6,371,028 ..6,160,000 8,517
08162F  AE 3 |Benchmark Mtg Tr CMBS Ser 2019-B12 Cl AB........ccoveeuerimrrneererineenserissiessenineens .| 03/19/2020........ VaMHOUS.....oovvveeeteineesesiee sttt 1,609,369 ..1,645,000 2,812
084659  AS 0 |Berkshire Hathaway Energy SrNt 4.050%..........ccovuevirririiiniiniiierierinseississiienins | ceeseriinsinns 03/20/2020........ Wells Fargo Securities LLC...........cccouuveivmirerierinniiniins 5,992,260 | ...cooovvviins ,000,000
085770  AA 3 |Berry Global Escrow Corp 1St Lien 4.87........covieiieiiniirireeeciseecseeseseseesens .. | 03/06/2020........ Goldman Sachs & Company.... 313,500 300,000
1248EP  BR 3 |CCO Holdings LLC SrNt 5.500% 05/01/26 .| 03/12/2020........ Goldman Sachs & Company.... 1,500,000 ..1,500,000
12597N AS 2 | CSAIL Commercial Mtg Tr CMBS Ser 20-C19........ccvvvrinrieierisrerissississinesssssssesens | oseeesaneenns 03/11/2020........ Credit Suisse Securities LLC...... 12,359,916 | wovovvvvivrrererieerieies 12,000,000
14448C  AA 2 | Carrier Global Corp SrNt 2.722% 02/15........couvereeririeriseeriesesesisssessssssesseens .. | 02/18/2020........ VMHOUS. ..ottt 6,018,218 | oo 6,000,000
17308C  C5 3 |Citigroup Funding Inc Sr Nt 2.976% 11/ .| 03/13/2020........ Citigroup. 2,018,020 | coocvviii 2,000,000
17323M  AA 3 | Citigroup Mtg Loan Tr RMBS Ser 2015A Cl..........cccuceuiemiriieieriieennsiisssesseesssinees | veeesesesseenns 03/16/2020........ Citigroup. 1,496,970 | ..ovonvercererreeiceieens 1,488,596
17326Q  AA 1 | Citigroup Mortage Ln Trust INC RMBS SEr........c.ouiiniiireirirersiscesiesesciserenieen .. | 03/04/2020........ Barclays Capital Inc 5,882,779 | oo 5,621,469 .
173284  BD 2 |Citigroup Mtg Loan Trust CMBS Ser 2019-G . .1 03/17/2020........ VAIOUS. ..ot ssen 5,740,371 | oo 5,500,000 | .. 7,975
17328R  AZ 2 |Citigroup Comm Mtg Tr CMBS Ser 2020-GCAB...........cccomrrrrerrreererrnirnerieseseessesinees | seoseinenienes 02/13/2020........ Citigroup. 5,819,207 | oooouevvereererneireniseienis 5,650,000 | oovueeerierierieeieeeinnia 10,660
184496 AP 2 |Clean Harbors Inc SrNt 5.125% 07/15/2.........cccoviiivmrinirreriiniirinniiniis .. | 03/12/2020........ Goldman Sachs & Company............cccueeernirrerienes 1,590,930 1,607,000 [ ..ovoveerierinierieens 13,955
247361  ZV 3 |Delta Airlines Inc PTC Ser 2020-AA 2.0 .. | 03/04/2020........ Morgan Stanley & Co LLC 11,000,000 ....11,000,000 |........
247361 ZW 1 |Delta Airlines Inc PTC Ser 2020-A 2.50 .. | 03/06/2020........ Morgan Stanley & Co LLC 2,000,000 2,000,000
25746U DG 1 | Dominion Resources Inc SrNt SerC 3.3. .. | 03/31/2020. Scotia Capital 3,959,800 .......4,000,000
337932 AL 1 |Firstenergy Corp SrNt 2.650% 03/01/30 .. | 02/18/2020........ VaMIOUS. ..ottt 2,999,190 | coovrerieeieeerienies 3,000,000 |........
341081  FZ 5 |Florida Pwr & Lt Co Sec Nt 2.850% 04/0 .. | 03/24/2020........ Wells Fargo Securities LLC.. 4,994,900 ..5,000,000 |........ 1FE
36257H BP0 | GS Mortgage Securities Trust CMBS Ser 20 .. | 03/18/2020. Deutsche Bank Capital. 1,135,427 ..1,115,000 1,860 [ 1FM...
369550 BM 9 | General Dynamics Corp Sr Nt 3.625% 04/ .. 1 03/23/2020........ Wells Fargo Securities LLC.. 1,978,940 ..2,000,000 1FE
415864 AM 9 |Harsco Corp SrNt 5.750% 07/31/27.......... .| 03/03/2020........ Goldman Sachs & Company............ccoovurvererreirerneens 506,250 | ..vovereeereieieieeeeeeeeens 500,000
437076  CB 6 |Home Depot Inc SrNt 2.700% 04/15/30.... .. | 03/26/2020. JP Morgan Securities LLC 994,410 .......1,000,000
476556  DC 6 |Jersey Central Pwr & Lt Co SrNt 4.300 .| 02/21/2020........ VAMOUS. .. vee e e e eeeeseeseeeeesesseseses s asseseereneees 3,329,433 | oo 3,000,000
48250N  AC 9 |KFC/Pizza Hut/Taco Bell Sr Nt 4.750% 0 .. | 03/06/2020........ Various 1,332,250 | .oocerreincierieeieeieeieens 1,300,000
57629W  CH 1 |Mass Mutual Global Funding Nt 3.400% 0 N .| 01/07/2020........ Goldman Sachs & Company. 2,565,034 | ..o 2,426,000
57636Q AP 9 |Mastercard Inc Sr Nt 3.350% 03/26/30.........ccevvumrvmerirerireerreinirierieneeeessesssninenins | seesseeesssnes 03/24/2020........ Citigroup. 998,060 | ...vvrerrrerrierieeierieens 1,000,000
591894  CC 2 |Metropolitan Edison Company Nt 4.300%.........cccccerrierrriemeeinreninineeisseesieseiseeseeees | e .| 03/13/2020........ Mizuho Securities USA Inc. 4,598,685 4,095,000
59980Y  AB 1 |Mill City Mortgage Trust RMBS Ser 2018-4 .| 02/28/2020........ Barclays Capital Inc. 15,205,238 ....14,450,000
61691U  BE 8 |Morgan Stanley Capital | Tr CMBS Ser 201...........covirirreeeineireneeeeiseeeeeeesensnnns | veseeeereenees 03/10/2020........ Bank of America BISD Dealer..................... 6,549,844 | ..o 6,000,000
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol

64830D AB 9 | New Residential Mtg Ln Tr RMBS Ser 2019-.........ccoviuminriernirieiiernriereresisesenines | seeeresinnenes 02/28/2020........ Wells Fargo Securities LLC..........cocoervrrerimrnrirernercineenns 13,647,493 | oo 12,763,986 | oo 3,014 [1FM.coiiiicine

64830G  AB 2 |New Residential Mtg Ln Tr RMBS Ser 2018- .. | 03/13/2020........ Cantor Fitzgerald & Co 7,650,966 7,304,024

64830T  AD 0 |New Residential Mtg Ln Tr RMBS Ser 2020- . .. | 01/09/2020. Goldman Sachs & Company 6,541,055 .......5,360,000 26,588 | 1FE

688225  AH 4 | Oshkosh Truck Corp SrNt 3.100% 03/01/.......ccuvumivrrieiririiieireieieiseeseeeesseenes .. | 02/11/2020........ Wells Fargo Securities LLC 1,743,420 | oo 1,750,000 2FE.

68902V AF 4 | Otis Worldwide Corp SrNt  2.565% 02/15..........cccviverriiierieriserseeeeeeineenes .. | 02/19/2020........ VIOUS.....ovveieiie e 2,999,995 3,000,000 2FE.

69370C  AB 6 |PTC Inc SrNt 3.625% 02/15/25. .. | 01/30/2020. JP Morgan Securities LLC 5,000,000 ......5,000,000 3FE.

70163#  AA 0 |Parliament Funding (Owl Rock) Nt 4.659 .. | 03/30/2020........ Direct............. 640,000 | ..o 640,000 |........ 2PL

737446 AQ 7 |Post Holdings Inc Sr Nt 4.625% 04/15/3.. .. | 02/12/2020........ Various 4,320,962 .4,303,000 |........ AFE,

74340X  BK 6 |Prologis LP SrNt 3.250% 10/01/26 .| 02/10/2020........ 1,008,176 1,000,000 [ oo 11,646 [1FE ...

80386W  AA 3 | Sasol Financing USA LLC St Nt 5.875% 0.......ccovurriireriniieriieiieeeieissienisseisseenes | ceeerieninnens 03/31/2020........ 234,700 | oo 450,000

81728U  AA 2 | Sensata Technologies BV Sr Nt 4.375% 0 .. | 03/06/2020........ JP Morgan Securities LLC 300,000 | oo 300,000

89175M  AA 1 | Towd Point Mortgage Tr RMBS Ser 2018-3 C... . .1 03/11/2020........ Bank of America BISD Dealer...............c....... 5,937,750 | coovoreierreeeees 5,626,116

89175M  AB 9 | Towd Point Mortgage Tr RMBS Ser 2018-3 C........ccvvvreneiirnieerinisreenisersesssisenenns | coveeeninennes 03/11/2020........ Bank of America BISD Dealer....................... 7,579,534 | oo 7,012,000

89176L  AC 8 | Towd Point Mortgage Tr RMBS Ser 2018-6 C..........cccovvuiiinriiiniiniiieiieniesisniienis .. | 03/12/2020........ Bank of America BISD Dealer.. 547,891 500,000

911365 BN 3 | United Rentals Inc Sr Nt 4.000% 07/15/. . | 03/06/2020........ Goldman Sachs & Company.... 295,500 . 300,000

92837D  AA 5 |Visio RMBS Ser 2019-2 Cl AT 2.722% 11/..ccuvuvecirerninrieeireieeinrieresiseeresissiseseniens | sveeriesinsen 03/10/2020........ Citigroup... 5,570,932 | ..o 5,539,771

95002E BB 2 |Wells Fargo Comm Mtg Tr CMBS Ser 2020-C5........ .. | 02/07/2020........ Wells Fargo Securities LLC.........ccovvrvreinrinrierinnisisnienns 11,638,932 ....11,300,000

98389B  AY 6 |Xcel Energy Inc Sr Nt 3.400% 06/01/30........ccooererervrercereririererirnne .| 03/27/2020........ JP Morgan Securities LLC 1,993,400 2,000,000

98956P AT 9 |Zimmer Hidgs Inc Sr Nt 3.550% 03/20/30........ccvvvririmiereriniererisnissiesssiesssssensnsseens | onveesaneenes 03/13/2020........ Citigroup... 3,242,135 | oo 3,250,000

P16259 AM 8 |BBVA Bancomer SA Texas Sub Nt 5.125% 0.......ccoevvvvniierniicinieineiseseennns | v 02/03/2020........ Direct.... 314,913 295,000

134808 AC 8 |Canacol Energy Ltd Sr Nt 7.250% 05/03/......ccovurermivieriieiiieisrieresiseiesieisnisesesis A 03/11/2020........ Direct.... 301,125 . 330,000

683715  AB 2 |Open Text Corp SrNt 5.875% 06/01/26. A 03/09/2020........ Citigroup... 2,080,000 | ..o 2,000,000

683715  AC 0 |Open Text Corp SrNt 3.875% 02/15/28 A 03/02/2020........ VaIOUS.....ovoeeieeiie sttt 3,490,000 | ..o 3,500,000

683720  AA 4 | Open Text Corp Sr Nt 4.125% 02/15/30. A 02/03/2020........ Barclays Capital Inc. 1,000,000 | oo 1,000,000

941053  AH 3 |Waste Connections Inc SrNt 4.250% 12/..........cccocvvennnee A 01/21/2020........ VAIOUS.....ovoeeeieieesiee e 566,073 | ..o 500,000

000000 00 O |Digicel Limited SrNt 6.000% 04/15/21.......cocvereiererniieieriereeseseresseeni s D... 01/17/2020........ Direct.... 347,475

000000 00 O |CiaLatino Americana 1st Lien 9.500% O D... 03/27/2020........ Direct.... 45,063 120,000

000000 00 O |TBC Bank JSC SrNt 5.750% 06/19/24.........ccoovvuirriniiririiienireeriseeesesei s D 01/24/2020........ Direct............. 292,050 | ..o 275,000

000000 00 O |Vendanta Resources Plc SrNt 6.125% 08...........ccoeumiuiirinrieniiierinieienienisiiesins D.... 03/02/2020........ Direct.... 188,438 225,000

000000 00 O |Banco Do Brasil (Cayman) Sr Nt 4.625%..........ccocvuererrriernrinrniireriserseseeseeenines D... 01/09/2020........ Direct.... 925,750 875,000

000000 00 O |DarAl-Arkan Sukuk Co Lt SrNt 6.750% 01/22/2020........ Direct.... 309,600 300,000

000000 00 O |Akbank TAS SrNt 5.125% 03/31/25.... 03/02/2020. Direct 211,332 .220,000

000000 00 0 | China Evergrande Group Sec Nt 8.750% 0 01/09/2020........ Direct.... 177,500 200,000

000000 00 O |YPF Sociedad Anonima Sr Nt 8.500% 07/2. 03/10/2020........ Direct.... 1,556,096 ..1,880,000

000000 00 O |MHP Lux SA SrNt 6.950% 04/03/26... 03/24/2020. Direct 157,234 .220,000

000000 00 0 |Medco Bell PTE Ltd 1st Lien 6.375% 01/. 03/09/2020........ Direct.... 246,400 350,000

000000 00 O |NexaResources SA SrNt 5.375% 05/04/2 02/20/2020........ Direct.... 634,545 590,000

000000 00 0 |Centrais Eletricas Bras Sr Nt 4.625% O0... 03/03/2020. Direct. 262,331 .255,000

000000 00 O |Intl Airport Finance SA 1st Lien 12.000 03/12/2020........ Direct.... 101,400 130,000

000000 00 O |ACWA Power Mgmt Invst Sec Nt 5.950% 12.. 01/06/2020........ Direct............. 327,113 305,000

00973R  AE 3 | Aker BP ASANt 3.000% 01/15/25 .| D.... 01/17/2020........ VAIIOUS ..o 4,494,076 ..4,500,000

05583) AG 7 |BPCE SA SrNt 2.375% 01/14/25, DI 01/06/2020........ Barclays Capital Inc. 2,485,050 | ..o 2,500,000

05968L AL 6 |Bancolombia SA Sub Nt 4.625% 12/18/29........cccovvmiieiniirirrersisesessiseesisien D... 01/21/2020........ Direct.... 626,013 610,000

12642K  AB 0 | CSN Islands XI Corp Sr Nt 6.750% 01/28 D... 01/23/2020........ Direct.... 345,000 345,000

151290 BV 4 |Cemex SAB de CV Sec Nt 5.450% 11/19/29........coovuvevmiierirrirereineresseesieienes | DI 02/13/2020........ Direct............. 253,320 | oo 240,000
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15236F  AB 6 | Centrais Eletricas Brasilier SNt 4.6..........ccovereinireiniernnceesersseeeeiseeenins D 03/03/2020........ Direct............. 860,395 | ..o 850,000 [ ..eveurerrrririrerierieeeneirinine 1,633 | BFE. ..o
20445P  AG 0 |Cia Latino Americana 1st Lien 9.500% 0 03/04/2020........ Direct............. 89,851 186,704 |........ 5FE
20445P  AG 0 |Cia Latino Americana 1st Lien 9.500% O. 01/17/2020. Tax Free Exchange.. 1,348,871 ..1,375,000
225313 AM 7 | Credit Agricole SA Sub Nt 3.250% 01/14... 01/08/2020........ Various 1,989,838 ..2,000,000
37959D AB 0 | Globo Comunicacoes Sr Nt 4.875% 01/22.... 01/16/2020........ Direct.... 200,000 200,000
40053F  AC 2 |Grupo Aval Ltd SrNt 4.375% 02/04/30... 01/28/2020. Direct 298,296 .300,000
48300T AD 4 |Kaisa Group Holdings LTD Sec Nt 11.950% . .|D.... 01/09/2020........ Direct.... 213,750 200,000
49989A  AC 3 |Koc Holdings AS SrNt 6.500% 03/11/25..........comviemrirerrineirereiseierieerseeeese s D... 01/31/2020........ Direct.... 218,800 200,000
58547D  AD 1 |Melco Resorts Finance Sr Nt 5.375% 12/ D... 01/15/2020........ Direct.... 612,056 585,000
692733  AB 4 | Oztel Holdings SPC Ltd Sec Nt 6.625% O.................. Do 03/25/2020........ Direct............. 46,880 64,000
71647TN  AA 7 |Petrobras Global Finance Nt 5.625% 05!... 03/09/2020........ Direct.... 337,680 315,000
75975A  AA 8 |Renew Power Pvt Ltd 1st Lien Nt 5.875% . |D.... 01/21/2020........ Direct.... 465,000 .
785712 AG 5 | Sable Intl Finance Ltd Nt 5.750% 09/07 D 02/25/2020........ Direct............. 1,020,796 | ..ovovveeereierereeirererireeens 960,000
90015Y  AA 7 |Turkiye Sinai Kalkinma Sr Nt 6.000% 01........cccovvvimierermnriirisieniesseesesieienens D.... 01/15/2020........ Direct.... 218,832 220,000
918212 AA 9 | VF Ukraine PAT Sr Nt 6.200% 02/11/25.. D... 02/03/2020........ Direct.... 500,000 . 500,000
92334V AA 3 |Veon Holdings BV SrNt 4.000% 04/09/25..........ccocmiuerinrureriniiniierensirerssierssisseenens D 01/30/2020........ Direct............ 644,825 | ... 620,000
G9420R  AA 4 |Valaris Plc Sr Nt 4.875% 06/01/22 02/26/2020........ Tax Free Exchange.........cccccovvvvivviniineiicinninns 2,687,908 | .....ovviieinen 2,650,000
N01008  AB 2 | AES Andrs/Dmcn Pwr/ltabo Sr Nt 7.950% .|D.... 01/22/2020........ Direct............. 622,050 | ..o 580,000
X5151*  AH 3 |Landsvirkjun St Nt Ser A 2.510% 03/16/.......ccoviriniiiiiiiiisiiniieiisississsissiies [ DS 03/16/2020........ Barclays Capital Inc. 19,000,000 | oo 19,000,000
3899999. Total - Bonds - INAUSHTIAl NG MISCEIANEOUS. ...ttt ees s eme e essses et ees e s e h e E o008 848080088408 E 048R0 E e E S8 E 00 E e f o0 h e eh b e ehbeEebbenbeee st enb et n sttt ente | fonbsnnssnssnnssnesensennennss o 277,761,371 | oo 271,547,815 | oo 575,248 XXX
Bonds - Unaffiliated Bank Loans
000000 00 O |Lytx TermLnNt1 7.000% 02/28/26..........ccocrvvervemireiiiniriirieririneiissssessenieninees | ceesereiesienes 02/27/2020........ Direct............. 1,310,807 | oo 1,335,484 |........ 4z
14852D  AC 5 |Castle US Holding Corp Term Ln Nt 1 4........ .. | 03/04/2020........ Various 3,758,250 | .o 3,750,000 |........ 4z
45778E  AG 9 |Innophos Holdings Term Ln Nt 1 4.755%....... .1 02/13/2020........ 2,089,500 | .oovviiierii 2,100,000 |........ 4FE
70324#  AD 0 |Pathway Partners Vet Mgmt LLC New DD Ter. 03/17/2020........ 382,474 | oo 384,396 |........ 3z
70324#  AD 0 |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 02/28/2020........ Tax Free Exchange.........ccocevvirieneeieicinnens 350,339 | oo 352,003 | oo 293 (32
70324#  AD 0 |Pathway Partners Vet Mgmt LLC New DD Ter.. .1 03/13/2020........ Direct......co..... 63,804 64,125 | ........ 3z
70324#  AD 0 |Pathway Partners Vet Mgmt LLC New DD Ter. 03/10/2020........ Direct............. 116,207 | oo 116,791 | ........ 3z
70324#  AD 0 |Pathway Partners Vet Mgmt LLC New DD Ter.. .. 1 01/23/2020........ Direct.... 122,668 | ..o 123,284
70324#  AD 0 |Pathway Partners Vet Mgmt LLC New DD Ter.. .| 01/24/2020........ Direct.... 92,540 93,005
70324#  AD 0 |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 02/28/2020........ Direct.... 30,591 30,745
70324#  AD 0 |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 03/27/2020. Direct 80,611 81,016
70324#  AD 0 |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 02/24/2020........ Direct.... 57,568 57,857
70324#  AD 0 |Pathway Partners Vet Mgmt LLC New DD Ter.. .. | 03/06/2020........ Direct.... 89,342 89,791
70324#  AD 0 |Pathway Partners Vet Mgmt LLC New DD Ter.. . | 03/02/2020. Direct.... 103,942 .104,464
000000 00 O |Desarrolladora Energetica SA 9.500% 07.. 01/27/2020........ Taxable Exchange 1,433,929 ..1,911,905

8299999. Total - Bonds - Unaffiliated Bank Loans.........

10,082,572

....10,594,956

8399997. Total - Bonds - Part 3.........

..342,536,056

..330,163,771

..1,121,660

8399999. Total - Bonds

..342,536,056

..330,163,771

Preferred Stocks - Industrial and Mi (Unaffiliated) Perpetual Preferred

23281# 12 4 | Cyprium Parallel INVS V LP Pfrd UNItS.........ccvurierriiiieiieiieseessiesesssesnsns | evveesenenenns 03/12/2020........ DIMBCL....ecvveeecteee ettt sttt n st s s nennnenenes | oereresneienas 4,984.580 498,458 | ..o | s 1PL

000000 00 O |Woori Bank Jr Sub Nt 4.250% Perpet [0 01/31/2020........ DIFECR. .1ttt | eriene et 630,000.000 635,685 | ..o

000000 00 O |Royal Capital BV SrNt 4.875% Perpet D... 03/05/2020........ Direct.... ..300,000.000 306,600 | ..oooveuierrireireieiiesi i .

000000 00 0 |Banco Mercantil De Norte Jr SUD Nt 6.8........cciiriiniiniieisisrssisseensss s D... 03/19/2020........ Direct.... ..330,000.000 249,150 | i 4,853

8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) PEMDEtUAI PrEEITEA. ... ... oottt ettt sttt e et a8 e a8 ee 82t e 8 et e bt et ees st ensenseesntens | snisesseacs 1,689,893 XXX [ 18,450 .
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statement for March 31,2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
8999997. Total - Preferred Stocks - Part 3 1,689,893 XXX 18,450 XXX..
8999999. Total - Preferred Stocks............... 1,689,893 XXX 18,450
9899999. Total - Preferred and Common Stocks..... 1,689,893 XXX 18,450
9999999. Total - BONds, Preferred aNd COMMON SIOCKS. .........o.iveureieiieiieieiite ettt tesaesietse etsetsesssessessetessessebsesssesses e s aesee s e s s et esaesse s e s ee s e s s e e e s eesees e e e s ensesse s e aasee s e s e b eeseese s e s eese s s et et asse b s s et esses et st ansesansntans | ebsetasssssassessesassassesesessessessesansensesnsns | fessessssssssssassessessssnseses 344,225,949 XXX 1,140,110




statement for March 31,2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 4

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

03

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
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
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./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
Bonds - U.S. Government
Vendee Mtg Tr RMBS REMIC Ser 1996-2
911760 HH 2 |1Z . 103/01/2020. | Paydown 50,901 50,901 50,647 | c.ooviern 50,731 | v | v 169 169 | o [ e 50,907 | o | e | e (0[N I 598 | 06/15/2026. | 1......cccvvvne
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 |Cl1 .| 03/01/2020. | Paydown 8,452 | ccovvin. 8,452 | ccoovin. 8,874 | oo 8,482 | .o (30) 8,452 | v | e | s 0 | e 83 | 06/15/2028. | 1.....cvvvnven.
912828 MF 4 |U S Treasury 01/15/2020 TIPS 1.375% 01] .. | 01/15/2020. | Maturity ...107,079,300 | ..... 90,000,000 | .....90,472,701 | ....... 107,107,632 | (17,095,856) | ... ..(17,097,731) | .90,009,900 .117,069,400 |...17,069,400 | ..... 736,170 | 01/15/2020. [ 1.....ccovvvenes
0599999. Total - Bonds - U.S. Government............ ...107,138,653 | ..... 90,059,353 | .....90,532,222 | ....... 107,166,845 | (17,095,856) | ... ...(17,097,592) | . .90,069,253 17,069,400 |...17,069,400 | ..... 736,851 XXX XXX
Bonds - All Other Government
000000 00 0 |Republic of Nigeria Sr Nt 7.696% 02/23..,|D‘01/O7/2020. [0 (T SO OPOPOPPORRTOOTY FOVRSTRIOTOPRORTORPORNS IPTORPTIOOR 439,344 | ......... 425,000 | .........377,400 23 ..378,581 60,762 | ........60,762 | ....... 12,356 | 02/23/2038. | 4FE............
1099999. Total - Bonds - All Other GOVEMMENL...........uuuuiiiiiiiiiiiiiiiniis it | snsssnneas 439,344 | .......... 425,000 377,400 | 378,559 | 0 | 23 | (O 23 | s 0 ..378,581 60,762 | ........60,762 | ....... 12,356 XXX XXX
Bonds - U.S. Political Subdivisions of States
167485 R6 0 |Chicago IL GO Proj & Ref SerC 5.000%. |.. | 02/20/2020. 100.0000.......couereverirererneens [ e | e 11,520,000 | ..... 11,520,000 | .....12,235,277 | ......... 11,520,000 | ..vooocererinnins | ceerreirerieeiinns (0 ORI IS 11,520,000 [ ..ovoovvmeinens | reeerneererienes | eeererieninend 0. 366,400 | 01/01/2025. | 2FE............
Goose Creek TX Cons ISD GO Ref &
382604 VN 3 |Schoolh .. 1 02/15/2020. | MAEUFIY. .....ovvveveeniseinssrisnissisienins [ eneninssessesssnssssnnes | oseens 8,680,000 | ....... 8,680,000 | ....... 9,357,821 (8,316) 8,680,000 | wvvovvevereecens | oo | o0 | 217,000 |02/15/2020. | 1FE............
2499999. Total - Bonds - U.S. Political Subdivisions of States..................... 0,200,000 0,200,000 1,593,098 (8,316) 0 20,200,000 0 0] 0 [ 583,400 XXX XXX
Bonds - U.S. Special Revenue and Special A t
Carmel IN Redev Auth Rev LBASS Cap
143290N  BS 2 |Appre . 102/01/2020. | MALUTIEY........oovveerereieireniersriseirens [ evrisrienissisisenenn | v 3,000,000 | ....... 3,000,000 | ....... 1,494,390 | ........... 2,987,552 | ..o | e 12,448 | .o | e, 12,448 3,000,000 | ..o [ v | e (01 R 02/01/2020. | 1FE............
FHLMC Gold PC Pool #W30007 6.423%
3128H) AG 1 |08/ .| 03/01/2020. | Paydown 320,144 320,144 ....366,665 ....354,078 (33,934) 320,144 [ i [ | evvrnrinnienn0 [ 3,434 | 08/15/2028. | 1.
FHLMC REMIC Ser 1060-X 7.250%
312905 KJ 0 |03/15/21 .| 03/01/2020. | Paydown 806 806 824 | oo L3107 I OIS IO 1) (1) 808 [ .ouevueeraciraens | reeereirerienes | eeenerinninend (U1 I 10 | 03/15/2021. | 1...cvvvrerne
FHLMC REMIC Ser 1116-XA  8.400%
312906 E5 5 |08/15/2 .| 03/01/2020. | Paydown 362 362 348 | s 359 | oo 3 3 362 | e [ e [ e (110 I 5 108/15/2021. | 1..cvvvrcrernes
FHLMC REMIC Ser 1674-Z 6.750%
3133T3 Q2 7 |02/15/24 .| 03/01/2020. | Paydown 2,342 | s 2,342 | 2423 | o 2,364 | .o (22) (22) 2,342 | e | e | s (U I 26 | 02/15/2024. | 1...cconcvrnnvn.
FHLMC REMIC Ser 1683 Z 6.500%
3133T3 X8 6 |02/15/24 .| 03/01/2020. | Paydown 26,266 26,266 26,431 | ...... 26,262 | ..cooovirrcrirs 5 L [OOSR ISP 26,266 | ..o [ e [ e (VI IO 279 | 02/15/2024. [ 1........ocvenee
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ .| 03/01/2020. | Paydown 8,308 (140) (140) 8,308 11/20/2027. (1.
FNMA REMIC Ser 1991-164PX 7.500%
31358K 7A 0 |12/25 .| 03/01/2020. | Paydown 2,812 | e 2,812 | s 2,920 | oo 2,822 | oo (10) (10) 2,812 | oo | e | s (U I 33 |12/25/2021. | 1.
FNMA REMIC Ser G92-14Z 7.000%
31358L VM 5 |02/25/22 .| 03/01/2020. | Paydown 1,802 | oo 1,802 | oo 1,830 | oo 1,800 | oo 2 2 1,802 [ cooeeeerieriens [ oveererieninens | veererieninend (U1 I 21 102/25/2022. | 1.
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .| 03/01/2020. | Paydown AT14 | AT14 | 4,337 | s 4,832 | oo | e 82 82 AT14 | s e | e (U1 I 46 [07/25/2023. [ 1......covvvenee
FNMA REMIC Ser 1993-119GA 6.500%
31359B  ZK 6 |07/25 .| 03/01/2020. | Paydown 3176 | oo 3,176 | oo 3,134 | K Y A TR I 19 19 BAT6 | s | e | e (U I 37 | 07/25/2023. | 1...covvveneens
FNMA REMIC Ser 1990-35E  9.500%
313603 2H 4 |04/25/2 . 1 03/01/2020. | Paydown 33 33 33 .33 0 33 .1 04/25/2020. | 1.
FNMA REMIC Ser 1990-41D 9.500%
313603 5 7 |04/25/2 .. | 03/01/2020. | Paydown 495 495 492 3 3 495 04/25/2020. | 1.
3138YG XE 7 |FNMA Pool #AY3376 3.500% 04/25/45.... | .. | 03/01/2020. | Paydown 555,399 555,399 | .......... 570,455 QL0 | R DU QT2 IR IS 555,399 | ..vvorereriines | e 04/25/2045. | 1.
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1 2 3 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Dividends | Contractual | and Admini-
g Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) Received Maturity strative
CUSIP Identification Description n Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal During Year Date Symbol
3138YP A2 8 |FNMA Pool #AY9024 3.000% 05/25/45.... | .. . | Paydown 752,813 ....764,810 ....764,033 (11,221) | s [ e (11,221) 05/25/2045.
3138YY DT 7 |FNMA Pool #AZ6413 3.000% 11/25/45.... | .. . | Paydown 333,438 v 337,931 | ... 337,646 reveneeen(4,208) (4,208) 11/25/2045.
3140E8 FP 8 |FNMA Pool #BA3773 3.000% 11/25/45.... | .. . | Paydown 1,091,650 | .......1,091,650 | ....... 1,111,521 | e 1,110,247 | oo | v (18,597) | oovvreverecirens [ e (18,597) 11/25/2045.
3140HB FS 2 |FNMA Pool #BJ9176 4.000% 05/25/48.... | .. . | Paydown .1,936,772 .....1,975,281 1,974,383 ) ..(37,611) 05/25/2048.
314005 LM 9 |FNMA Pool #BM1231 3.500% 11/25/31... | .. . | Paydown 402,030 e 418,975 |l 417,323 ) ..(15,294) 11/25/2031.
3140Q7 5Y 9 |FNMA Pool #CA0862 3.500% 09/25/47... . | Paydown 424,276 | .........424,276 | .......... 421,591 | oo 421,634 2,642 09/25/2047.
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48... . | Paydown 1,183,724 | ......1,183,724 | ....... 1,207,768 1,207,079 ) (23,355) 05/25/2048.
31417D LN 1 |FNMA Pool #AB6632 3.500% 10/25/42.... | .. . | Paydown 1,020,503 | .......1,020,503 | ....... 1,067,702 .1,064,262 )| T BN (43,759) 10/25/2042.
31418C RC 0 |FNMA Pool #MA3182 3.500% 11/25/47.. | .. . | Paydown 1,716,754 .1,700,525 1,700,835 | e | e 15,919 | s | i 15,919 11/25/2047.
34074M PG 0 |Florida St Hsg Fin Corp Rev Txbl Ref Hom | .. .|Call  100.0000 0 01/01/2043.
57563R GW 3 |Massachusetts Educ Fin Rev LBASS Serl | .. . | Maturity 0 01/01/2020.
Ohio St Hsg Fin Agy SF Mtg Rev LBASS
677377 _2M 4 [Txb Call_ 100.0000.......ccemmmrmmeinmnnns | rorernriiininirisenienes 165,000 | .......... 165,000 | .......... 165,000 | ..cooovvrnene 165,000 | .o i {0 ORI [PVOPR 165,000 | .o | e |0 | 669 | 11/01/2041. [ 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS. .......wwuiririreriresirsssssserssensssesssessssssens s ssssssssssssssensens 20,991,319 | ..... 20,991,319 | .....19,905,537 | ......... 21,162,557 | oo 0] . (171,238) | covovvveenad 0 s (171,238) 20,991,319 0 0 ] 0 [ 282,808 XXX XXX
Bonds - Industrial and Miscellaneous
AEP Texas Central Trans Fund LBASS Ser
00115B AA 5 |2 . | Paydown 464,187 | .......... 464,187 | .......... 464,186 | .............. 464,181 | oo 6 LS RO IOV 464,187 | .o | e | eerrreinenennn0 [ s 3,526 | 02/01/2027. | 1FE............
ACE Securities Corp RMBS Ser 2006-NC2
00441X AD 6 |CI . | Paydown 31,716 | v 31,716 | v 14,999 | oo 14,999 | .o | v 16,716 | ovvoevvercriens | e 16,716 | .oocereercrieens | cevvrveereninns 31,716 | oo s [0 [ e 9 | 07/25/2036. | 1FM...........
Alameda Cnty CA CTL Ser 2002-A
01082# AA 3 |7.500% .| Redemption  100.0000 51,052 51,052 54,115 | oo S51475 | oo (423) (C7) 1 I ISR 51,052 | oovveerrncrnes v | evrrinerinenenen0 [, 639 | 06/15/2021. [ 1......cvvuvenee
ALM Loan Funding CLO Ser 2013-8A Cl
020053 AS 3 |A1R .| Redemption  100.0000 1,250,000 | ....... 1,250,000 | ....... 1,250,000 .1,250,000 0 [ ovrverrerenees | ereeeeeeenn 1,250,000 | oo | cevveenienieeins | eevivneiieniiennn0 [ s 16,802 | 10/15/2028. | 1FE...
American Airlines Inc LBASS EETC Ser
02376T AC 2 |201 .| Redemption  100.0000 523,316 523,316 | .......... 523,316 | .ccocvernnen 523,316 | ..vvveriieriieis | ererenieniinii (0 ORI ISV 523,316 | .ovverereriines | cereverinnineins | eerveriseienn0 [ s 14,653 | 07/15/2020. | 3FE............
American Airlines Inc LBASS EETC Ser
023770 AB 0 [201 .| Redemption  100.0000 27,273 27,273 28,505 | ... 27,752 | o (479) (479) | cvvrvvneiiernes | i 27,273 | oo v | cerrrsriinnnennn0 [, 675 |01/15/2023. | 2FE............
Ameriquest Mtg Sec Inc RMBS Ser 2005-
030728 L9 4 |R8 . | Paydown 402,804 | .......... 402,804 | .......... 355412 | oo 383,450 | ..ovvrrieriiees | e 19,354 | oo | s 19,354 [ oo | e 402,804 | ..o | e | cerrreinenennn0 [ 1,779 | 10/25/2035. | 1FM...........
Ameriquest Mtg Sec Inc RMBS Ser 2005-
030728 S6 3 |R10 . | Paydown 950,071 | ..oovvee. 950,071 | .oooovees 884,160 | ....cocvvnee 941,945 | ..o | s 8,126 8,126 | .ovveverceriris | e 950,071 | .ovvreererirnens | cveererineenenes | verrveenerinnen0 [ 3,604 | 01/25/2036. | 1FM...........
031162 BM 1 |Amgen Inc SrNt 3.875% 11/15/21........... . | Call  103.4500.........cccommrimriinns [ e 2,571,471 | ....... 2,485,714 | ....... 2,550,542 | ........... 2,502,539 | oo [ i (1,946) (1,946) 2,500,593 | ..ooovivriieninn | e (14,879) | .......(14,879) | ..... 119,737 | 11/15/2021. | 2FE............
Angel Oak Mortgage Trust RMBS Series
03464R  AA 1 |202 . | Paydown 35,622 | .oorerneen 35,622 | oo 35,622 | oo | e 1 1 12/25/2059. | 1FE............
05948K X7 9 |Bank of America Alt Loan Tr RMBS Ser 200] .. . | Paydown 198,436 | .......... 202,126 | .......... 190,330 | .ovvvvrinene 190,330 0 01/25/2036. | 1FM...........
05950T AF 2 |Banc of America Mtg Securities RMBS Ser | .. . | Paydown 22,720 23,744 22177 | ...... 22,370 1 1 11/20/2046. | 2FM...........
Bayview Opport Mast Fund Trust RMBS
07331Q AA 5 |Ser . | Paydown 513,505 | .......... 513,505 | .......... 528,448 | .............. 524,252 | ..oovvvivrerrii | s (10,748) | oo [ e (10,748) | ..o | e 513,505 | ..ocveerrvernes e | v | i 3,520 | 06/28/2053. | 1FM...........
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AB 9 |Le .| Redemption  100.0000 109,313 | .ccevenee 109,313 | coovvenee 109,313 | v 109,313 | oo [, 0 | oo | e 109,313 | oo | crrriverinenns | ceverinniinend0 | s 3,422 | 02/15/2023. | 1...coovvvrnvn
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AC 7 |Le .| Redemption  100.0000 169,365 | .......... 169,365 | .......... 169,365 | ..oovvvevrinne 169,365 | .ovouvvvrrieeinns [ i (0 ORI IOV 169,365 | oo | e | cvriinniennnd0 | s 5,064 | 01/15/2024. | 1...covvvvnncn.
12567A AP 2 |Citimortgage Alternative Ln Tr RMBS Ser.. | PAYAOWN.....oocrneiererene. | e | e 18,901 | oo 21,136 | oo 17,847 | oo 17,847 | i | e (U USRI ISP 17,847 | oo | e 1,054 | ..........1,054 | oo 198 | 03/25/2022. | 4FM...........
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2 3 4 5 6 7 8 9 Change in Book/Adjusted Carrying Value 16 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Stock Stated | Designation
ei Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date Disposal | During Year Date Symbol
Comm Mortgage Trust CMBS Ser 2014-
12591U AD UBS2C . [ 03/01/2020. [ PAYAOWN.........cvvmrirnrirrireersrinninns | eerierieeenseesssisenes | eeereeens 778,062 | ......... 778,062 | .......... 801,374 | oo 784,522 | s [ i (6,460) (6,460) | ..o | e 401720 TS IR ISR 0 | e 4,629 | 03/10/2047. | 1FM...........
Comm Mortgage Trust CMBS Ser 2015-
12593) BE CR24C . [ 03/01/2020. [ PAYAOWN.........vvrrivrrirrerreineiineris | cevireeerseessnsserienes | veerseennsd 49,337 | oo 49,337 | oo 49,828 | ..ooorerrnnn49,523 | i (186) (186) | vvvvevrereerirs | cererierriens 49,337 [ o [ s | e (VI I 423 | 08/10/2055. | 1FM...........
Commercial Mortgage PTC CMBS Ser
12624K AC 0 |2012-CR .. | 03/01/2020. | Paydown 352,429 352,429 1,246 08/15/2045.
12638P AB 5 |Credit Suisse Mtg Cap Cft RMBS Ser 2007- .. | 03/01/2020. | Paydown 57,011 | v 57,011 . 30,276 04/25/2037.
12644* AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage 7. .. | 03/15/2020. | Redemption ~ 100.0000. 34,988 ..34,988 ..34,988 0 12/15/2026.
12644@ AX 3 |CTL Cap TrCTL Lowes 7.070% 08/15/21 |.. | 02/15/2020. | Redemption ~ 100.0000 82,280 ..82,280 ..82,280 0 08/14/2021.
12656* AF 9 | CSLB Holdings Inc Sr Nt Ser F 2.570% 0. | .. | 03/27/2020. | Maturity.............cccc...c.... 16,000,000 | ..... 16,000,000 16,000,000 0 03/27/2020.
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 12 .1 03/10/2020. | Redemption ~ 100.0000..........cevw. [ rerrrerereermriinninns | weererneens 72877 | oo 72877 | oo 82,408 | ..cooieerren 78,832 | v [ i (5,955) (5,955) | .oucevueereinenes | cerrreirieii T2,877 | oo [ e [ e (11 IO 734 |12/10/2028. | 2FE............
CVS Health Corp LBASS PTC Nt 6.943%
126650 BQ 01 .1 03/10/2020. | Various.................... 33,342 | oo 33,342 | v 34,469 | .o 34,051 | (709) (401) ) TN ISP 33,342 | oo [ [ e (V10 IO 387 |01/10/2030. | 2FE............
CVS Health Corp LBASS PTC Nt  7.507%
126650 BS 01 .1 03/10/2020. | Redemption ~ 100.0000..........ccoue | cerererermermrrrerirenes | orerreenne 14,772 | oo 14,772 | v 18,777 | v 17,885 | s | e (2,814) (2,814) [ e | e 14,772 | oo | e | oo, (U IO 185 | 01/10/2032. | 2FE............
CWMBS Inc RMBS Ser 2005-85CB CI 2A4
126688 EJ 5. . [ 03/01/2020. [ PAYAOWN.........cvouvierrirrirriinrinnine | cerierireresneeinsinenes | evevneens 119,766 | .......... 153,019 | oo 136,801 | vooorreeren 136,801 | oo | e 0 | oo | e 136,801 | .ovvvvevviveres | 0eenn(17,035) | o (17,035) | ......... 1,263 |02/25/2036. | 1FM...........
Carrington Mtg Loan Tr RMBS Ser 2007-
144527 AB FRE . | 03/25/2020. | Paydown 302,839 | ... 302,839 | .......... 302,747 | oo 302,747 | o | v 92 92 | oo | i 302,839 | ..o | e | s 0 | 934 |02/25/2037. | 1FM...........
Chase Mortgage Finance Corpora RMBS
16163Y AC 8 |Ser .. 1 03/01/2020. | PAYAOWN......c.ouverrirrirrriseiseiiiens [ e | cevneend 636,125 | ..........636,125 | ..........643,954 | ............643,002 | ..ccooimririinns | o (6,878) ((CRET4:) ) IR ISV 636,125 04/25/2045. | 1FE............
16165V  AM 0 |Chaseflex Tr RMBS Ser 2007-1 CI2A9 6. |.. | 01/01/2020. | Paydown 2,262 | 2,262 | 1,665 | e TATO | 206 | e 206 1,685 02/25/2037. | 1FM...........
16165V AM 0 |Chaseflex Tr RMBS Ser 2007-1 CI2A9 6. |.. | 03/01/2020. | Paydown 4,582 3 495 4,025 02/25/2037. | 2FM...........
17323T AA 8 |Citigroup Mtg Loan Tr RMBS Ser 2015-RP2 .. | 03/01/2020. | PaydOWN...........coverierirriniiicnrins | covierierirnniieniinnies | evevneens A4TATT | oo AATATT | ... 444,885 | o 445174 | i | s 2,303 2,303 | oo | s 447 477 01/25/2053. | 1FM...........
22025Y AM 2 |Corrections Corp of America SrNt 4.12... |..|01/01/2020. [Call  100.0000........ccccsuvererermemrnie | vererneereermrererererenes 1,000,000 | .......1,000,000 | ..........997,500 | ...coc0ese. 999,875 | ovooivmivirernns [ v (0 RO PSR 999,875 04/01/2020. | 3FE............
First Horizon Mtg PT Tr RMBS Ser 2007-
32052W  AC FA .| 03/01/2020. | Paydown 26,984 25384 | ..o 19,168 | ..o 18,655 | oo 513 [ s LS 1< T TR I 19,168 | ..o | v 7,816 | 7,816 | oo 216 | 08/25/2037. | 4FM...........
Ford Credit Auto Owner Tr LBASS Ser
34530R  AA 2015 .| 01/15/2020. | Paydown 2,210,000 | ....... 2,210,000 | ....... 2,221,568 | ..o 2,214,408 | ... | i (4,408) (4,408) 2,210,000 | ..o | cerierinerienin | e 0| e 3,904 | 07/15/2026. | 1FE............
Fremont Home Loan Owner Tr RMBS Ser
35729T AD 2006 .. | 03/25/2020. | Paydown 6,735 13,869 10/25/2036.
361448 AV GATX Corp SrNt 2.600% 03/30/20.......... .. | 03/30/2020. | Maturity...........c.everneene 2,414 .10,000,000 03/30/2020.
GS Mortgage Securities Corp RMBS Ser
36228F C3 200 .| 03/01/2020. | Paydown 2114 | 2114 | 2114 | 2110 | 3 3 2114 | e | e | e (U I 12 | 11/25/2033. | 1FM...........
GSAA Home Equity Tr RMBS Ser 2005-9F
362341 Q6 9 |CH .. | 03/01/2020. | Paydown 51,969 0 12/25/2035. [ 1FM...........
379352 AL 1 |Global Marine Inc SrNt 7.000% 06/01/2.. | .. | 01/15/2020. | UBS Financial SErvices INC...........c. | woveereerververirerirns | wovvevees 117,000 o e [ s 14,089 | .o 06/01/2028. | 5FE...
38218D AA 7 |Goodgreen Trust LBASS Ser 2019-1A CI A | .. | 03/15/2020. | PAYAOWN..........ocvvmrvrerirerinnriiniinns | cevieriesiseissseinenss | ceereeens 160,222 . (2,352) (2,352) [ oo | e 160,222 | ooooeeeinerns | e [ e (11 I 10/15/2054. | 1FE............
38218G  AA 0 |Goodgreen Trust LBASS Ser 2018-1A CI A | .. | 03/15/2020. | Paydown 28,220 | coeee0n28,220 | ooienn29,623 | 29,607 [ | e (1,387) (1,387) [ overnrvnerirenes | cevireereninns 28,220 | oo [ e [ e 0 { oo 10/15/2053. | 1FE............
Greenpoint Mtg Funding Tr RMBS Ser
39538W  CZ 2005- .| 03/16/2020. | Paydown 8,480 | ..oovvrren. 8,480 | ..o 4739 | 739 | s | e 3,741 3,741 8,480 | vvevurrererrins | e | e (U I 25 | 09/15/2030. | 1FM...........
Greenpoint Mtg Funding Tr RMBS Ser
39539M  AA 2007- . | 03/25/2020. | Paydown 94,876 | ............ 94,876 | ........... 88,559 | ..cooieerrnnn88,559 | i | 6,317 6,317 | oo | v, 94,876 | ..o | e | e (U I 319 | 06/25/2037. | 1FM...........
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HSI Asset Sec Corp Tr RMBS Ser 2006-
40430H DD 7 |OPT1 . [ 03/25/2020. [ PAYAOWN.........covmvirnrirrireirnrinninns | cerieriseisseessssinenes | eeereeens 586,691 | .......... 586,691 | .......... 503,088 | ..cooverrne 564,315 | ..ooovrrerins 22,376 Y7 ( T RO I 586,691 | ..vvorererrines | cervrneereninnins | eereerieeieens 0| e 2,037 | 12/25/2035. | 1FM...........
Harborview Mtg Loan Tr RMBS Ser 2007-4
41164y AB 7 |C .. | 03/19/2020. | Paydown 50,134 50,134 | oo 48,865 | ...oooocreres 48,953 | ..o | e 1,181 1181 [ e | e 50,134 | oo [ e [ e (V1 IR 194 | 07/19/2047. | 1FM...........
437084 PZ 3 |Home Equity Asset Tr RMBS Ser 2005-8 Cl| .. | 03/25/2020. | PaydOWN.............ccocnvermrrenmiirnerneins | veverseissseissereenienes | ceves 1,615,334 | ....... 1,615,334 | ....... 1,458,848 | ........... 1,542,061 [ ..o | e 73,273 | oo | v VT2 T [ I 1,615,334 [ oo e | e 0| e 5,929 | 02/25/2036. | 1FM...........
IMPAC CMB Tr RMBS Ser 2005-2 Cl 1A1
45254N MY 0 |1. . [ 03/25/2020. [ PAYAOWN.........covvvivnerircireiiniinniis | cevireeirseesssissisenes | veerineenns 74224 | ............ 74224 | ............ 72,282 | oo 72,282 | oo | e 1,942 1,942 | e | e TA224 | ..o | e [ v (VI I 312 | 04/25/2035. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2007-
456652 AA 4 |A1 .| 03/01/2020. | Paydown 2,607 | oo 9,222 | oo TA54 | 6,267 | ..oovveeee 1,186 | v 1,186 TABA | oo | v (4,847) | cvonee (4,847) | ..cooneen. 108 | 08/25/2037. | 1FM...........
Invitation Homes Tr RMBS Ser 2018-SFR2
46185H AA 0 |C . [ 03/17/2020. [ PAYAOWN.........cvvvrivrrircerreinrireiins | veverererseesssinerienes | vveineinns 74,055 | ..cooonee. 74,055 | ..oooonee. 74,055 | ooovvveeiranes T4,055 | oo | e [0 EPOPRSTIN ISSPRRRN T4,055 | ..o [ e [ e (V0 IO 298 | 06/17/2037. | 1FE............
JPMBB Comm Mtg Sec Tr CMBS Ser
46639N AR 2 |2013-C12 .. 1 03/01/2020. | PaydOWN.......oouvircrirrirriiirisninens [ everieniseiinsinnines | e 1,288,236 | ....... 1,288,236 | ....... 1,326,875 (6,043) [ ..o | e 1,288,236 [ e [ | cernrieeniennn0 [ 6,902 | 07/15/2045.
478375 AD 0 |Johnson Control Intl plc SrNt 5.000%...... .. | 03/30/2020. | Maturity . .4,000,000 4,000,000 .3,999,889 (15) [ oeereervernenes | eerrereeenn, 000,000 [ oo [ vveineriierinens | vververiiennnen0 [ e 100,000 | 03/30/2020.
50026* AA 3 |Kohls Corp CTL Shelby Ml 7.600% 12/15/|.. | 03/15/2020. | Redemption ~ 100.0000..........ccouu. | ovvrererirerirnriiiniiinns | v 45116 | ............ 45116 | ............ 47,663 (463) | cvvovvvvrieeiins [ evrriienceeeB, 116 | i | e [0 | s 573 | 12/15/2022.
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 8 [01/ .| 03/15/2020. | Redemption  100.0000 31,483 | v 31,483 | oo 33,019 | s 31,593 | oo (110) (110) | coevreeerreries | e 31483 | oo [ e [ e (11 IO 392 |01/15/2021. [ 4.
53117C AR 3 |Liberty Property LP SrNt 3.750% 04/01... | .. | 02/19/2020. | Call ~ 109.1792 6,550,753 | ....... 6,000,000 | ....... 5,916,300 | ...cooouce 5,951,758 | ooovvvverirerine | e 1,110 1,110 5,952,867 | ..covcreerirines | s 47133 | ......... 47,133 | ..... 637,003 | 04/01/2025. | 2FE............
53117C AS 1 |Liberty Property LP SrNt 3.250% 10/01... | .. | 02/10/2020. | Tax Free EXChange........ccoueeveeneee | eovvrvmerserineenennns | woeees 1,009,176 | ....... 1,000,000 | ....... 1,011,710 | oo 1,008,297 | ..coovvrrrrrinns (121) ({4 [T 1,008,176 [ ..overerverenns | crvrenns 1,000 | .ooovrenne 1,000 | ....... 11,646 | 10/01/2026. | 2FE............
Long Beach Mtg Loan Tr RMBS Ser 2004-
542514 HT 4 |4C . [ 03/25/2020. [ PAYAOWN.........cvomrirrrirrireirrrinninns | cevierireeesseessssinenes | evereeens 488,196 | .......... 488,196 | .......... 456,463 | .............. 463,650 | ..o | i 24,546 24548 | ..o | e 488,196 | ..ovvoevrrirees | et | eererieeieens 0 | e 1,923 | 10/25/2034. | 1FM...........
Master Asset Bkd Sec Tr RMBS Ser 2006-
552758 AD 9 |NC . | 03/25/2020. | Paydown 31,373 31,373 | s 17,838 | oo 17,838 [ v | v 13,536 | ovovveeerens | s 13,536 [ .ooveeririreies | e 31,373 | s e [ e 0 | 104 | 08/25/2036. | 1FM...........
MASTR Alternative Loans Tr RMBS Ser
552758 AR 1 |2007 .| 03/01/2020. | Paydown 4515 | 4515 | i 3,570 | oo 2,795 | oo 1,260 | oo, 33 1,293 4,088 | ..o [ s 428 | o 428 | ... 68 | 11/25/2021. | 3FM...........
MASTR Alternative Loans Tr RMBS Ser
552758 AR 1 |2007 .. | 02/01/2020. | Paydown 9,219 | v 9,219 | v 7,289 | oo 5706 | .......... 2572 | oo 16 2,588 8,294 | oo | s 925 | oo 925 | .o 69 | 11/25/2021. | 4FM...........
59020U YN 9 [Merrill Lynch Mortgage Tr RMBS Ser 2005-| .. | 03/01/2020. | PAYdOWN..........ocvuerirererrerrriniins | cerierireeesneesssinenes | cvereeens 147,022 | .......... 147,022 | .......... 141,876 | ..ovvvnne 143,199 | oo | v 3,822 3,822 | oo | e 147,022 | oo | e | e 0 | et 1,136 | 06/25/2035. | 1FM...........
59166E AA 3 |Metiife Securitization Trust RMBS Ser 20... | .. | 03/01/2020. [ PAYdOWN..........c..vuerrereriniinericnins | veverseerneriseesnessenes | oveiseenndd 48,678 | ... 48,678 | ............ 49,371 | o 49,327 | oo (650) ((1510) ) RN ISP AB678 | ..o [ s | e (11 IO 274 | 04/25/2058. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762M BU 4 |C10 .| 03/01/2020. | Paydown 271,475 271,475 | .......... 279,615 | oo 273,073 | oo | cevereens (1,598) (1,598) [ ..o | e 271,475 | v | cevvneeneninei | e 0 | e 2,246 | 07/15/2046. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2015-
61764X BG 9 |C21 .. | 03/01/2020. | Paydown 282,198 282,198 | .......... 290,652 | .....cocvvnee 285,053 | ..ovvocrirriiens | e (2,855) (2,855) [ .oovevnerrienes | e 282,198 | ..o | e | s 0| e 1,856 |03/15/2048. | 1FM...........
New Haven Fed Office Bldg Ls CTL GSA
64508Q AA 3 |Gtd .1 03/15/2020. | Redemption ~ 100.0000..........cccee | corererererermmrrrinnnes | cverreens 102,636 | .......... 102,636 | .......... 102,636 | ..coovvrnnne 102,636 | ..oooveerreries [ e 0 | oo | e 102,636 | .ovoovevrereii | e [ e 0| e 3,028 | 01/15/2021. | 1..cvocvereces
New Residential Mtg Ln Tr RMBS Ser
64828M AA 5 |2017- . [ 03/01/2020. [ PaYdOWN..........ooovieciieririinicnnins | cevierienisniiinsisnies | v 103,696 | .......... 103,696 ....104,846 ....104,761 (1,066) ..103,696 04/25/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64828Y AQ 4 |2014- .| 03/01/2020. | Paydown 90,870 | wovrernes 90,870 | ..coounen. 92,858 | ..oovvriinns 92,665 | ..oovvveriiriins | e (1,794) (1,794) [ v | e 90,870 | oo [ e [ e (V1 IO 545 | 05/25/2054. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
64828Y AR 2 |2014- . [ 03/01/2020. [ PAYAOWN.........covmrirnrirrireirsrinninns | cerierieeinseessssisenes | eeereeens 155,778 | .cvvvvnee 155,778 | wcvvvne 159,514 | oo 159,097 | ovovvevrrernes [ v (3,319) (RTCHES) | PSR ISV 185,778 | oo | e [ v (110 I 935 | 05/25/2054. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
64829C AD 0 |2015- .1 03/01/2020. | PAYAOWN.........cvvmrienrirrireirnrinnins | cevrerseeenseesssisenes | eeereeens 170,570 | covvvenee 170,570 | .ccovvneee 174,689 | ..o AT Y I N (3,108) (3,108) | oo | eerrereneenne 170,570 | oo | e | v (1 921 | 04/25/2052. | 1FM...........
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New Residential Mtg Ln Tr RMBS Ser
64830B AA 5 |2017- .. | 03/01/2020. | Paydown 274,950 274,950 | .......... 284,226 | .....cccvene 283,534 | oo | e (8,583) (8,583) [ .ooerrererirerns | cererireenns 274,950 | ..o | e | e 0| e 1,679 |08/27/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
648306 AB 2 |2018- .. | 03/01/2020. | Paydown 242,029 242,029 | .......... 246,105 | ..cooverrnee 245764 | ..oovoiies | e (3,735) (3,735) [ ooverreerrirenns | cererireenns 242,029 | oo | e | s 0| et 1,641 | 12/25/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830H AA 2 [2019- .. | 03/01/2020. | Paydown vt | e 371,822 | .......... 371,822 | .......... 376,808 | .....ccooone 376,631 | .ovvcrirernnns | e (4,809) (4,809) [ ..o | e 371,822 | oo s | e 0| e 1,927 |02/25/2049. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830K AA 5 |2018- .. | 03/01/2020. | Paydown v | e 434,743 | .......... 434,743 | .......... 465,446 | ............ 465,128 | .....vveevvries | e (30,385) (30,385) | ..oveveerrrirries | e 434,743 | e | e | s 0| e 3,314 | 05/25/2058. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830T AD 0 |2020- .. | 03/01/2020. | Paydown JRSSUTTRIRPIN RO 354,484 | ......... 354,484 | .......... 364,576 | ..ocvveiereeieinrinens | e | e (10,091) [ oo [ e (10,001) [ ovevevercrireins | e 354,484 | ..o | e | e 0| e 2,008 | 10/25/2059. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
64830W AD 3 [2019- .. | 03/01/2020. | Paydown et | e 444178 B (12,506) | ... 12/25/2058.
653240 AA 9 |Newtown CTL Ser 2002 6.082% 05/15/23 | .. | 03/15/2020. | Redemption ~ 100.0000, 65,725 1 05/15/2023.
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .. | 03/01/2020. | Paydown 1,726 2 1726 | o | v | e (V1 17 | 03/25/2034. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2006-
65535V US 5 |AR2 .. | 03/25/2020. | Paydown 38,232 | v 38,232 | v 11,947 | o, TL947 [ | e 26,285 26,285 | ..ocverriciinns | s 38,232 | oo [ e [ e (110 IO 127 | 04/25/2036. | 1FM...........
NRRC-D Facilities Corp CTL GSA Rev Bd
670208 AA 8 |Ls .| 03/07/2020. | Redemption  100.0000 69,788 | ... 69,788 | ..o 69,788 | ..ccvvvrrinnn 69,788 | ..ouvereeirririens | e (1 URTIN ISVPR 89,788 | ..o [ e [ e 0 | e 757 | 11/07/2023. [ 1...ovvvvenee
OBP Depositor LLC Tr CMBS Ser 2010-
67087M AA 4 |OBPC .. | 01/01/2020. | Paydown [ESTUTRNRRIN PPN 10,470,000 | ..... 10,470,000 | .....11,889,176 | ......... 10,569,148 | ....oovvervvvrvrs | e (99,148) | .oovvrverceree [ e (99,148) [ ..evvvnverrivirns | v 10,470,000 [ ...eoovererrens | s | veererinenien 0| . 40,538 |07/15/2045. | 1FM...........
70069F MS 3 |Park Place Securities Inc RMBS Ser 2005- | .. | 03/25/2020. | Paydown JRUSTUUSTRRTRTR IV 509,396 | .......... 509,396 | .......... 466,735 | .ovrennn 478,868 | ..vvveeieriens | v 30,528 30,528 | ..o | e 509,396 | ..eoveeererieins | s | e (0] I 2,338 | 09/25/2035. [ 1FM...........
Parmer 31 (Austin TX) CTL Pass CTL Ser
70176@ AA 7 |A .| 03/15/2020. | Redemption ~ 100.0000.........c.ceu. [ worrereremmennerireries | wevernns 100,546 | .......... 100,546 | .......... 101,300 (624) 01/15/2032. | 1..cvvverirnes
74041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser. |.. | 03/24/2020. | Paydown 30,585 30,585 25,697 3,368 12/24/2033.
74042C AA 6 |Preferred Term Sec Ltd LBASS Sr Nt CI A- | .. | 03/23/2020. | Paydown 81,575 81,575 81,575 0 03/22/2038.
74042W  AB 0 |Preferred Term Sec Ltd LBASS Nt CI A-2 P| .. | 03/23/2020. | Paydown 28,472 28,472 25,335 3,136 09/23/2035.
74043A AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt CI | .. | 03/23/2020. | Paydown 53,495 53,495 50,995 1,654 12/22/2036.
74273@ AA 1 |PRIT Core Realty Hidgs LLC Sr Nt Ser A... | .. | 02/14/2020. | Maturity..........cccccocvenece. [EOTURRTRIN PPN 10,000,000 | ..... 10,000,000 | .....10,000,000 0 02/14/2020.
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser.. | .. | 03/25/2020. | Paydown 203,126 203,126 | .......... 174,087 29,039 08/25/2037.
756109 AL 8 |Realty Income Corp SrNt 5.750% 01/15/. | .. | 01/10/2020. | Call ~ 103.7780 JEOTUTRRI P 1,037,780 | ....... 1,000,000 | ....... 1,148,800 (832) 01/15/2021.
760759 AH 3 |Republic Services Inc Co Gtd Nt 5.000%. |.. | 03/01/2020. | Maturity.............cccccouve. SOOI PP 22,000,000 | ... 22,000,000 | .....21,881,522 2,536 03/01/2020.
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A| .. | 02/01/2020. | Paydown ..(281) (174) | o QL0 I~ (10— 7 09/25/2037.
Rowan Companies Inc Co Gtd Nt  4.875%
779382 AP 5|0 .. | 02/26/2020. | Tax Free Exchange JSOPR PRI PP 2,687,908 | .......2,650,000 | .......2,790,460 | ...........1,934,500 | ......755,856 | ...c......(2,448) | ..ovovrirvrirnes | e 753,408 06/01/2022.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl| .. | 03/16/2020. | Paydown 76,890 19 03/15/2033.
80386W AA 3 |Sasol Financing USA LLC SrNt 5.875% 0 .. | 03/05/2020. | Direct 391,875 17 03/27/2024.
81745 AA 3 |Cl .. | 03/01/2020. | Paydown 202,955 202,955 (2,749) (2,749) 12/25/2043.
81746H AB 7 |Sequoia Mtg Tr RMBS Ser 2017-CH1 CI A2 .. | 03/01/2020. | Paydown s | s 149,606 | .......... 149,606 | ... 151,772 | .00 161,605 | i | e (1,999) (1,999) 10/25/2047.
Sequoia Mortgage Tr RMBS Ser 2018-8 Cl
81748H AD 1 |A .. 1 03/01/2020. | Paydown rreeren | e 1,050,498 | ....... 1,050,498 | ....... 1,051,483 | ........... 1,049,515 | oo | v 984 984 | .o | e 1,050,498 | ... | v | e 0| 8,289 | 11/25/2048. | 1FM...........



statement for March 31,2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

G'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
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./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
842400 GF 4 |Southem CA Edison Co 1st Mtg Bd 1.845 | .. | 02/01/2020. | Paydown 321,429 321,429 ...321,429 ...321,429 0 . 23211429 | [ | 0 [ 2,965 | 02/01/2022. | 1FE....
86074Q AM 4 |Stillwater Mining Co SrNt 6.125% 06/2.... | .. | 02/07/2020. | Direct 204,250 200,000 | ..........197,888 | .............198,867 |... - . 48 . 2198915 [ [ 2000000.5,335 | 15,335 | i 1,497 |06/27/2022. | 4FE............
86074Q AN 2 | Stilwater Mining Co Sr Nt 7.125% 06/2.... | .. | 02/28/2020. | Direct s | s 477,000 | .......... 450,000 | .......... 443291 | e 444997 | oo | v 128 128 | oo [ v 445125 | oo | 231,875 | 031,875 | 5,878 | 06/27/2025. | 4FE............
86359B JU 6 |2004- .. | 03/01/2020. | Paydown 1,743 3 3 1,743 20 s 12 | 03/25/2034. | 1FM...........
86765B AG 4 |Sunoco Logistics Ptnrs Op LP Co Gtd Nt... | .. | 02/15/2020. | Maturity...........coccevvveenee ST P 12,000,000 (263) (263) | oo | e 12,000,000 02/15/2020. | 2FE....
TBW Mtg Backed RMBS PTC Ser 2007-2
872227 AA 1 |CIA1 .. | 03/01/2020. | Paydown 29,108 ...75,753 07/25/2037. | 1FM...
87875U AK 8 [Teco Finance Inc Gtd Nt 5.150% 03/15/2. | .. | 03/15/2020. | Maturity............ccoecrrvvnne 460 . ,000,000 03/15/2020. | 2FE............
89054X AB 1 |Topaz Solar Farms LLC Nt 4.875% 09/30/|.. | 03/30/2020. | Redemption ~ 100.0000 ((1515) RO IS 38,751 09/30/2039. | 5FE............
Towd Point Mortgage Tr RMBS Ser 2017-1
89173F AA 8 |C .. | 03/01/2020. | Paydown 561,542 561,542 | .......... 550,311 | oo 551,185 | ..ovvveerieririens | i 10,357 | ovvevverernens | v 10,357 [ oo | e 561,542 | ..o v | v 0| e 2,487 | 10/25/2056. | 1FM...........
Towd Point Mortgage Tr RMBS Ser 2019-4
89178B AA 2 |C .. 1 03/01/2020. | Paydown rreeen | e 183,238 | .......... 183,238 | ......c... 185,015 | v 184,999 | ..o | e (1,761) (1,761) [ v | v 183,238 | .o | v | e 0 [ 1,094 | 07/25/2059. | 1FM...........
Towd Point Mortgage Tr RMBS Ser 2019-4
89178B AA 2 |C ..101/01/2020. | Paydown JRTSTORRTTROTURTOT VOO 101,266 | .......... 101,266 | .......... 102,247 | oo 102,239 | oo (973) (CSZ£) N IO 101,266 | cvooeeererenns v | v (01 I 245 | 07/25/2059. | 1FE............
Transocean Sedco Co Gtd Nt  8.375%
893830 BB 4 [12/1 .| 01/22/2020. | Goldman Sachs & Company. 14,100,000 93,081 ceenenn4,193,081 36,217 | 12/15/2021.
90261X HK 1 |Swiss Bank Corp-NY SrNt 2.350% 03/26/|.. | 03/26/2020. | Maturity.............cc.cevvenee .7,998,488 1,512 8,000,000 | ...oovvvrererins [ e | v [ 94,000 | 03/26/2020.
UBS-Barclays Comm Mort Tr CMBS Ser
90270R BF 0 [2012- .. | 03/01/2020. | Paydown JRTSTORRTTROTURTOTR VIO 705,359 | .......... 705,359 | .......... 699,352 | oovivvirnes 703,854 | ..o | s 1,505 1,505 | oo | e 705,359 | oo | v | e 0 [ 2,958 | 12/10/2045. | 1FM...........
US Airways Pass-Thru Tr ABS Ser 2000-
903320 AS 2 (3C .. 03/01/2020. | Redemption  100.0000..........cccco. [ vorerermrieniriniriveires | e 819,346 | .......819,346 | ......... 779,403 | ..............808,539 | ..ccoooviivirinis | 010,807 [ [ e 10,807 [ .o | ereeeeene819,346 [ i | | e 0 [ 34,372 | 03/01/2022.
90783V AA 3 |Union Pacific RR ABS PTC Ser 2005-1 5. |.. | 01/02/2020. | Redemption ~ 100.0000 . revernennns 15,639 cerenennn 12,961 919 [ e | verrirerinenenn 75,839 [ e [ [ v | 1,922 |01/02/2029.
90931V AA 4 |United Air Lines PTC Ser 2018-1 A 3.70.. .. | 03/01/2020. | Redemption ~ 100.0000..........cooce. | orrerrerrermemerneeranns | orvireees 148,696 | .........148,696 | .......... 148,696 0 | v | cernernnenn 148,698 [ oo | v | verrneinerennn0 [ i 2,751 | 09/01/2031.
91736# AA 4 |United States of America BIA CTL GSA Gtd| .. | 03/15/2020. | Redemption ~ 100.0000 65,822 | ............ 65,822 | ... 65,822 | ..o 65,822 | ..oocvorrirririens | e (1 USRI ISP 65,822 | ..o [ e [ e 0 | e 1,886 |03/15/2024. [ 1........ccc0..u.
92837D AA 5 |Visio RMBS Ser2019-2 CI A1 2.722% 11/] .. | 03/01/2020. | Paydown FEVOURURTTRO N 77815 | v 77815 | v T7814 | o 77,813 3 3 11/25/2054. [ 1FM...........
92837D AA 5 |Visio RMBS Ser2019-2 CI A1 2.722% 11/].. | 01/01/2020. | Paydown 32,245 32,245 32,244 | ...... 32,244 | ... N 1 1 11/25/2054. | 1FE.............
92837D AB 3 |Visio RMBS Ser2019-2 CI A2 2.924% 11/] .. | 03/01/2020. | Paydown 23,435 23,435 23,435 | v 23,435 | oo 1 1 11/25/2054. [ 1FM...........
92837D AB 3 |Visio RMBS Ser 2019-2 CI A2 2.924% 11/|.. | 01/01/2020. | Paydown 9711 | e 9711 | e 9711 | s LS N OOROOUOTTRUOTRN PPN 0 Q7 | e | e | e (01 I 24 | 11/25/2054. | 1FE............
Washington Mutual MSC Mtg PT RMBS
939348 AE 8 |Ser20 .. | 03/01/2020. | Paydown FSOTURTRTRI N 10,929 | ..oocveneee 11,382 | oo 8,749 | .o 8,749 | oo [ e 0 8,749 | .o | e 2,179 | v 2,179 | v 61 | 04/25/2037. | 1FM...........
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .. 03/01/2020. | Redemption ~ 100.0000..........coew. [ orrrrrererneermerinnrirnns | coerireens 18,632 | oo 18,632 | oo 18,632 | coovvrirnns 18,632 [ .o | e (1 ORI ISP 18,632 | oo | ceveerieeireni | e (V1 IO 207 |08/01/2027. | 2.....covvvenee
Wells Fargo Bank Northwest NA CTL
94978%# AU 1 |[MWRAL .1 03/15/2020. | Redemption ~ 100.0000..........cuw. [ worererererneererinnines | wererereens 12,569 | .o 12,569 | oo 13,159 | oo 12,879 |, (310) (310) ) I IS 12,569 | oo | cerrerineieni | e (VI IO 155 | 05/15/2032. | 1....cvvvrvrnes
Wells Fargo Bank Northwest NA CTL CVS
94978# AX 5 |Co .| 03/10/2020. | Redemption  100.0000, 0 10/10/2024.
Wells Fargo Comm Mtg Tr CMBS Ser
94989E AH 0 |2015-LC .. | 03/01/2020. | Paydown cereren 185,025 | i TA632 | | e (TAB32) [ s [ i (T4,632) [ ..o | e | | cvevsrenenieenns | veveseenenienn0 [ oo 5,127 | 04/15/2050.
96950F AD 6 |Williams Partners LP Sr Nt 5.250% 03/1.. |.. | 03/15/2020. | Maturity..........c..cccvvvunce JEOTRTTRTRRI OV 4,000,000 | ....... 4,000,000 | .......3,989,245 271 | e | e 4,000,000 | .oooovereerieine [ e [ e | s 105,000 | 03/15/2020.
P06076 AA 4 |AES El Salvador Trust Il Sr Nt 6.750%..... | .. | 01/21/2020. | Direct e | e 810,000 | .......... 800,000 | ......... 732,000 B34 | .o | e 761,657 | .oveevevciinees | 48,343 | ... 48,343 | o 17,250 | 03/28/2023.
U85969 AC 4 |Stillwater Mining Co SrNt 6.125% 06/2.... | .. | 02/07/2020. | Direct 306,375 300,000 | .......... 273,750 789 | oo | cevvreeeienes 281,614 | .o | e 24,761 | L 24761 | 2,246 | 06/27/2022.
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Air Canada LBASS EETC Ser 2017-1AA
00908P AA 5|33 A|01/15/2020. | Redemption  100.0000 51,200 | .ovvvrnees 51,200 | wovvernees 51,200 | cooovvreirnnes 51,200 [ cooevrrerirrirens | e (1 OO ISP 51,200 | cooovvreerenis [ e [ e (VIR I 845 |01/15/2030. | 1FE............
Air Canada LBASS PTT Ser 2017-1A
00908P AB 3 |3.550 A|01/15/2020. | Redemption  100.0000 25,600 25,600 25,600 | ...... 25,600 | .oooverrirrirens | e (1 ORI ISP 25,600 | ..oocverrrrenies [ e | o0 [ s 454 | 01/15/2030. | 1FE............
335934 AL 9 |First Quantum Minerals LTD SrNt 7.500.. | A|03/12/2020. | Direct JESTSUPIN RO 734,550 | .......... 885,000 | .......... 885,388 | .....ccoounc 885,273 | ..cvvvvrvreiins (15) (U1 | [T ISV 885,258 |.....cc.ccouvrneer | -...(150,708) | ......(150,708) | ....... 30,422 | 04/01/2025. | 4FE............
359058 AA 5 |Frontera Energy Corp SrNt 9.700% 06/2. | A | 01/13/2020. | Direct 584,145 550,000 ....543,631 ....545,250 33 . 545282 | .....ccocoovvrivenr | ... 38,863 | .........38,863 | ......... 2,403 | 06/25/2023. | 4FE....
C35898 AA 0 |Frontera Energy Corp SrNt 9.700% 06/2. | A | 01/10/2020. | Direct 584,650 550,000 | ..........578,875 . (158) (158) . WBT2,187 [ | 0 12,463 | .l 12,463 2,401 | 06/25/2023. | 4FE............
000000 00 O |Liquid Telecom Finance Sec Nt 8.500% 0 | D{ 01/06/2020. | Direct 306,375 | .......... 300,000 | .......... 305,250 | oo 304,128 | e (47) (7 TN ISV 304,080 | ..o | 02,295 | 2,295 | e 12,396 | 07/13/2022. | 4FE............
000000 00 O |Cia Latino Americana SrNt 9.500% 07/2. | D| 01/17/2020. | Tax Free Exchange 134,620 150,000 (K1 (N RO I 133,120 | ceeovververveens | 1,500 | 11,500 | e 7,006 | 07/20/2023. | 6FE....
000000 00 0 |Digicel Group Two Ltd SrNt PIK 9.125%. | D| 01/17/2020. | Direct ..13,681 ..65,931 0 6,854 | ..ocooviverierres | 006,826 | ..........6,826 | ......... 1,444 | 04/01/2024. | 6FE....
YPF Sociedad Anonima Sr Nt  8.500%
000000 00 0 |07/2 D | 03/04/2020. | Direct JEOTSTUPIN RPN 964,699 .1,066,000 853 07/28/2025.
000000 00 O |Turkiye Garanti Bankasi Sr Nt 6.125% 0.. | D| 02/10/2020. | Direct 307,125 | ......... 315,000 273 05/24/2027. .
11042B  AA 0 |British Airways Plc EETC 5.625% 06/20/.. | D| 03/20/2020. | Redemption ~ 100.0000...........ccuw. [ coreermremernnerrrerinns | corverenes 438,040 | .......... 438,040 (3,518) 06/20/2020. | 1FE....
12674T AB 2 |C&W Senior Financing DAC SrNt 7.500%| D | 01/22/2020. | Direct 217,750 200,000 (19) 10/15/2026.
12674T AB 2 |C&W Senior Financing DAC SrNt 7.500%| D | 02/03/2020. | Direct 217,000 200,000 | ..........200,000 | .......c..... . 0 . . 10/15/2026.
20445P  AE 5 |Cia Latino Americana Sr Nt 9.500% 07/2. |D|01/17/2020. | Tax Free Exchange v | e [ e 1,228,001 | ....... 1,225,000 | ....... 1,209,705 | ..coovrvnne 569,625 | ... 646,032 | ..coovvrvnnen. 94 | e | e 646,126 | ....ocvverirecins | e 1,215,751 | v | s 12,250 | .oovveeee 12,250 | ....... 57,218 | 07/20/2023.
Deutsche Bank AG London Sr Unsecured
25152E DT 6 |Nt D 01/27/2020. | Taxable EXChANGe.........ccoovveveveneres [ woveriererneirneriineines | e 1,433,929 | ....... 1,911,905 | ...... 1,911,905 | ..oocevenee 1,911,905 | .o | v (1 RN IS 1,911,905 [ .o .(4T7,976) | ...... (477,976) | cvvovvrrerernns 07/27/2020. | 2PL............
25382D AA 4 |Digicel Group Two Ltd 1st Lien 8.250%.... | D | 01/17/2020. | Direct 83,125 ..69,688 4,688 . e TA3T5 | s | 008,750 | 8,750 | e 3,208 | 12/30/2022. | 5FE....
25382F AA 9 |Digicel Group Two Ltd Sr Nt 9.125% 04/.. D | 01/17/2020. | Direct 272,655 | ....... 131,725 | ... . 0 . 131,725 28,778 | 04/01/2024. | 6FE............
37255B  AA 7 |Geopark Ltd 1st Lien Nt 6.500% 09/21/2.. | D | 03/06/2020. | Direct JESTSTUI RO 598,410 | .......... 600,000 | .......... 600,000 | ..coovevvnce 600,000 | ..oovvvnrvrreriiens | erereeireineni (0 OO ISV 600,000 18,308 | 09/21/2024. | 4FE............
38502H AA 3 |Gran Tierra Energy Intl Sr Nt 6.250% O.... | D | 01/21/2020. | Direct 357,188 | .......... 375,000 | .......... 369,795 | ..o 337,500 | ........ 33,472 | oo, 39 33,511 [ e | e 371,011 10,286 | 02/15/2025. | 4FE............
Grupo Kuo SAB De CV Sr Nt 5.750%
40052C AC 0 |07/07 D| 02/10/2020. | Direct JESTUUTTTIUPIU ERVOT 315,375 | .cvovee 300,000 0 . ..300,000 10,302 | 07/07/2027.
44963L AC 0 |IHS Netherlands Holdco SrNt 8.000% 09 (D | 02/07/2020. | Direct 243,281 225,000 0 ..225,000 ..7,150 | 09/18/2027.
45900T AA 0 |Intl Airport Finance SA 1st Lien 12.000...... D|01/03/2020. | Direct 99,788 | .cooovrnne 90,000 0 190,000 | oo [ 09,788 | 9,788 | 3,360 | 03/15/2033.
46556L AM 6 |ltau UniBanco Hidg SA/KY Sub Nt 4.500% D | 03/26/2020. | Direct JEOTTTTRI PV 1,081,050 | ....... 1,225,000 | ....... 1,225,000 | ..ooocvenee 1,225,000 [ ..coocererinninn | e (1 RN IS 1,225,000 | ..ooorvrrerinnns ..(143,950) | ...... (143,950) | ....... 19,523 | 11/21/2029. | 4FE............
MARB BondCo PLC Sr Nt 6.875%
566007 AB 6 |01/19/25 D| 01/10/2020. | Direct 397,500 | .......... 375,000 369,063 370,433 26 . . 27,041 ..27,041 01/19/2025.
58547D AD 1 |Melco Resorts Finance SrNt 5.375% 12/.|D | 03/13/2020. | Direct 259,700 280,000 | ..........285,950 | ..............285,903 (126) . . ..(26,078) | ........(26,078) | ......... 4,264 | 12/04/2029.
591555 AF 4 |Metinvest BV SrNt 7.750% 10/17/29....... D| 01/22/2020. | Direct 369,075 350,000 | .......... 345202 | ....ccoovvnee 345,260 30 | o [ v 345,290 | ..ooovvrverinns | e 23,785 | ......... 23,785 | ......... 7,309 | 10/17/2029.
Mexichem SAB DE CV Sr Nt 4.000%
59284B AF 5 |10/04/ D 03/12/2020. | Direct v | s 190,000 | ..........200,000 | .......... 198,372 | covvvvvrinne 198,682 | ..oouvvveerrirerires | v 30 30 | e [ e 198,712 | oo | e (8,712) | vevee (8,712) | cvvvene 3,600 | 10/04/2027. | 2FE............
59318Y AA 6 |MHP Lux SA SrNt 6.950% 04/03/26........ D| 01/23/2020. | Direct 598,719 vernn575,000 2575,000 | oo (0 PO DT 575,000 | ..ooovrrrerrrenns | e 23,719 | e 23,719 | ... 12,655 | 04/03/2026. | 4FE....
71647N  BF 5 |Petrobras Global Finance SrNt 5.093%... | D | 02/28/2020. | Direct JSTSORRO PP 1,246,550 | ....... 02,204,770 | ........... 1,248,056 | .....923,629 | .......(19,468) [ .cocovirrirvrnns | errrinnd 904,161 2,152,217 ...(905,667) | ...... (905,667) | ....... 27,195 | 01/15/2030. | 3FE............
83006L AB 9 |Sixsigma Networks Mexico Sr Nt 7.500%. | D| 02/12/2020. | Direct 264,563 255,000 | .......... 255,000 (U OO PSP 255,000 | ..o | e 9,563 | .o 9,563 | ......... 5,419 | 05/02/2025. | 4FE............
Svenska Handelsbanken AB Sr Nt
86959L AE 3 |5.125% C| 03/30/2020. | Maturity............cccccovrvenee revereressrenenes | e 5,000,000 | ....... 5,000,000 | ...... 5,142,950 | ..ccovonee 5,004,393 | ...ovvvrrverres [ v (4,393) (4,393) 5,000,000 | ..ooucveenrirenes | cerverinerienin | e 0. 128,125 | 03/30/2020. | 1FE............
Suzano Austria GMBH Sr Nt 6.000%
86964W AF 9 |01/15 D 03/05/2020. | Direct s | s 607,988 | ......... 525,000 | .......... 545,075 | ovovvverinns 544,449 | ..o (323) (323) | oo | e 544127 | oo | s 63,861 | ......... 63,861 | ....... 20,475 | 01/15/2029. | 2FE............
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879273 AR 1 |Telecom Argentina SA Sr Nt 8.000% 07/1|D| 01/08/2020. | Direct 51,838 55,000 54,280 ..52,801 1514 | ... 2 1,516 ...54,317 (2,479)| ... 07/18/2026. | 4FE....
918212 AA 9 |VF Ukraine PAT SrNt 6.200% 02/11/25... | D| 02/06/2020. | Direct JESTSRUTIN RO 508,750 | .......... 500,000 | .......... 500,000 | .ooveurereerrieirnens | seererinerenies [ e 0 ...8,750 02/11/2025. | 4FE....
MARB BondCo PLC Sr Nt 6.875%
G5825A AB 8 |01/19/25 D1 01/10/2020. | Direct 106,000 ..93,845 34 . 12,121 12,121 01/19/2025.
G7028A AB 9 |Petra Diamonds PLC 2nd Lien 7.250% 05/ D| 01/13/2020. | Direct 126,000 | ... 70,372 | o585 | [, 70,427 | oo . L (T5427) | ......(T5427) | ......... 2,981 | 05/01/2022.
Cosan Luxembourg SA Sr Nt 7.000%
L20041 AD 8 [01/20 D 03/30/2020. | Direct RO PV 1,126,700 | ....... 1,110,000 | ....... 1,148,928 | ........... 1,141,697 | .o, (821) [(:74) 1 [T 1,140,876 | ...cooeveeiens | e (14,176) | ........ (14,176) | ....... 46,669 |01/20/2027. | 3FE............
L6388G AB 6 |Millicom Intl Cellular Sr Nt 5.125% 01...... D| 01/21/2020. | Direct JESTUUTTIUPI ERVOTT 636,763 | .......... 605,000 | .......... 613,319 | .o 611,328 | .o (57) (674 ) [T ISV 611,271 | oo | s 25491 | ... 25491 | ... 16,192 | 01/15/2028. | 3FE............
Mexichem SAB DE CV Sr Nt 5.875%
P57908 AF 5 |09/117/ D| 02/25/2020. | Direct JRSSUTRIUPIN RO 916,438 | .......... 775,000 | .......... 708,439 | oo 710,987 | oo | e 161 161 | o | i TUAGT | | 205,290 | ...... 205,290 | ....... 20,200 |09/17/2044. | 2FE............
Mastellone Hermanos SA Sr Nt 12.625%
P6460M AJ 3 |07 D| 02/11/2020. | Direct JESTUSUPIN RO 785,759 | .......... 894,000 | ....... 1,028,593 | ....ovvennc 697,329 | ...... 246,210 | .......... (2,75) | coovvererrrnerns | e 244,035 | ..o | e 941,364 | ..coovrvrrirns ..(155,605) | ...... (155,605) | ....... 63,618 | 07/03/2021. | 5FE............
P67848 AA 2 |Compania Minera Milpo Sr Nt 4.625% 03/ | D | 02/27/2020. | Call ~ 106.7500............. 800,625 | .......... 750,000 | .......... 740,625 | .....ccooonee. 744,890 |...ccoovrverinnes 228 228 | | e T45,118 | oo | e 4,882 | ..o 4,882 | ... 64,982 | 03/28/2023. | 3FE............
P7354P  AA 2 |OI SA SrNt-PIK 10.000% 07/27/25......... D| 01/28/2020. | Direct 261,225 270,000 | .......... 243700 | .o 241599 | ........ 3,060 | .oorerneens 306 3,366 | .o | e 244,965 | ...ooovrevirninns | s 16,260 | ......... 16,260 | ....... 13,125 | 07/27/2025. | 4FE............
YPF Sociedad Anonima Sr Nt 8.750%
P98IMJ AY 7 [04/0 D 01/29/2020. | Direct s | e 400,616 | .......... 409,000 | ....c..... 395,305 | ..............369,383 cnenn 19,432 [ [ I 388,815 . 04/04/2024. | 5FE............
3899999. Total - Bonds - Industrial and Miscellaneous.. ...170,875,907 |...171,628,391 |...173,250,077 | ....... 166,797,665 | ....2,886,597 | .........36,428 | o0 | il 2,923,025 71,235,555 .(1,084,567) | .. XXX XXX
Bonds - Unaffilited Bank Loans
000000 00 O |HCAInc TermLnB-12Nt1 2.749% 03/13|.. | 03/31/2020. | Redemption ~ 100.0000 9,241 0 9,241 03/13/2025.
000000 00 0 |Sensata Technologies New #2 1st Lien Ter| .. | 03/31/2020. | Redemption  100.0000. 7,453 (32) 7,453 09/20/2026.
08579 BE 1 |Berry Plastics Corp Term Ln XNt 1 2.8.... | .. | 03/31/2020. | Redemption  100.0000, 66,303 N (198) 01/19/2024.
15018L AE 1 |Cedar Fair LP New Term Ln BNt 1 2.455 | .. [ 03/31/2020. | Redemption ~ 100.0000 ...5,304 (12) 9 04/13/2024.
18449E  AD 2 |Clean Harbors Inc New Term Ln 2Nt 1 2. .. | 03/31/2020. | Redemption ~ 100.0000, RN ..10,056 2 2 06/30/2024.
44969C BH 2 |Quintiles IMS Term Ln B-2Nt 1 2.989%... | .. | 03/31/2020. | Redemption ~ 100.0000 2,385 | ..............2,385 (15) 9) 01/18/2025. R
44989 AA 1 |IQNavigator Inc 1st Lien TLNt1 7.195..... .. [ 03/31/2020. | Redemption ~ 100.0000 5597 | v 5,597 | oo 5,513 | 5,460 | 89 | 68 137 08/20/2024. | 4................
Community Brands Incremental DD Term
60367 AA 9 |Ln .. | 03/31/2020. | Redemption  100.0000 2,647 27 2,673 12/02/2022. | 3PL............
60367 AB 7 |Community Brands Incremental Term Ln Nt|.. | 03/31/2020. | Redemption ~ 100.0000. 3,571 36 3,607 12/02/2022. | 3PL....
60367 AB 7 |Community Brands Incremental Term Ln Nt| .. | 03/31/2020. | Redemption ~ 100.0000..........ccccov. | voverrerrmrrrmrcerrernns | veereenen10,325 | 10,325 | 10,274 | 10,222 103 | o | e 10,325 | oo [ e 12/02/2022. | 3PL....
Pathway Partners Vet Mgmt LLC New DD
70323# AB 5 |Ter .. | 03/31/2020. | Redemption  100.0000 2,329,676 2,329,676 | ....... 2,319,535 .2,306,380 23,296 2,329,676 12/20/2024.
Pathway Partners Vet Mgmt LLC New
70324# AC 2 |TermL .. | 03/31/2020. | Redemption  100.0000 6,591,413 6,591,413 6,525,499 | ........... 6,525,499 | .......... 8,937 | ......... 56,978 65,915 6,591,413 | oo [ [ e 0. 103,019 | 12/20/2024. | 4PL............
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter .| 03/31/2020. | Redemption  100.0000 reveerenessresenes | o 1,759,597 | ....... 1,759,597 | ....... 1,750,862 | ........... 1,090,044 | .......... 5,565 | .o 8,732 | o | e 14,297 | v | e 1,759,597 [ oo [ v | e 0. 20,850 |12/20/2024.|3Z..............
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter .. | 02/28/2020. | Tax Free Exchange v | e [ s 77,559 | oo 77,946 | ..o TT557 | oo | e 2 28 [P ISV 77,559 | oo | cerveeinnrieiiennn | e 0 | 186 | 12/20/2024. | 3Z..............
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter .. | 03/31/2020. | Redemption ~ 100.0000 64,125 | ... 64,125 | ..o 63,804 | ..o | e 321 K722 I R B 64,125 | oo [ e [ e (11 IO 176 | 12/20/2024. | 3Z..............
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter .. | 03/31/2020. | Redemption ~ 100.0000.. LG116791 | 116,791 ....116,207 584 .116,791 12/20/2024.
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter .. | 01/31/2020. | Tax Free Exchange v | e | s 122,670 | covvvenee 123,284 | .......... 122,668 | ..o | e 2 Y28 SRR DS 122,670 | oo | e | v (U 363 | 12/20/2024. | 3FE............




statement for March 31,2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

8'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
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./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter .| 01/31/2020. | Tax Free Exchange IO I 92,542 | .ovvernes 93,005 | oo 92,540 | ..o | e 1 I ST I 92,542 | cooovveeeieins [ e [ e (11 IO 223 |12/20/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter .| 03/31/2020. | Redemption ~ 100.0000...........cocc. | vevee 30,745 30,745 30,591 | oo [ | e 154 LT N IS 30,745 | oo [ e [ e (V1 IR 167 | 12/20/2024. | 3Z..............
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter .| 03/31/2020. | Redemption ~ 100.0000...........cccc.. | vevee 81,016 81,016 80,611 [ oo | e | e 405 405 [ . | e 81,016 | oo [ e [ e 0 | i 50 | 12/20/2024. | 3Z..............
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter .. | 02/28/2020. | Tax Free Exchange IO I 57,568 57,857 57568 | ovouverrvierieriirins [ v | e [V ORI ISP 57,568 | ..oovvrerierins [ e [ e (U I 39 | 12/20/2024. | 3Z..............
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter .| 03/31/2020. | Redemption ~ 100.0000................ | v.... 89,791 | oo 89,791 | oo 89,342 | ..o | e | s 449 449 [ e | e 89,791 | oo [ e [ v (V10 IO 344 [12/20/12024. | 3Z..............
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter .| 03/31/2020. | Redemption ~ 100.0000.........ccoevt [ vorrerermmeineriierires | covrein 104,464 | .......... 104,464 | .......... 103,942 | oo e 522 137,272 T I 104,464 | oo | e | e (110 IO 512 [ 12/20/2024. | 3Z..............
70466@ AA 6 |Peach State Labs Inc Sr Sec Term Ln Nt 1 |.. | 03/31/2020. | Redemption ~ 100.0000................ | v.co 82,696 82,696 82,346 | ...... 82,617 | .ovvevvereeriees | oo 79 Y £ [N O 82,696 | ..o e | e (1 I 1,310 | 06/30/2020. | 3PL............
71579U  AF 2 |Petco Animal Supplies New Term Ln B-1 Nff .. [ 01/31/2020. | Redemption ~ 100.0000..........cccovs | vovvvrvermrrverivirnnirenns | covervnis 11,293 | e 11,293 | o 8,075 3,219 [ o | e 11,293 | oo [ e | e (0[N I 149 |01/26/2023. |5FE............
74966U AP 5 |RPIFinance Trust TermLn6 Nt 1 3.669.. | .. | 02/11/2020. | Redemption  100.0000.........ccccee | corererermrermmenrrnenes | venne 20,888,087 | ..... 20,888,087 | .....20,837,612 | ........20,816,764 | .........cccoeuvee | woerennn 71,328 | o | s 71,323 20,888,087 | ...ocvvuerrreeres [ roverrerrincrinens | v [ 91,605 |04/17/2023. | 2FE....
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt|.. | 03/31/2020. | Redemption ~ 100.0000..........ccocce | covererrmrermeremrirenes | cevee 2,833,618 | ....... 2,833,618 | ....... 2,855,034 (3,897) 2,833,618 | .o | e | 0 | s 5,086 | 06/01/2024. | 3FE....
US Foods Inc New Term Ln Nt 1 2.674%
90351H AB 4 |0 .. | 03/31/2020. | Redemption ~ 100.0000.. 35 (48) 06/27/2023.
000000 00 0 |Array Canada Inc Term Ln Nt 1 6.734% 0 | A | 03/31/2020. | Redemption ~ 100.0000.........cccoev. | corerervrrrvrerivninirns | vereeenn 140,79 | ... 140,179 | ...l 138,777 | .. 109,807 | e 29,568 30,372 02/09/2023.
000000 00 O |BurgerKing Term LnB-4 Nt1 2.739% 11 | A| 03/31/2020. | Redemption ~ 100.0000, .8 2 11/14/2026.
68371Y AJ 2 | Open Text Corp Term Ln Nt 1 2.691% 05/] A | 03/31/2020. | Redemption  100.0000................ | ... 20,556 17 . ....20,556 05/30/2025.
8299999. Total - Bonds - Unaffiliated Bank LOBNS. ..o corimisssesssnsssssssss s sssssssesssssssnssenssenssssssssnssssnssenssenssssesns | seees 35,638,837 .....35,517,849 | ... e 70,166 | .. 207,068 0 35,638,837 0 0. .0 XXX
8399997. Total - Bonds - Part 4 .|....355,284,060 |....338,944,653 |....341,176,183 | ....... 349,655,626 | (14,139,093)] ... (14,147,030) | ..o 0. 338,513,545 | ..o 0 | 16,045,595 |...16,045,595 | ..5,573,532 XXX
8399999. Total - Bonds ..|....355,284,060 |....338,944,653 |....341,176,183 | ....... 349,655,626 | (14,139,093)] ... ....(14,147,030) 0 338,513,545 0 | 16,045,595 |...16,045,595 | ..5,573,532 XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS..............cuuririiiiins  coviiiniiisisinesienessesssessssssess s sses s essssssssssens ....355,284,060 XXX ...341,176,183 | ....... 349,655,626 | (14,139,093) ....(14,147,030) 0 338,513,545 0 | 16,045,595 |...16,045,595 | ..5,573,532 XXX




statement for March 31,2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)

Swaps - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 - Foreign Exch:

Foreig

n
Pay Fixed GBP Receive Fixed US Curren 4.44 USD
DOLLARS Cross Currency Swap | AFS Bond........ccccouiiiniviiiisisiiiiinnes D-1...... cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 03/13/2013.... | 04/17/2023.... | covcovnvvveeres ....14,920,000 (4.05 GBP)| ...cvvvvnriiiinnns [ convviiissssiiiinnns 46,828 102,924561 | oo [ 000000837,000 | oo | o000 130,210 [ 100/QL......
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange 0 0 46,828 ....2,924,561 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 46,828 ....2,924,561 XXX XXX
Total - Swaps
1379999999. Total-Swaps-Foreign Exchange 0 0 46,828 ....2,924,561 837,000 XXX XXX
1409999999. Total-Swaps 0 0 46,828 2,924,561 |0 ] 837,000 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 46,828 XXX ....2,924,561 837,000 XXX XXX
1759999999. TOTAL 0 0 46,828 XXX ...2,924,561 | ..cccccooee0 | s 837,000 XXX XXX

9030

(@]
Q
=%
©

Description of Hedged Risk(s)

REBALANCES PORTFOLIO DURATION

MANAGES CASH FLOW RISK

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF AN ASSET

HEDGES THE INTEREST RATE RISK OF A LIABILITY

HEDGES THE CREDIT RISK OF AN ASSET

REPLICATION OF AN INDEX

HEDGES THE CURRENCY RISK OF AN ASSET

© (o[~ | o [ |w o[

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 for March 31, 2020 ofte NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception
Ticker Number of Hedged, Used for Income Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts _ [Notional Amount Description Generation or Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other |
1539999999. Total-Long Futures-Hedging Other. .. 0 0 0 0 0 (L I 0 XXX XXX
1579999999. Total-Long Futures e eteeteeietetietetetestesiesietaesestesesiesisies  Aessesessesiesseisesessessesiesesiessessesessesseseisssessessesissessesiesscsesiessesissessess  siesiessesetsssesiessesistessesiesistesiessesesistosiesstantetetstattastesietantass 0 0 0 0 0 (| I 0 XXX XXX
Short Futures
Hedging Other
US Treasury 5-Yr T-Note Future Interest
FVMO....... ...313 | ..37,962,886 | Jun 2020 Rate | 06/15/2020. wn 14,671 ..(1,274,606) | ..(1,274,606) | ...... 289,525 ....1,000
16029999999, TOtal-ShOrt FUUIES-HEAGING OtNET. ...ttt etttk £ 8888 £E 8 E £ oeE84EEoEE L8 oL o8 EEE L EEf 884 EEE L b8 8L £E £ E £ E L8 b 4L E bbb bbbt | bnrenes 14,671 0 0 0 | ..(1,274,606) | ..(1,274,606)| ...... 289,525 XXX XXX
1649999999. Total-Short Futures........ . e e eEeEedieheEesEedeeseEesEesiedessseseesieiessesieiesssessesesessesieieesessesess  feesieiesessesseseiessisieiesssesseseiesisieisesesisseseseiectesseiesissisieseiensissesesisiissesieiensiniiiniimniiinns | e 14,671 0 0 0 | ..(1,274,606) | ..(1,274,606) ] ...... 289,525 XXX XXX
Totals
1709999999. Total-Hedging Other . e eheh et eheEeiie  LeeeeseeseeseEesiedeedssesseseesesessesieiesissessesieiessesieiesissessesieiessisieiesies  eeeieeiessessesiesssisieiesessissesessiisiessesesisseseseiessissesesieiisesieiinsisiesesieiissesieiiiniiininnns | o 14,671 0 0 0 | ..(1,274,606) | ..(1,274,606) | ...... 289,525 XXX XXX
1759999999, TOTAL......cvrviieiereeiiiieie ittt ettt esiee eeessesseeeeesees et e s et s e s e e s eseee e s e Rt ee e b ee e eesee s tesesesebeeesaee eLieesees et e eee s ee e R e e LR RSeS| eerenes 14,671 0 0 0] ..(1,274,606) | ..(1,274,606)| ...... 289,525 XXX XXX
0
g Beginning | Cumulative Ending
~ Cash Cash Cash
Broker Name Balance Change Balance
UBS e e 235200 | ........ 54,325 | ... 289,525
TOEAI INEE CASH DEPOSIES. ...t trreieteersstt etttk f 888888488 E ke eE 8 fsEE£E84EE £E1eEEoEEoLEfoEE£Ef L8 EE£EEoEE£EfEEE o E R E e EEEE L8 £E 1L b 4L £EfEE 8 EE8£LE SR A8 4L £Ef oL b4 eLEHEE L b £ L E oL E 480 E L EEE oLk E oL b neE1ee £E8eEbeLEeEEeEE oA oL E L E e Ef b EE b E e bbbttt | fnres 235200 | ........ 54,325 | ... 289,525
(a) Code Description of Hedged Risk(s)
1 HEDGES THE EQUITY RISK OF A LIABILITY
2 HEDGES THE INTEREST RATE RISK OF A LIABILITY
3 REBALANCES PORTFOLIO CURRENCY EXPOSURE
4 REBALANCES PORTFOLIO DURATION
5 HEDGES THE EQUITY RISK OF AN ASSET
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
1 HEDGES THE EQUITY RISK OF A LIABILITY
2 HEDGES THE INTEREST RATE RISK OF A LIABILITY
3 REBALANCES PORTFOLIO CURRENCY EXPOSURE
4 REBALANCES PORTFOLIO DURATION
5 HEDGES THE EQUITY RISK OF AN ASSET
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statement for March 31, 2020 ofte NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure

Exct Traded Derivatives

0199999999. Aggregate SUm of EXChANGe Traded. ... ..ot eesnesen s | XXX l XXX XXX e 289,525 | ..o ...289,525 14,671 | o | e 14,671 | ... 289,525 | ..o 289,525
NAIC 1 Desi

CIIDANK NA. .t E570DZWZT7FF32TWEFAT76 | Y IY ...3,080,170 +:2,500,000 | .o [ e 0 ..2,924,561 .130,210 ...0
0299999999. TOtal NAIC 1 DESIGNAtON. ... tvurriteeisireersessste stttk bbbt en st | errensensanesensenes 3,080,170 ...2,500,000 0| o 0 ..2,924,561 .130,210 ...0
0999999999. Gross Totals.... ..3,080,170 | oo 2,789,525 0 ...289,525 22,939,231 | o0 | 14,671 419,735 | i 289,525

1. Offset per SSAP No. 64....

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

..................... 2,789,525
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statement for March 31,2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged by Reporting Entity

UBS AG - CBT 549300EX04Q2QBFQTQ27.... | Cash..... \ e 289,525 N 934,000 |

0199999999, TOAIS. .+..v1rrsereeresseeseeseesssers e eees stk 4881088180848 EE 160 f84EEE LR 8L EE£EE LR E 4R 8 LR E £ £EE LR R 4R 8 EEEEEHEE 1R LR E LR £EE L4 EE L8 LR £EE SR L 4L E 4R LR S0 E LR HEEE 14 4LEEfeLEEHEEEeEE LR R R LR ettt | reent et 289,525 | ..o {(J 934,000 XXX XXX

Collateral Pledged to Reporting Entity

Citibank NA - OTC, E570DZWZ7FF32TWEFAT6.. | Cash...... | | Cash...cciiniie s 000:3,080,170 [ XXX e [ VA

0299999999, TOAIS. ......v.rvueresreseeseeseeeseessessseeesseesseeessess s es s s s ee s eee bR £1eE8eeE R oA RS eeE R L8 E R4 E e RS R R E £ 1R E AR R LR R £ AR AR LR E R4 E AR R LR R R R LR E R LR R e AR eeREeLEiee 1eEReEEeER A e R R oL R AR R AR R R LSRR R AR LR R AR bbb 003,080,170 | oo 0 XXX XXX XXX
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statement for March 31,2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of the Current Statement Date

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged Item Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Current Year Hedging
Current Year Increase Instruments'

Prior Fair Value |  Ending Fair | Fair Value Gain Increase Change inthe | (Decrease)in Current Year Current Fair Hedge Gain

in Full Contract | Valuein Full | (Loss)in Hedged| Fair Value Gain | Current Year (Decrease) in Hedged Item | VM-21 Liability Fair Value Value (Loss) in Current| Current Year Current Year Current Year
Cash Flow Contract Cash | Item Attributed to| (Loss) in Hedged Increase VM-21 Liability | Attributed to Attributed to Fluctuation of Current Year | Fluctuation Not | Year Deferred Prescribed Additional Total Deferred | Ending Deferred
Attributed to | Flow Attributed | Interest Rates |Item Aftributed to| (Decrease) in Attributed to Hedged Risk Hedged Risk Prior Deferred the Hedge Natural Offsetto| Attributed to | Adjustment [12 - Deferred Deferred Amortization | Balance (11+

Identifier Description Interest Rate | to Interest Rates (4-3) Hedged Risk | VM-21 Liability | Interest Rates | Percentage (6/5) (8*9) Balance Instruments VM-21 Liability | Hedged Risk (13 +14)] Amortization Amortization (16 +17) 15+18)

NONE




Statement for March 31, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

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

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

362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 Cl..........cccvvvvvieernriieneireeeeines 1FM 1222,250 | oo 310,195 |12/25/2046

590212  AB 2 |Merrill Lynch Mortgage Tr RMBS Ser 2006-.............covurmevrreeereriernirsieisnsiesinseees 60,888 | ........ 60,888 | 06/25/2037.......

81378E  AA 1 | Securitized AB Receivables LLC RMBS SEr........iiiiriiiiisieierississnssessssssssensssss s sensessssssensssssssssnssensenens | onssessensseees TFM.ciin | 1,270,739 ....1,270,739 |05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMHIES. ..........cvriiiriririiisiii e serssinins cvsnesessensssenes .1,553,877 ....1,641,822 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffillated)..........oeu ittt ee ebsnsansenennees 1,553,877 | o 1,641,822 XXX
Totals
6499999.  Total - Residential Mortgage-Backed SECUMHIES. ... v ettt ettt eie | stsssansessesnees 1,553,877 | oo 1,641,822 XXX
7099999, SUDIOIAN = BONGS.. ...tttk ehinesenseni st 1,553,877 | oo 1,641,822 XXX
Cash Equival (Schedule E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY.......ciiuiiiuimiiusniesieensstisinsssssisssesessssss s senssnssessenssesssnssenssnssssenssssssnsssssenss | sonsssssssnsnns | sresssssessssssnnssnes | soesssnssansssssas 3,358,473 04/01/2020.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPe)........ocverrerinineieiniisisiiceiscens .3,358,473 XXX
9999999, TOMAIS..... tooveuieeiiiieecieit ettt ebenies et 4,912,350 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....(25,045,195)  Book/Adjusted Carrying Value $.....(25,004,117)
2. Average balance for the year:  Fair Value $.....6,731,202  Book/Adjusted Carrying Value §.....6,791,686
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....1,641,821 NAIC 2: §.......... ONAIC3: §......... 0 NAIC4: §.......... ONAIC5: §......... ONAIC6: §.......... 0

QE11




Statement for March 31, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Lien 10 of the Assets page)
5

1 2 3 4 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol 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 for March 31, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month
Open Depositories
Bank of New York Mellon...............c.cccccoevvrennn. NEW YOrK, NY.....coviieiiieiiceeiceiieeeieens | coeveienieeninnns L L | 494884 | ... 189,843 | ..o 733,998 | XXX
0199999. Total OpeN DEPOSHOMES........vvrrersirrsriserssirsers e et XXX XXX [ 0 [ 0 | oo 494,884 | ... 189,843 | .. 733,998 | XXX
0399999. Total Cash 0N DEPOSIt........cveivererieersiiiererississss s XXX XXX ... 0 ... [V 494884 | ............. 189,843 | .............. 733,998 | XXX
0599999, TOl CASN.......ouvvrreiceircereeieire e XXX XXX .. 0. () [ 494884 | ... 189,843 | ...ccoooueee. 733,998 | XXX
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statement for March 31, 2020 ofte NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

Exempt Money Market Mutual Funds as Identified by the SVO

825252 40 6 | S/T Investment Co Treasury Trust (AIM).........ccvevervrvinrinene 0299 | | 7,946,907 .13 1,420
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..............ccccoommirriiiiiiniiiiiinns . 8865 | oo 1,420
8899999. Total-Cash Equivalents e e | 7,946,907 4865 | oo 1,420
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