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Statement for March 31, 2020 of the

ASSETS

NATIONWIDE MUTUAL INSURANCE COMPANY

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1 BONAS. ottt | seresseenni 9,194,891,847 | ..o | v 9,194,891,847 | ............. 9,696,965,915
2. Stocks:
2.1 PrEfErred SIOCKS. .. ...ttt sttt nsessenans | srenssssesseneas 11,319,540 | o | e 11,319,540 | oo 8,385,222
2.2 COMMON SOCKS......corerererrerisrssseseseesesssssssssessessssssesssssssssessesssnsssssessssssssessssssnssessessons | ssessesssnees 9,724,316,415 | ...oovvvvvnee. 26,338,574 | ............. 9,697,977,841 | ............. 9,799,103,365
3. Mortgage loans on real estate:
B0 FIISEENS et | erereenenes 1,427,858,154 | ... | e 1,427,858,154 | ........c.... 1,474,106,213
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......vocveivieiecieesiie ettt ssntensens | sevasssssessesas 455,033,136 | ...oveviieeeeeeeeeeeens | e 455,033,136 | .covocvrrne 454,147,730
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES).......vvvevieieciciseee ettt bbbt senans | sevsesnsssesans 31,656,003 | ..coooeveeereeeceeeeeceeeeees | e, 31,656,003 | ...covvrnnne. 31,960,267
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....(398,048,085)), cash equivalents ($.....10,051,673)
and short-term investments ($.....566,560,831)..........covrreerrerreriierieceeeieesieeseeessessesseeesaeens | eeveeesiensiinns 178,564,418 | ....oooveeeeeeeeeeeeeeiees | ceeveeeiins 178,564,418 | ................ 411,253,219
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
7o DEIIVALIVES. ....oooocveeevereeiceserisseee sttt sttt sensnnes | sesssseniesstinees 1,388,980 | ..oouveerceercrireninerernenens | cevieneieeninenns 1,388,980 | ..oovverrrrrernnes 319,500
8. Other inVEStEd @SSELS.........cveriviriicricrieesiees et sest st sest s esnnes | crtssessinend 4,360,904,838 | ......c.cco...c. 105,081,220 | ............. 4,255,823,618 | ............. 4,016,441,032
9. ReCeiVabIES fOr SECUMHIES. .........uuvuuriiiiiiiiiiiiiiii s | fensesssessanssennees 518,262 | ...oovecricrierierierieniens | e 518,262 | ..ovvoriririniris 73
10.  Securities lending reinvested collateral @SSEtS..........ccuvieiiiiirieieeieeee e | crresesisiesienns 14,971,538 | .oovoieeesecreeeeeiees | v 14,971,538 | oo 7,691,364
11, Aggregate write-ins for iNVEStE @SSELS.........cvueiiviieieiccsi e | crreresssiesienas 44,837,758 | oo [L ) 44,837,758 | .o 85,638,416
12.  Subtotals, cash and invested assets (LINES 110 11)......c.rwrurrenerimrrreerieresserieeeins | veeeenens 25,446,260,889 | ................ 131,419,79% | .......... 25,314,841,095 | ........... 25,986,012,316
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........cceeeves | cerrerrrinne. 2,429,152,638 | ......ccovernee. 38,137,476 | ..cocvnvv 2,391,015,162 | ............. 2,415,758,598
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccceververevies | oerverrennns 3,163,316,348 | ....oovvvvernns 4,833,953 | .....ccooe.. 3,158,482,395 | ............. 3,116,082,273
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS............cccvceevevereeeeieeteeeceeeeeeess e sesssesesesasssnes | sorssssessesens 232,690,967 | ...oovieeeeeeceeeeeeeerieeeiens | v 232,690,961 | ...cocoveee. 388,056,536
16.2 Funds held by or deposited with reinsured COMPANIES.............ccevrvererereresiereeieieens | eveieereeenns 10,744,541 | oo | e 10,744,541 | .ocve 3,293,192
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest therBON.............cccucveieicei [ | eveiieinsiess s sessiens | evresesisiesses s [ 214,778,797
18.2 Net deferred taX @SSEL...........rirririiecieei sttt | seesissesinns 2,263,516,205 | ...cccvvnene 637,847,433 | .....ccceo... 1,625,668,772 | ............. 1,560,221,112
19.  Guaranty funds receivable or 0N AEPOSIL............ccuiveieiieeiiiieieee e | eerenesssensenans 4441,195 [ oo | s 4441195 | oo 4,795,038
20. Electronic data processing equipment and SOfWarE...........ccceueveeveieieerisieeseeseeeeiesenes | eveiseiennenns 620,670,226 | ................ 528,879,532 | ..covvernne. 91,790,694 | ..coovirirne 78,655,222
21, Furniture and equipment, including health care delivery assets ($.......... 0)erererrerereseenes | e 81,984,115 | ..coovvvrre. 81,984,115 | (oo 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccoouverevirieieieeieesesieesenees | e 298,209,513 | ..oveveeeeiaa 2,894 | . 298,206,619 | ...ccvvvvvenee 246,611,256
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested assets..........cocvvvieeesieieieeieeeseeenes | e 2,111,335,085 | ...ccooocvennee 256,820,479 | ...ccovnee. 1,854,514,606 | ............. 1,954,184,804
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........c.ovururirrieniereniinrensiseesesisseseesssssssssssssesssssessessssssssns | essnseees 36,735,930,929 | ............. 1,679,925,676 | ........... 35,056,005,253 | ........... 36,051,198,485
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......ucuiereririreineieessiseseeessesssessessessssssesssssssssssessessssssssssssssssssssssensans | ssseseeens 36,735,930,929 | ............. 1,679,925,676 | ........... 35,056,005,253 | ........... 36,051,198,485
DETAILS OF WRITE-INS
1101. Derivative collateral and reCeIVADIES............c.c.cuevivcveeceeeete et sennes | eveeaesesnsesns 43,418,755 | oot | evereeisrenerenan 43,418,755 | ..ooovevvren 20,243,044
1102. Other INVESMENt FECEIVADIES............c.ovvieeicecteiecte et ssenas | evaeseessssssenans 1,419,003 | ..o | e 1,419,003 65,395,372
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 :@bOVE)........curwerirrerirmrnirernrrenseresenmssssnsnns | ceeessnesssseeans 44,837,758 | ..o 0 | i 44,837,758 | ..o 85,638,416
2501. Agent benefit investment value of life insurance and annuity CONtracts............cccceevievieies | cvververrivennns 163,276,336 | ...oocveererereecreieeeiereneens | ceereeeienns 163,276,336 | ....cccoeeeee. 162,114,901
2502. Deposit and Prepaid @SSELS..........cviviieiiiiieie ettt enaens | asiesesestenienas 61,445,637 | ..cocvvvvrrrnn 61,445,637 | oo 0 |
2503. Equities and deposits in pools and asSOCIAtIONS...............c.euiveiveievieiniesieieeieee e | cveesessssessenns 89,682,582 | ...ooovirireieeeeeeeis | e 89,682,582 | ....ccovvuve. 114,173,750
2598. Summary of remaining write-ins for Line 25 from overflow page.........cccueeveeiieiiesenieiiens | cvevreinenns 1,796,930,530 | .covvevree. 195,374,842 | ............. 1,601,555,688 | ............. 1,677,896,153
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).........ccerurrmmireessireersssensssssnessenssasenes | eosseeseees 2,111,335,085 | ..o 256,820,479 | ..o 1,854,514,606 | ............. 1,954,184,804
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Statement for March 31, 2020 of the NATIONWIDE MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year

1. Losses (current accident year $.....1,133,870,412)........c.ovvrreeerrierieeeieseieessessssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | sessssesssssssensens 8,338,485,614 | .ovvvevererne. 8,481,192,077
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceuiueieieiieieieissiese st ssssesssensens | srresiesessessesessssans 589,142,074 | .covvvvrererrerrinne 803,827,881
3. LOSS AUIUSIMENT EXPENSES.......cvuiviivreciictcieie ettt ettt bbb sttt bbb st bbb en s snanns | ebessesaesnsensanees 1,733,825,786 | ...cocvvevernee 1,735,082,317
4. Commissions payable, contingent commissions and other similar Charges............ocovuueieineieieiseieiessese e essssssssessensns | e ....188,781,955 246,264,423
5. Other expenses (excluding taxes, ICENSES ANA FEES)..........cuuiuireieiciiieice ettt b st st s snas | svsesssessessesasssssaseas 80,586,880 174,834,428
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cevuerervreierisinsieiesseie e sssssssesas | creesesssseessessesssens 67,785,818 | ..o, 80,940,464
7.1 Current federal and foreign income taxes (including $.....(407,932) on realized capital gains (I0SSES)).........ccvrmvrrererrrrerisneens | corverereesisnsiiennins 196,371,295 | oo
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 $.....3,031,622,746 and including

warranty reserves of $.....8,433,799 and accrued accident and health experience rating refunds

including §.......... 0 for medical loss ratio rebate per the Public Health Service ACt)..........coceueiveieierresieeseseee e eeeseneiens | eveeisieiisieiennns 5,438,626,538 | ....ccovvvrrirne 5,556,821,760
10, AVANCE PIEMIUM.....ovevecrereiieieciciectes et tes et sss s st es st s s e bbb s ss s s st e s st e bt s s sae s s s se s st et entes et bensesesbenssnsessessntantanen | nevesssessessesessnans 122,405,512 | coooveveeereireinns 95,040,957
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 5,394,837 | oo 5,871,282
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccoeveveicvrveiesie et ssssssssssssessesssssssessenes | eeversssesissssanees 2,006,618,001 | .ovvvvevrcrerrnnn. 1,898,741,320
13.  Funds held by company under reinsurance treaties.... 103,952,932 | o 1,365,046
14, Amounts withheld or retained by company for aCCOUNt Of OtHEIS............ovriiieririeiee st sssensesss | evesseseesssesseneens 1,573,288,481
15.  Remittances and items NOt AlIOCAIEA..............cuueiciiieieee ettt bbb s st st esenans | svsebensessessessssestesenas 7,623,858
16.  Provision for reinsurance (including $.......... (0 eET 11T OO PP USSP PSRRI 29,347,000
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE FALES.........ccccveiiieieeiieeise s tesenes | eeviesinsre s insa 45,959
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affliates...........cc.ccureiieiiiieieics st enans | eriesienss e 345,425,284 | ..o 202,560,300
20, DEIVALVES.......cvocvieeieteeeie ettt ettt b a bt bbbt s bbb st et nae st stenaesaenes | oeressesseseesssen s sanes 1,158,576 | v 2,531,312
21, PaYable fOr SECUMES. .......cueivivericiieiieciseies ettt ettt bbbttt bs s s st ssensensasssenans | esbsessesssssesessansas 15,787,291 [ o 17,533,970
22.  Payable fOr SECUMEIES IBNAING........c.ccviveieiciiecie ettt bbbttt bbb st st es s bensenas | eveesasssssesasssssesseses 18,293,413 [ oo 10,824,275
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 lIADIItIES...........cccrevververicieisssesss st ssss st sessesssssessensssssessessssssenss | ssesssssessesssesense 1997 11815302 | coviresrriiseassannns 1,525,837,713
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25)..........ceiininrirreneeeeesesseesseeeeseeesseseeessessssesene | conee 22,761,969,120
27, ProOtECIEd COll IADIIIHES. ... ...evurvreeireicieiieieieiseie ettt b e s s s s s senses s sensessesnsenns | shsessssessessssansessessnssnssnsessessnsensess | sresssssssensessesnssnsessessssansessessssanes
28.  Total liabilities (LINES 26 @MU 27).......ovuieiieieeiseiee ettt ettt sss bbbttt nssnnes | snbisssssssssssssees 22,160,334,406 [ ..o 22,761,969,120
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI STOCK. ......eueeeceeieiecieie ittt bbbk sttt sb st e bsnnss | setseesestaseebsee s st es s st et estenbenes | eesesteetessessees e b sttt e
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOES......ouvevieiectetce ettt ettt bbbt st a bbb s st beb s sttt bas b s s ssesas s st ensessetntenes | evesbessesnsensnens 2,193,332,642 | .oovveereerne. 2,193,187,425
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovueieiiieiieicieiis ettt bbb a bbbt s b se s ssnsns | oebstessessessssessessesssssstessesssbensesses | ebiessssssssssessessntes s bbb s s snses
35, UNaSSIGNE fUNAS (SUMPIUS).......cvueveierieieeietietese et see ettt bbb s bbb sesss s st ess s b s ses e sesbnsssaessnsnnaes | svsesissessessesanes 10,702,338,205 | ...ovvvverrrernnne 11,096,041,940
36. Less treasury stock, at cost:

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

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

37.  Surplus as regards policyholders (LiINeS 29 0 35, IESS 36)........ccucverirrireirieiieieeeie ettt ssbesaeses | asresissesssseesanes 12,895,670,847 | ..o 13,289,229,365
38, Totals (Page 2, LINE 28, COl. 3).....ccuiiiiriiiiiiseiiciie ittt sttt | enieeniesininneaa 35,056,005,253 | ...c.ovvvrrenncne 36,051,198,485
DETAILS OF WRITE-INS
2501, ACCTUE dEriVAtiVE lIADIIILY..........veveerreieeiiieiee ettt n s sse st nntss | sresstessesernsnnsantenaes 5,188,106 | coovvverereiereirenns 6,019,928
2502, AQENt'S SECUNILY TUNG TESEIVES........coueveiiiiciieissetcie sttt bbbt s st s s s bs s st tenssssenns | evsessesssssnsssnsas 1,111,592,107 | oo 1,145,756,644
2503. Contingent suit liabilities 6,430,957 | cooreeeees 4,367,337
2598. Summary of remaining write-ins for Line 25 from overflow page 274,576,132 | oo 369,693,804
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)......c..veuieuiieriieiieisiiisiiesie st | eoneesssssseesssenees 1,397,787,302 [ ..o, 1,525,837,713

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 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. (WHLEN $.....712,013,473).cccooeveeress st esssss | sreensssniins 715,360,127 | cooovvenvne 648,317,280 | ........... 2,722,439,155
1.2 Assumed......... (written $ ..4,134,467,247 4,126,058,069 16,559,160,668
1.3 Ceded.. . (written $ wenn1,717,853,834 .1,588,211,702 | . 6,482,402,939
14 Net......coorenne. (written §.....3,014,078,802)..........coorvverreerissiessiessses st sssssss s s | erienianns 3,131,973,540 3,186,163,647 | ......... 12,799,196,884
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,749,124,165):
2.1 DIFECL. ... vu ettt sttt ssenns | sbieniiensis 295,307,619 | .cooovreevne 311,743,815 | ........... 1,354,455,794
2.2 Assumed. . ...2,578,246,660 | .. .2,249,465,818 | . ..9,979,981,760
2.3 08U, ..ottt bttt | ererienes 1,053,006,207 | .....ccovvnes 822,777,391 | ... 3,570,510,726
A NBL......oeeeee ettt ettt et s st e s st se s s s s s sanntnsenes | sensrenians 1,820,548,072 | ........... 1,738,432,242 | ........... 7,763,926,828
3. Loss adjustment expenses incurred.. ..319,007,794 ....325,481,492 ..1,332,333,712
4. Other underwriting EXPENSES INCUITEM..........curuuririeeereieeeereeeireesreteesees et ee e sess st s bbb sse st
5. Aggregate write-ins for underwriing AEAUCHIONS. ...ttt en
6. Total underwriting deductions (Lines 2 through 5).
7. NetinCOME OF PrOtECIEA CEIIS........vuieieerii ettt sttt
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7).....curuuriuiereeiincireniineiseiesineise et sessesessessssssssesessessnens | eesessnsssesenes (2,963,094)| ...ccoveenvee 119,247,207
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cciuiieieieieice ettt s sssenaas | srsessssssenans 93,040,561 |..ccvvvrernnn 90,607,935 | ..coevnvan 401,393,660
10. Net realized capital gains (losses) less capital gains tax of $.....(407,932)........c.coeverreeeecoieeeiecieeieereeseesseesisseeessenns | eveesiesinnes (52,113,586) ...oovoveves (79,256,329 ............. (157,184,103)
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cviuiuiieiciieieieie ettt ssse st nsns | sbessesesensenns 40,926,975 |......cco....... 11,351,606 | .............. 244,209,557
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....447,468 amount charged off §.....10,074,300)...........covurruervereeereereeeseeenseesssesssesssesssesssessenses | cevesesenssensees (9,626,832)] .. ..(8,006,150) . ..(38,366,842)
13. Finance and service charges not included in premiums.... ....18,069,889 |... 19,258,714 |. ...15,637,335
14. Aggregate write-ins for MISCEIIANEOUS INCOME.........covuveeveriereieeiieieie ettt es e s s s sessssse s ssssessesenss | sresesssssesees (53,323,495)(................. 67,773,320 | ..o 207,815,857
15. Total other income (LINES 12 thrOUGN 14).......cveuieeieeecereteeee ettt b s s sesss s sasssnses | sresssssseseas (44,880,438){......cccvnnuee 79,025,884 | .............. 245,086,350
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 st sss s ssessansssssessans | sesessesssnssnnes (6,916,557)| .ooovvrvenee 209,624,697 | ..coovverenne (26,891,297)
17. DIvIdends t0 POIICYNOIABTS............cvueveeveceieeieciesete ettt et s st sae s s b st s snens | sressssessssnssanes 1,630,688 |[.....ccovviieeen. 522,746 |...coovennnn 4,975,892
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......vorirrerrirrieieeineieeseeseese st ssessssssssessssssesssssssssessesssssssssessssssnsses | soessesssssnssns (8,547,245)] .............. 209,101,951 | covvovrrnenne (31,867,189)
19. Federal and foreign iNCOME taXES INCUITEM............c.euiviieeieiereie ettt st et sses s ssses s s ssssssaens | ssssesnsasens 265,859,447 | ...coeev (58,225,044) ............ (208,004,692)
20. Netincome (Line 18 minus Line 19) (10 LINE 22)..........covvuerrermrermreneinsinsiesiseissssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | soeeeesenns (274,406,692)] ............ 267,326,995 | ............ 176,137,503
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDET 31 PrIOr YEAI..........coruvereeireerrrireeseesneieesesesseessssseessssssesessesssssssssesssessnes | sesessne 13,289,229,365 | ......... 12,221,247 483 12,221,247,483
22. Netincome (from Line 20)..........ccovemremrenrerneirnnirnnirnniis (274,406,692)| .. ....267,326,995 176,137,503
23. Net transfers (t0) from Protected Cell ACCOUNTS...........ocuiuririerriciecicreiecsie ettt sssses e ssessssssssss | cteesseessssasssessssessssssnssesss | nessesssssnsssnsssssesssssessassnns | stesessessssessnsssnssnssssssnesnnes
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....(19,227,395).......cc..ccecvmmrrrerrreenrnens | cevvrrerrinn. (147,214 137)| cvvvreeenne 283,030,119 | ..ccoovvne 1,081,982,597
25. Change in net unrealized foreign exchange capital gain (loss) A (2,067,060 .. ..(1,253,546)| . 2,286,779
26. Change in net deferred INCOME AX........cururiierririiecireieee ittt st st ssesssssnsssesnas | sressssessenns 271,945,239 | .coovvenee (87,732,641)[ ..ovvnnve (157,467,065)
27. Change in NONAAMILIEA ASSELS........c.ccuiireicicicicie et bbb sssnnsenes | bevassissenas (243,418,095)] ......co.c.... 109,270,983 | .............. 206,281,154
28. Change in provision for reinsurance..
29. Change iN SUIPIUS NOTES.......cvuuieureriuceeiseieeeseee ettt ss et s b s bbbt
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:

33.

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

331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)

33.3 Transferred from capital............c.c.........

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 0SSES IN SUIPIUS.........c.cvueeveierireieieiseieiese et ssessessss s sessensans | assesssesssssassans 1,457,010 | oo (1,973,702)] ............. (255,324,319)

38. Change in surplus as regards policyholders (Lines 22 through 37).........cccccueeeuniiieineieieieese e sessssesssssseseens | sessesesenns (393,558,518)| ....cocvuveas 568,931,025 | ........... 1,067,981,882

39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38).........cc.eeuveuereevereeseireiesseessesiseseseses | evvenens 12,895,670,847 | ......... 12,790,178,508 | ......... 13,289,229,365

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 HADIIIES...........cc.evuiveieiicciee s steneas | ersessesssesaenes (2,063,619) ..ovovvrerrecrrnas (281,184) [ ..o 5,409,459
1402. Other miscellaneous INCOME/(EXPENSES).........vurvrriiierierieiessesssssesesssiessss e ssessssssss e ssess s ssesssssssss s ssessesssssessessas | svsssssssssssenes (2,438,921)] ... ..10,228,886 |. ...84,811,338
1403. Change in cash surrender value of corporate owned life insurance.. ..(48,820,955)]... .57,825,618 117,595,060
1498. Summary of remaining write-ins for Ling 14 from OVEMIOW PAGE.........ccveveveriiieieesie et ess s sssseseseesessessesenns | soeseesesisssssesissessessssenss (0 O (0 TR 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above).............. ...(53,323,495)]... 67,773,320 | ..... .207,815,857
3701. Change in surplus - pension and postretirement benefits net of tax.. 3,215,234 469,437)] ..... ....(199,367,839)
3702. Change in surplus - agent security COMPENSALION PIAN............ccocveieeieiiiiise et sssssse s sssessssssens | eeveesisssssesssssssesssssessssees | ersesessissessssesenssssesseseeas ..(54,986,236)
3703. Change in SUrPIUS = MISCEIANEOUS............c.cevevieereeierees et sse s s s sse sttt s st ss s s ssssessesnsssenes | serssssessesnsas (1,758,224) | w.ovvverrerrne (1,504,265)| .ovvvvvererrae (970,244)
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes (0 O (01 TR 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE).......cviieiieiiiriiieie et isteses s sssesnesssessnsensessssnsens | eesnssssesesnnas 1,457,010 [ oo, (1,973,702)] ............. (255,324,319)
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Statement for March 31, 2020 of the NATIONWIDE MUTUAL INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oieiuriiier ettt bbbt snsenns | sebessnenas 3,166,023,572 | ............ 2,975,614,951 | .......... 12,755,919,221
2. Netinvestment income... 121,748,088 .60,964,297 | ..... ..495,977 446
3. MISCEIIANEOUS INCOME.........ouviieieiicicteie ettt ettt bbbt bt n s bt snsanses | snbessessessnsanes (3,510,832) 79,063,454 | ............... 127,483,151
4. Total (LINES T HIOUGN 3)...ereeiecicieeicieies ettt sttt st s ssestenen | snssnssesnns 3,284,260,828 | ............ 3,115,642,702 | .......... 13,379,379,818
5. Benefit and 10SS related PAYMENLS.........ccciiiieieiiiieie ettt nsentenae | sressesinees 1,936,655,108 | ............ 2,034,771,170 | ............ 8,287,774,209
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.rvurererrirrrenrerirnrneis [ cenerrsessenssnssssesnssessnniiees | sessesssssssssssssssessssssessessans | sessssessssessssssssesssssssssessns
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........cccvvieieiirineiieeieeessesessssesesesnes | seseennens 1,570,329,365 | ....cooou.. 1,563,415,111 | ..ocoveve. 5,566,860,339
8.  Dividends paid t0 POICYNOIAETS.........c.cveiiciiiiicteiics ettt snse st esessnsesans | ensssesessssnsasans 2,025,587 | oo 994,258 | .cooverveeis 5,867,248
9.  Federal and foreign income taxes paid (recovered) net of $.....13,720,906 tax on capital gains (losses)... ...(145,698,577) | .... (6,214,275) (184,055,749)
10, Total (LINES 5 throUGN 9).......cuureeiereeieiiecirei ettt sttt stensnssentas | stensninees 3,363,311,483 | ............ 3,592,966,264 | .......... 13,676,446,047
11.  Net cash from operations (Line 4 MINUS LINE 10)........ccccucviriiieiiieeiieeieess ettt sse et sssesessnaens | sreaesinaesesns (79,050,655) | .....cocvu... (477,323,562) | ........c.... (297,066,229)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... eoiereeceitt ittt bbbttt | srestnstnnes 557,775,173 | coverireenne 392,443,620 | ............ 1,735,087,453
12.2 Stocks 483,313 | oo 2,891,357
12,3 MOMGAGE I0BNS......euieierireieeeiet ittt bs bbbt ntentnes | sbnesessessenens 55,833,057 ..110,902,425 | ... 305,676,945
12,4 REAIESIAIE.... ettt | nehietb bbbttt enines | etier ettt | nersenieneneraees 21,925,558
12.5  Other INVESIE @SSELS..... ...ttt b bbbt | esiesinsied 48,976,824 | ............... 226,303,360 | ...oovvrnvnne 898,667,008
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS............ccccvevereereiccveeeiceereeeie | e 15,705 | oo 224,658 | ...cooovverirnn 238,926
12.7  MISCEIIANEOUS PrOCEEAS. .......cvcveiveiiiieieciii ittt ettt st s s s n s snsensens | dessesssssssensas 40,800,658 | ................. 11,695,875 | oo 9,640,708
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvcveeiiieciereeie ettt s ssssssenaes | evessssssanns 703,401,417 | ooveveivinne 742,053,251 | ............ 2,974,127,955
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt Rt n st | sesessenteneas 295,211,778 | covvvvvrrenne 93,815,232 | ............ 1,170,767,281
1312 SHOCKS .ottt | Senesess e eees 3,850,685 | ....cvvvriennene 7,159,108 | ..oovvvnnee 100,461,010
13,3 MOMQGAGE I0BNS.....ueriirerireiieeisieie sttt b sttt st st ensnes | sessssnssessenens 13,666,667 | ..coovrvrenen. 31,000,000 | .c.ooveneneee 196,664,625
1314 REAIESIALE. ...t | Sreebnst s 9,730,733 | s 9,768,142 | ..ocovvrennn. 41,789,685
13,5 Other INVESIEA @SSELS.......uuverererrereiieeeie ettt sttt st sttt sssnsnssnssensnes | sesessessosenns 261,223,547 | ..coovveene 522,913,601 | ............ 1,388,937,204
13.6 Miscellaneous applications 68,332,864 23,636,337 | cooovrrinnas 107,407 447
13.7 Total investments acquired (Lines 13.1 to 13.6)... 652,016,274 688,292,420 ...3,006,027,252
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14)........cccovrrrrrrnenrrerneseseeneiseieeesssesseessnnens | ceneeseesessncens 51,385,143 | ...ccoovveeenee 53,760,831 | covvveeenen (31,899,297)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (APPHEA).......c..cvuurirreriririiieisesiiri bbb | serissnissnens (205,023,289) | ....oocveneene 238,299,320 | ..o 349,701,637
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | c.ccccouueeeee (205,023,289) | ............... 238,299,320 | ............... 349,701,637
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccovvevvverens | verrernnenns (232,688,801){ ...voovenvenee (185,263,411) | .vovvvevrenee 20,736,111
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YT ... ettt eesssessessss sttt sttt en s ss s ans et ssessenssessassnssnsss | sesessessossans 411,253,219 | cooovrrenes 390,517,109 | .ooovverenne 390,517,108
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiirieiieirieiieiireiieciseeise ittt sttt sntens | sbnssnssnnees 178,564,418 | ............... 205,253,698 | ...covvnvnne 411,253,219
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond iINVESIMENt............cccvririerririninrnenereiecseeseeseeseseessesesesesessesssnens | vesessennneen 19,199,869 | i 28,155,024 | ... 246,158,369
20.0002  Exchange of equity investment to €quUity INVESIMENL............ccovuiveeieeieieeeee et sssssaenes | evessessssssssssssssesiessnsesiess | seveereesessssieseesnes s 20,989 | eovevrsverinas 40,188,402
20.0003  Capitalized intereSt ON DONGS...........cccvveveririiesieereere ettt sesse s sssssssessssssessessnsessesnsns | sensesseseesensnnsssi 280,098 | veveveererirenrennn 168,972 | v 950,925
20.0004  Capitalized interest on mortgage loans. 191,073 ...1,155,013 ..3,660,425
20.0005 Tax credit commitment liabilities....... 692,626 ...2,439,223 ..2,703,880
20.0006  Capital contribution................... 735,148 ..3,557,157
20.0007  Corporate OWNEM life INSUFANCE. ........vuururrircereeireeeeie st esses sttt et sttt enssessessansnsns | sesessessssssssessasssnssnssassanes | sessessessessnssnessnssassanssnssens | sesessessosssessessnens 24,543
20.0008  Contingent PAYMENt AAJUSIMENL...........cvuririereeireiierireieiesissiee ettt s st st es s sessessantns | sesessessssnsssesssssnssnssnssanes | sesssssessessesssssnssasssnsnssens | sesessessessnens 10,683,000
20.0009  Assets and liabilities transferred settled through transfer of DONGS...........cceicuiieiciciiisieeeeeeeeeeseseeesiens | ceereissienens 142,524,694 | ............... 210,399,528 | ............... 210,399,528
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Statement for March 31, 2020 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect partial ownership of Eagle through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the
Department, Eagle has applied a prescribed practice which values Eagle’s reserves on an alternative reserving basis from the NAIC’s accounting
practices and procedures manual. The prescribed practice decreased the subsidiary’s valuation by $42.9 million and $176.0 million as of March
31, 2020 and December 31, 2019, respectively.

Olentangy Reinsurance, LLC (Olentangy) is a special purpose financial insurance company domiciled in the State of Vermont. The Company has
an indirect partial ownership of Olentangy through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Olentangy was granted a permitted practice from the State of Vermont
which increased the subsidiary’s valuation by $63.8 million as of March 31, 2020 and December 31, 2019.

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

SSAP F/S FIS

# Page Line # 2020 2019
Net Income
Nationwide Mutual Insurance Company state basis (Page 4, Line 20,
(1) Columns 1 & 3) XXX XXX XXX  $ (274,406,692) $ 176,137,503
(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  $ (274,406,692) $ 176,137,503
Surplus
Nationwide Mutual Insurance Company state basis (Page 3, Line 37,
(5) Columns 1 & 2) XXX XXX XXX $ 12,895,670,847 $ 13,289,229,365
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 52 3 35 (42,872,412) (175,951,164)
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Olentangy 20 3 35 63,810,160 63,810,160
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 12,874,733,099 $ 13,401,370,369

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

No significant changes from prior year end.

C. Accounting Policies

1. No significant changes from prior year end.

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

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

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

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

D. Going Concern

Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

No significant changes from prior year end.

Note 3 - Business Combinations and Goodwill

A. Statutory Purchase Method
No significant changes from prior year end.
B. Statutory Merger
No significant changes from prior year end.
C. Impairment Loss

Not applicable.
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Statement for March 31, 2020 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A. Mortgage Loans

No significant changes from prior year end.

Troubled Debt Restructuring

No significant changes from prior year end.

Reverse Mortgages

Not applicable.

Loan-Backed Securities

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

2. Not applicable.

3. Not applicable.

4. All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized

in earnings as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when
a non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses:
1. Lessthan 12 Months $ (32,539,787)
2. 12 Months or Longer $ (13,651,677)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $ 839,089,491
2. 12 Months or Longer $ 123,658,540

5. The Company reviews all loan-backed and structured securities in which the fair value of the given security is less than the amortized cost to

determine if a given security is other-than-temporarily impaired. The Company examines characteristics of the underlying collateral, such as
delinquency and default rates, the quality of the underlying borrower, the type of collateral in the pool, the vintage year of the collateral,
subordination levels within the structure of the collateral pool, and the quality of any credit guarantors, to determine the cash flows expected
to be received for the security.
If the severity and duration of the security's unrealized loss indicates a risk of an other-than-temporary impairment, then the Company will
evaluate if the amortized cost basis of the security will be recovered by comparing the present value of the cash flows expected to be received
for the given security with the amortized cost basis of the security. If the present value of cash flows is greater than the amortized cost basis
of a security, then the security is deemed not to be other-than-temporarily impaired.

Dollar Repurchase Agreements and/or Securities Lending Transactions

1-2. No significant changes 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.

Repurchase Agreements Transactions Accounted for as Secured Borrowing

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

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

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

2. Type of Repo Trades Used

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

3-11. Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

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

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

As these transactions are with affiliated insurance companies within the Nationwide family and are short-term in nature, the risk of changes in
the fair value of the collateral are considered negligible.
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For yield enhancement, the company has agreements to enter into repurchase agreements through its securities lending program with
collateral consisting of U.S. Government/Agency securities with investment grade counterparties. The collateral, which is marked to market
daily, must represent 102% of the amount loaned and is monitored by the plan’s manager in Bank of New York Mellon for changes in fair
value.

2. Type of Repo Trades Used

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

First Quarter Second Quarter Third Quarter Fourth Quarter

a, Maximum Amount

1. Open - No Maturity $- $- $- $-
Overnight 21,617,550 - - -
2 Days to 1 Week - - R R
> 1 Week to 1 Month - - - R
> 1 Month to 3 Months - - - R
>3 Months to 1 Year - - - R
> 1 Year - - R R

N o g hMwDN

b. Ending Balance

1. Open - No Maturity $- $- $- $-
Overnight 11,889,352 - - -
2 Days to 1 Week - - R R
> 1 Week to 1 Month - - - R
> 1 Month to 3 Months - - - R
>3 Months to 1 Year - - - R
> 1 Year - - R R

N o oM wDN

4. Not applicable.

5. Fair Value of Securities Acquired Under Repo - Secured

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a.  Maximum Amount $22.049.901 3$- $- $-
b. Ending Balance $12.127.139 $- $- $-

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

ENDING BALANCE

1 2 3 4 5 6 7 8

Does Not

Qualify as

None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. Bonds-FV $  $12,127,139 $- $- $- $- $-  $12,127,139
b. LB&SS-FV - - - - - - - -
c. Preferred Stock - FV - - - - - - - R
d. Common Stock - - - - - - - R
e. Mortgage Loans - FV - - - - - - - R
f.  Real Estate - FV - - - - - - - R
g. Derivatives - FV - - - - - N - _
h.  Other Invested Assets - FV - - - - - - - R
i. Total Assets - FV $  $12,127,139 $- $- $- $- $-  $12,127,139

7. Collateral Pledged - Secured Borrowing

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter

a. Maximum Amount
1. Cash $21,617,550 $- $- $-
2. Securities (FV) - - - R
3. Securities (BACV) - - - R
4. Nonadmitted Subset (BACV) - - - R

b. Ending Balance

1. Cash $11,889,352 $- $- $-
Securities (FV) - . ) )

2
3. Securities (BACV) - - - R
4.  Nonadmitted Subset (BACV) - - - R
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8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

Amortized Cost Fair Value
Overnight and Continuous $11,889,352 $11,889,352
30 Days or Less - -
31 to 90 Days - -
> 90 Days - -

a o o p

9-10. Not applicable.

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

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

J. Real Estate
Not applicable.

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

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

M. Working Capital Finance Investments
Not applicable.

N. Offsetting and Netting of Assets and Liabilities

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

O. 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

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

B. Detail of Transactions Greater than ¥2 % of Admitted Assets
No significant changes from prior year end.

C-L. No significant changes from prior year end.

M. All SCA Investments

No significant changes from prior year end.
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N-O.
Not applicable.
Note 11 - Debt

A. All Other Debt

The Company, along with Nationwide Life Insurance Company, extended an existing revolving variable rate credit facility of $750.0 million that
was due to expire April 2, 2020, to April 1, 2025. The credit may be used for general corporate purposes. The Company has the option to draw
funds at a variable rate based on the Eurodollar rate. The facility contains financial covenants that require the Company to maintain a statutory
surplus in excess of $9.30 bhillion and also requires NLIC to maintain a statutory surplus in excess of $6.17 billion, both figures determined as of
the end of each fiscal quarter. A breach of these and other named covenants will impact the availability of the line for the other borrowers and may
accelerate payment. The Company had no amounts outstanding under this credit facility as of March 31, 2020 and December 31, 2019.

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

1.

The Company is a member of the FHLB of Cincinnati. Through its membership, the Company has conducted business activity (borrowings)

with the FHLB. It is part of the Company'’s strategy to utilize these funds as backup liquidity. The Company has determined the actual maximum
borrowing capacity as $600.0 million. The Company’s Board of Directors approved of this amount with consideration of the FHLB’s stock
ownership and collateralization requirements.

2. FHLB Capital Stock

a. Aggregate Totals

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

3. Not applicable.

4. Not applicable.

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

Plans

A. Defined Benefit Plans

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

4. Components of net periodic benefit cost

a. Service cost

b. Interest cost

c. Expected return on plan assets
d. Transition asset or obligation

e. (Gains) and losses
f. Prior service cost or credit

Pension Benefits

Postretirement Benefits

g. (Gain) or loss recognized due to a settlement

or curtailment
h. Total net periodic benefit cost

2020 2019 2020 2019
$ 36,094,268 $ 31,653,636 $ 114,677 $ 102,833
52,385,691 58,146,194 1,628,625 2,224,088
(88,533,306) (75,476,457) (2,599,885) (2,194,996)
14,547,753 10,588,483 (141,895) -
(11,935,064) (12,781,828) 1,599,121 1,599,121
$ 2,559,342 $ 12,130,028 $ 600,643 $ 1,731,046

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

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

1. — 10. No significant changes from prior year end.
11. Surplus Notes

On April 27, 2020, the company issued surplus notes with a par value of $1.35 billion bearing interest at 4.35% with interest payments scheduled
semi-annually and principal due at maturity on April 30, 2050, at a $3.0 million discount. The Ohio Director of Insurance must approve interest and
principal payments before they are paid and only to the extent the Company has sufficient policyholders’ surplus.

Note 14 — Contingencies

A. Contingent Commitments

On February 7, 2020, the Company agreed to maintain certain capital and surplus levels of two of its subsidiaries, Nationwide Property and Casualty
Insurance Company and Nationwide General Insurance Company as required by the state of New Jersey in connection with its admission of
Nationwide Property and Casualty Insurance Company and Nationwide General Insurance Company to conduct business in the state of New Jersey.

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

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

No significant changes from prior year end.

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

A. Transfers of Receivables Reported as Sales
Not applicable.

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

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

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

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

The fair value of derivative instruments is determined using various valuation techniques relying predominately on observable market inputs. These
inputs include interest rate swap curves, credit spreads, interest rates, counterparty credit risk, equity volatility and equity index levels.
The following table summarizes assets and liabilities 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 2,273,078 - - - $ 2,273,078
Industrial and miscellaneous - 573,972,279 119,490,233 - 693,462,512
Total Bonds $ 2,273,078 $ 573,972,279 119,490,233 $ - $ 695,735,590
Securities lending collateral assets - 1,348,043 - - 1,348,043
Preferred stocks - 3,612,618 5,287,055 - 8,899,673
Common stocks unaffiliated 31,363,544 30,145,063 456,050 - 61,964,657
Total Assets at Fair Value (NAV) $ 33,636,622 $ 609,078,003 125,233,338 $ - $ 767,947,963
Derivative liabilities - 1,158,576 - - $ 1,158,576
Total Liabilities at Fair Value $ - $ 1,158,576 $ - $ - $ 1,158,576

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 $84,650,829  $30,271,435 $(5,746,887) $(828,415) $(5,387,123) $18,832,629 $- $(2,664,670) $362,435 $119,490,233
Total Bonds $84,650,829  $30,271,435 $(5,746,887) $(828,415) $(5,387,123) $18,832,629 $- $(2,664,670)  $362,435 $119,490,233
Preferred stocks $- $3,410,227 $- $- $(117,009)  $1,993,837 $- $- $- $5,287,055
Common stocks unaffiliated $756,439 $- $- $(335,192) $34,802 $- $- $- $- $456,049
Total Assets at Fair Value $85,407,268 _ $33,681,662 $(5,746,887)  $(1,163,607) $(5,469,330) $20,826,466 $- $(2,664,670)  $362,435 $125,233,337

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 and liabilities not held at fair value as of March
31, 2020:

Not Practicable

Aggregate Fair Net Asset (Carrying
Value Admitted Assets Level 1 Level 2 Level 3 Value (NAV) Value)
Assets
Bonds $8,778,440,439  $8,499,156,257 $1,443,445,635 $7,004,938,975 $330,055,829 $- $-
Preferred stock 2,370,004 2,419,867 - 2,370,004 - - -
Mortgage loans, net of allowance 1,415,120,394 1,427,858,154 - - 1,415,120,394 - -
Short-term investments 566,560,831 566,560,831 50,000,000 516,560,831 - - -
Derivative assets 3,287,010 1,388,980 - 3,287,010 - - -
Securities lending collateral assets 13,375,179 13,623,495 11,889,352 1,485,827 - - -
Total Assets $10,779,153,857 $10,511,007,584 $1,505,334,987  $7,528,642,647 $1,745,176,223 $- $-
Liabilities
Derivative liabilities 32,766,589 - - - - - -
Total Liabilities $32,766,589 $- $- $- $- $- $-

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.

On April 29, 2020 the Company announced a reduction of its real estate footprint by transitioning a portion of its employees to a work from home
model.
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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.

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 Losses and Loss Adjustment Expenses

A. As of December 31, 2019, loss and loss adjustment expense reserves, net of reinsurance recoveries, were $10.22 billion. On January 1, 2020,
loss and loss adjustment expense reserves of $141.9 million were transferred from the Company as a result of the pooling and quota share
agreements, effective January 1, 2020. See Note 26 for details. Payments for incurred claims and claim adjustment expenses attributable to
insured events of prior years were $1.42 billion 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 $8.79 billion. The Company experienced unfavorable prior-year
development of $134.7 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:
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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.

As of March 31, 2020, Victoria Select Insurance Company and Colonial County Mutual remain covered under a separate 100% quota share reinsurance
agreement with Nationwide Mutual Insurance Company. Nationwide Mutual Insurance Company then cedes 100% of this business to the Nationwide
Pool.

As of March 31, 2020, the following companies are covered under a separate 100% quota share reinsurance agreement with Scottsdale Insurance
Company: Scottsdale Surplus Lines, Scottsdale Indemnity Company and Freedom Specialty Insurance Company. Scottsdale then cedes 100% of this
business into the Nationwide Pool.

In connection with the above pooling structure change effective January 1, 2020, assets and liabilities were transferred between, Nationwide
Agribusiness, Scottsdale Insurance Company, Nationwide Insurance Company of America and National Casualty Company and the Company. The
Company transferred assets of $46.4 million and liabilities of $232.2 million, primarily consisting of loss and loss expense reserves of $141.9 million
and unearned premiums of $77.2 million.

In addition, the Company received ceding commissions of $13.5 million.
Furthermore, the Company transferred securities of $142.5 million and cash of $29.7 million to settle these transactions.

Note 27 - Structured Settlements

No significant changes from prior year end.

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

No significant changes from prior year end.

Note 31 — High Deductibles

Not applicable.

Note 32 - Discounting of Liabilities for Unpaid 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.
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NOTES TO THE FINANCIAL STATEMENTS

Note 36 — Financial Guaranty Insurance

Not applicable.
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9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL

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

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] 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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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
NA
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 1,349,629,561
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 9,739,487,617 9,662,351,757
14.24 Short-Term Investments 0 50,000,000
14.25 Mortgage Loans on Real Estate 3,333,333 5,000,000
14.26 All Other 1,440,298,354 1,439,178,457
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 11,183,119,304 $ 11,156,530,214
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] Nol[ ]
15.2 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.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 14,723,222
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 14,971,538
16.3 Total payable for securities lending reported on the liability page: $ 18,293,413

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, 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
Royal Trust 77 King St., York, ON MON 1L4
Federal Home Loan Bank 221 E. 4th St, Suite 600, Cincinnati, OH. 45202

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

17.4 If yes, give full and complete information relating thereto:

1 2 3 4
Date of
Old Custodian New Custodian Change Reason

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

1 2
Name of Firm or Individual Affiliation
Members of the investment staff designated by the Chief Investment Officer as detailed in the Corporate Resolution |
Gramercy Funds Management LLC u
Ares Capital Management LLC U
HPS INVESTMENT PARTNERS, LLC U
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's invested assets? Yes[ ] No[X]
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19.

20.

21.

PART 1 - COMMON INTERROGATORIES

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
152209 Gramercy Funds Management LLC 54930052ZV4VR1WG8862 U.S. Securities and Exchange NO
Commission
131619 Ares Capital Management LLC 3M096E5SOPEUTBOISBLS3 SEC Registered Investment NO
Adviser
282125 HPS INVESTMENT PARTNERS, LLC | 549300/W7540H8HM8F 38 The U.S. Securities and NO
Exchange Commission
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
18.2 If no, list exceptions:
By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[X] Nol[ ]
By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]
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:
a.  The security was purchased prior to January 1, 2019.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  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.
d.  The fund only or predominantly holds bonds in its portfolio.
e.  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.
f. 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? Yes[ ] No[X]
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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[X] Nol[ ]
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

Non-renewable for 10.250 | 3.860 40,741 1,793 0 42,533 (2,121) (93) 0 (2,215)

stated reasons only

Total XXX XXX 40,741 1,793 0 42,533 (2,121) (93) 0 (2,215)
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[ ]
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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
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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.......coocovevmneeneeecn AL |l | 4,097,435 | 4,322,524 ....2,459,496 3,402,886 8,783,639 | i 9,762,555
2. AlasKa.......coooee 131,491 125,343 35,333 27,279 214,631 | oo 214,444
3. ANiZONa....ce b AZ | L | 8,126,314 | ..covvvvrnee 9,359,301 | cevvvvierenae 5,968,091 | ..ccovrirrnnnd 6,397,717 | oo 22,555,597 | ...ovvvernns 21,033,272
4. Arkansas 5,663,804 | .....cccvvvnne 5,929,944 2,596,887 2,111,482 11,083,609 | ...ccovvnvvee. 10,622,886
5. California 127,645,146 | ...ccoovvnenee 80,460,881 44,718,918 ....34,083,853 222,100,185 | ...oovevnvee 235,024,221
6. Colorado.......ccoeovrrrrrrrerenneeCO [l | e 18,954,874 | ...coovvve 9,467,705 | .oovviene 7,308,896 | ..covvvreerenn 5,397,966 | ....cccovnn.. 26,430,936 | ..coovveenenee 21,251,496
7. Connecticut........cveuuevrnevrernenas CT]|...... L. 9,359,365 | ...cocvvinne 11,060,521 ....4,956,506 6,585,804 30,791,800 | .covvoernnnes 36,857,915
8. Delaware 12,177,265 | ..o 12,739,441 ....1,576,024 7,326,100 28,544,598 | ................ 34,925,701
9. District of Columbia................ DC|...... Lo | v 3,217,968 | ..ocovvverenee 1,696,234 | ....c.ovvvvenee. 1,290,106 | ..ooovvevecrrcrene 739,295 | ..o 3,342,021 | e 2,920,135
10, Florida. ..o 4,296,631 | oo 4,128,614 | oo 1,639,992 41,877,299 | oo 47,625,159
11.  Georgia ...11,036,994 .14,998,323 .10,193,518 ..35,534,848 | .... ....47,845,691
12, Hawali.....coccovvrenrrrnieircenne 193,382 418,553 | oo 386,181
13. 2,967,104 937,351 8,184,049 | ..ccovrrrn 8,953,372
14. ...4,531,965 ..2,796,820 ..28,984,710 | .... ....28,249,718
15. 9,046,909 ...4,971,542 4,849,321 18,732,034 | ..ocvvvenne 25,591,038
16, 1oWa. e A [l | 009,328,219 | 10,257,925 | ..o 4,026,023 | ....ccoovvenee. 14,015,421 | oo 43,885,138 | ..oovevenns 54,246,277
17, Kansas........cocovevevneeneninininns 16,084,122 | .....ccovvenee. 10,862,919 2,477,928 26,847,999 | ..o 26,791,418
18, Kentucky......cocoveeveereersiencenens KY | ...o.c. Lo | e 9,774,279 | ..o 10,937,403 .....8,521,876 21,548,974 | ...coeveeene 27,136,393
19, LOUISIANA........cvverererreriririririnas LA|...... Lo | v 1,309,842 | ...ocvvvvne 1,209,218 | oo 619,487 | ..o 379,227 | o 21,092,081 | .coovvvernee. 2,263,570
20.  MainB....ocooeeeenierererineineieinae ME |....... L.... 373,346 399,492 120,995 182,236 784,201 | oo 681,410
21, Maryland.......c.cocovevvvminirninne MD ... L.... 22,871,751 | v 26,384,463 10,503,973 ....13,759,701 78,291,524 | ................ 88,485,859
22. Massachusets........c..ccceneenee. MA|...... Lo | v 2,963,364 | ...oocvernnnee 2,734,284 | ..o 3,019,364 | ..ccovrvinee 2297779 | v 5,368,679 | ..ooverrrrnas 5,649,995
23, Michigan........ccccooerrerninrerrennns MI 1,922,152 | oo 2,538,434 329,794 595,808 16,655,164 | ................ 16,029,464
24, Minnesota........ccc.ueereureneencs MN | ....... Lo | e 9,773,226 | ..covvvvrenee 3,810,834 ....2,7114,960 ......1,786,239 16,229,373 | covvviene 24,764,684
25, MiSSISSIPPI..coerermeerereereernrenes MS|....... I T 6,635,645 | ...covvvrveenn 6,694,765 | .....coovvnnnn 4,182,419 | oo 2,291,163 | oo 12,915,808 | ...cocovvnnee. 12,660,226
26, MiSSOUTM......ocvreneereerernrneenesMO [ il | 009,391,087 | o 5,917,715 ...4,738,446 5,133,681 22,518,514 | ...coooverenns 28,830,649
27.  Montana 1,859,784 | ..o 1,436,909 410,449 273,549 4518533 | oo 2,677,494
28.  Nebraska.........coceorerereeneins NE|...... Lo | v 12,955,690 | ..coovvvennee 10,686,946 | .......coconennne 2,696,143 | .oooviirenee 2,667,960 | ....ocovenne 41,966,299 | ...covvvernns 43,364,900
29. Nevada......cooonvvvrereinienens 3,254,868 ....2,923,102 1,453,245 ...9,003,027 | .o 11,572,636
30. New Hampshire... ...2,682,357 1,551,228 ..1,582,251 3,805,778 | covvviernas 3,642,545
31, New Jersey.....oveneencenen. 5,134,818 3,738,306 66,331,477 70,339,132
32, New Mexico.......ccourevrrnennee 814,448 334,216 2,393,144 | ..o 2,272,541
33.  New York..... 21,921,181 | ... 23,325,956 ..29,007,223 29,504,767 ..91,608,157 ....95,411,680
34.  North Carolina 79,100,245 | ....covvvrenee 83,496,474 49,474,297 ....46,450,568 93,169,585 109,792,157
35. 2,111,243 | e 1,972,824 473,167 298,182 | .ovveeiienne 5,275,829 | ..ooovrrrnnns 3,594,118
36. ...52,896,759 | ... 57,268,738 ..24,556,879 26,358,557 ..75,791,809 | .... ....54,695,789
37. 1,043,542 | oo 1,012,235 479,091 410,813 7,208,107 | covvveerereeennd 6,938,507
38, 0regon.......cocovveneerererneened OR v L s 8,230,197 | .o 9,351,806 | ...vvuverrnrna 4,806,922 | .....cccocnvnnee. 2,010,655 | ...ccocvvennee 16,222,155 | c.ovvvvrerne 11,551,566
39.  Pennsylvania 56,780,591 | ..evverrnenes 61,686,290 31,894,749 ....35,345,629 ....396,850,082 | .............. 429,974,810
40. Rhode Island 7,501,314 | oo 7,877,709 5,596,004 5,580,746 14,132,460 | ..ocvvveerne 15,548,433
41.  South Carolina.........coceevevenee. SC| ... Lo | v 3,126,649 | ..coovveenee 3,331,245 | i 2,148,984 | ..oovvvinne 1,395,424 | ........c....... 11,001,103 | oo 15,241,742
42.  South Dakota 3,168,875 | ..o 2,897,886 710,704 1,440,366 8,533,992 | ..ocovrrirn 10,692,212
43, Tennessee.......ccommeurereeens 10,794,155 | ...covveeenee. 11,423,506 ....5,866,818 4,731,093 27,242,827 | ..o 24,558,530
44, TeXAS...ocirerrirerinrirereinrins TX| e Lo | v 39,075,860 | ....covvvnenee 31,579,709 | covverrnee 10,675,381 | oo 6,848,316 | ...oocvvvvnnes 42,171,844 | oo 34,098,946
45, Utah..ccee UT . Lo | v 1,734,796 | oo 1,629,789 ....1,728,453 ......1,209,044 LBD511,241 | 17,965,392
46.  Vermont......cooovevevvevcrecnene VT |l | i 2,795,464 | e 2,848,371 ....1,516,591 1,065,178 5,564,215 | oo 5,401,632
47, Virginia.......ocoeveeeneereeeineiieenns 45,505,969 | ......ccovvene. 53,157,706 | ...cvvovrvrenas 22,255,152 | .oovvvienes 24,486,265 | ..........c...c. 94,796,755 | ..ovvoveenee 101,948,126
48. Washington 11,584,825 | ...covvvvrne 7,243,612 3,781,613 20,984,952 | ..cooovvreenne 16,041,392
49.  West Virginia......c..cccorvveneenee. WV |....... L.... 20,450,110 | coovevrerrenee 22,352,079 ......8,851,653 16,582,166 | ...cvovverrnnes 41,115,257
50.  WiSCONSIN.....c.vrvrerrereerirernes WI....... IR 2,535,556 | .cccvvriennns 5,281,953 | oo 1,973,302 | oo 2,078,719 | oo 26,382,156 | .ooovvvenenee 28,816,022
51, Wyoming......coocnvvnererrneeneen WY | i, Lo | v 3,138,093 | .o 3,098,242 | ..coovirne 1,820,400 | ..coovvvrerircrnne 755,860 | ..covcveernenee 7,465,613 | (oo 6,626,886
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 | i 712,013,473 | 667,622,419 ....358,146,626 | ..............354,008,936 | ...........1,848,229,770 | ........... 2,012,686,174
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 53 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 4
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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Statement for March 31, 2020 of the NATIONWIDE MUTUAL |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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Statement for March 31, 2020 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

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

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

NATIONWIDE INSURANCE COMPANIES

NAIC NAIC

Group Company State of Federal ID

Code Group Name Code Domicile Number Name of Company

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

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

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

0140 Nationwide 42587 1A 42-1207150 Depositors Insurance Company

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

0140 Nationwide 22209 OH 75-6013587 Freedom Specialty Insurance Company

0140 Nationwide 23582 OH 41-0417250 Harleysville Insurance Company

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

0140 Nationwide 35696 OH 23-2384978 Harleysville Preferred Insurance Company

0140 Nationwide 26182 OH 04-1989660 Harleysville Worcester Insurance Company

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

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

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

0140 Nationwide 23760 OH 31-4425763 Nationwide General Insurance Company

0140 Nationwide 10070 OH 31-1399201 Nationwide Indemnity Company

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

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

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

0140 Nationwide 42110 TX 75-1780981 Nationwide Lloyds

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

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

0140 Nationwide 15580 OH 31-1117969 Scottsdale Indemnity Company

0140 Nationwide 41297 OH 31-1024978 Scottsdale Insurance Company

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



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

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

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




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

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

1’210

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
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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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
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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............ OTH..covvnenee Other non-Nationwide............coevrrrenrerrerrinnnns (117 YN Other non-Nationwide.............coorvervenrrrreiinnes [ e [\ 2
0140 | Nationwide . 131-4177100.. | n/a.............. Nationwide Mutual Insurance Company............. OH............ RE....cccomnne Other non-Nationwide.............cccoevevivenienennnns 212 TSR ORI Other non-Nationwide R IO N....... R
0140 [ Nationwide.........cccvvuverrrerrerens | corererreene 34-2012765.. | Nfa...ereers | v [ e Nationwide Private Equity Fund, LLC................. OH........... NIA .o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
Nationwide Property and Casualty Insurance
0140 | Nationwide...........ccooererrrrrnnens 37877... [31-0970750.. [N/a...ciiviie | covreiieiiiriens [ Company OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........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




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

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

L2110

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. 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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Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
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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
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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
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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
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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 INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

1

Lines of Business

1

Direct Premiums

Earned

2

Incurr

Direct Losses

3
Direct

ed Loss Percentage

Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........cc.ccuiuiieieicie e
. Ocean marine
. Inland marine........

. FiNancial QUaranty..........ccceueueiiirieiessesee et snsenaes
. Medical professional liability - OCCUITENCE...........covverreierririeceisree i
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,

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

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

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

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

...... 46,705,356
151,983,159
"""""""""""""" 525,740
14599177

....................... (

ot

10,804,967)

20.201.790) | .
2713854

12,209,154
94,971,999
28,244,267
78,353,230

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril

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

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

. Auto physical damage......

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

o TORAIS. .ottt

Homeowners multiple peril...

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

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

...3,901,615

188,980,292
..... 46,004,748
...149,152,882

..715,589
17,645,785

13,901,615
""""""""""""""""" 185,980,202
..46,004.748
149,152,882

.715,589
17,645,785

3761511
""""""""""""""""" 200,905,575
43773811
159,090,853

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

. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)........ooooooooss N
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statement for March 31,2020 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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....ce. | ovverrrereae 2,939,473 | cooeeeera 1,254,641 | .o 4194114 | oo 353,518 | oveererersiieianns 3819 | e, 357,337 | oo 2,608,447 | ..o 25,892 | cooveveeras 1,256,573 | .o 3,890,912 | oo 22,492 | oo 31,643 | 54,135
2. 2018.ciiies e 1,248,565 | ..oovvvrerninns 892,630 | oo 2,141,195 | o 240,863 | ..o (3,281) | covoerrrcreiaans 237,582 | oo 1,091,080 | .ooovvvcrireiine 28,101 | .o, 816,768 | ...ccovvrernen 1,935,949 | .o, 83,378 | .o (51,042) | ..o, 32,336
3. Subtotals
2018 + Prior.....c.. | coocerrcrenand 4,188,038 | .....ccoovrnnes 2147271 | oo 6,335,309 | oo 594,381 | oo 538 | oo 594,919 | .o, 3,699,527 | ..o 53,993 | .o 2,073,341 | oo 5,826,861 105,870 [ (19,399 | oo 86,471
4, 2019 s | e, 1,680,887 | ..coovovernnnes 2,058,186 | .....ccoeneee. 3,739,073 | oo 726,956 | oo 94,775 | oo 821,731 | oo 1,253,337 | oo 145,145 | ..o 1,567,095 | ....ccovvnene 2,965,577 | ..cooevrennnn. 299,406 |....ccoovvrrennnns (251171) ] v 48,235
5. Subtotals
2019 + Prior......o. | cvoevrerierennad 5,868,925 | ...cccevrnnnan 4,205,457 | .o, 10,074,382 | ..ccovrernnae 1,321,337 | oo 95,313 | oo, 1,416,650 | ...ccoevvenen. 4,952,864 | ..oocovererrnans 199,138 [ oo 3,640,436 | ..cccovernnnnn 8,792,438 |..ccoeeereerean 405,276 | oo (270,570) | covvevrererinne. 134,706
6. 2020......ccccmiieies [errrrrierins 0.0 S P .0 ST P D0, T D XXX roerierens | eevrerissessissnes 724975 | oo 724,975 |...cooorann D0, S 383,739 | oo 896,134 | ..ooovvienne 1,279,873 | .o .0 SN R 0.0 T PR XXX i
7. TotalS...cceveeees | v 5,868,925 | .....covevene. 4,205,457 | ..o 10,074,382 | ......ccevenee. 1,321,337 | o 820,288 | ......ccevnee. 2,141,625 | ...ocvven 4,952,864 | ...ccovevrirerne. 582,877 | oo 4,536,570 | .ocvvveene 10,072,311 | oo 405,276 | ...ccoovrirrnns (270,570) | vevvvvvrerrernns 134,706
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .ooccveveeeeee 13,289,229
| P 6.9% (2. oo (6.4)% | 3. oo 1.3 %
Col. 13, Line 7
Line 8
4o i 1.0 %




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

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

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

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

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

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

> w N

Bar Code:

* 2 37 87 202049000001 *
* 2 37 87 20204550000 1 *
* 2 37 87 202036500001 *

Q15

Response

NO

NO

NO

YES




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

Additional Write-ins for Assets:

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

2504, MiSCEIIANEOUS ASSBLS.......cuiverircvicieieiiieiss ettt s b 2,400,158 | ..ccovererne. 88,537,428 | ........c....... 116,838,726
2505. Other assets nonadmitted. | . . ..192,593,641

2506. Recoupment reCeiVabIES............c.ccvrirrrcirererereeeseneeeneessieeenensessssensessssnseesensessnees | sereeneeneennnesned 002,641 | oo,
2507. Third party administrator reCeIVabIE. ..o
2508. Deductible receivables...........cocvveeeerieneneerneenens

2509. Corporate owned investment value of life insurance. | . ...1,457,215,091 ...1,506,036,046
2597. Summary of remaining Write-ins for LiNe 25..........cccoevveeierereciisieecseeseeessssessesssssneneens | eveneeneenen1,196,930,530 | ................ 195,374,842 | ............ 1,601,555,688 | ............. 1,677,896,153
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
2504, ESCIOW li@bilitIES........cvvevvrecreeireriseieiesiesise s sessssissssesssnsenans U 1,799,818 | oo 1,865,049

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

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

95,923,813 |....
..54,986,346
106,116,104
5,850,051

...95,501,812
.162,314,096
.102,785,723
...... 7,227,124

i 369,693,804

Q16




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

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT........ciieiieiciiiieieie sttt bsssessens | ersessssessessessssssessesaneas 486,107,999 | ..o 561,349,335
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition. .9,730,733
3. Current year Change in ENCUMDIANCES..........cccoiiiiiiiieieieiese ettt s sttt sttt ess s ebntes | ebsssssessessessntessesebnsensessesnsnntessesnss | oon
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............cccerrrrrererrennn.
6. Total foreign exchange change in book/adjusted CarmyiNg VAIUE. ..ottt ssssssssssssentas | ressessssssssessesssessessesssessessessssssessessane
7. Deduct current year's other-than-temporary impairment recognized ....55,942,055
8. Deduct current year's depreciation 9,149,593 ....39,088,966
9. Book/adjusted carrying value at end of current period (LiNeS 1#2+3+4-5+68-7-8)........cccouvreiniieieiesisiessseesesssssenens | svesesssssssesessssessesssnns 486,689,139 | ..oveveereeeens 486,107,999
10.  Deduct total NONAAMILEEA GMOUNES............civivieeieiciec ettt bbbt s b b st sess | oebsssssssssessessstessesssbsssessessssssssnsesssssnts | 4isbstessssssssnssssessesantentessesssbensassessnssns
11. Statement value at end of current period (Line 9 MIiNUS LINE 10)..........ccciuiuieiieiiiiciiieescessete e bssseresss e sssesrens | ereresesesesissesssssesessesens 486,689,139 | ...covovvieiieiciea 486,107,999
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI...........c.cvvviveveievriveieeesieeeiens | e 1,478,864,643 | ...cvvovveververeeens 1,582,823,319
2. Cost of acquired:
2.1 Actual cost at time of acquisition ...12,000,000 190,233,333
2.2 Additional investment made after acquisition 1,666,667 6,431,292
3. Capitalized deferred interest and other. 191,073 | oo 3,660,425
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals. 1,403,537
7. Deduct amounts received on disposals , 305,676,945
8. Deduct amortization of premium and mortgage interest points and commitment fees.............. ..2,083 ..10,318
9. Total foreign exchange change in book value/recorded investment excluding acCrued INtErESt..........c.oouvvereierirrisieieieies | cereireie e
10. Deduct current year's other-than-temporary impairment reCognized.............couvveurereerennneneeneseeneens 2AT2646 | .o
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... . 1,434,414 598 | ... 1,478,864,643
12, Total ValUGHION GIOWEANCE. ..ottt nnen 1(6,556,445) [ ..o (4,758,431)
13. Subtotal (Line 11 plus Line 12).. ..1,427,858,153 1,474,106,212
14, Deduct total NONAAMILEA AMOUNES..........cccveiivieeieccc ettt ettt sae st sesaeseas | essesssbantessesas s st sssessss st st es e tsnaensssaees et ettt ben s
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......cviiiiiereieriiisieiesieissiesiessssssssssssessesssssssesssessessesssssnss | ssessesissssssssessesssssssns 1,427,858,153 | ..o 1,474,106,212
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHION YEAT.........ccieiieieicietiereieee et ae bt ss e s sanees | sevesssesesssesessesessnaees 4,123,365,436 | ..covvvervrcreriieiinns 3,613,090,563
2. Cost of acquired:
2.1 Actual cost at time of acquisition 101,077,368 883,396,624
2.2 Additional investment made after acquisition 161,188,702 495,710,854
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) 37,268,406 | ...covvevveeieercee 96,112,875
6. Total gain (loss) on disposals (2,849,633) | oo (30,646,269)
7. Deduct amounts received on disposals ...48,976,824 898,667,007
8. Deduct amortization of premium and dEPreCiatioN............ccuueuiiriveieiciieie ettt nsens | sbestessessb sttt 7,945,624 37,922,360
9. Total foreign exchange change in book/adjusted carrying value (1,697,010) | oo 2,290,156
10. Deduct current year's other-than-temporary impairment recognized 525,986 | ..ottt
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 4,360,904,835 ..4,123,365,436
12.  Deduct total nonadmitted amounts 105,081,224 106,924,410
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ccciiuiuiieiciiiiisieseeissiesesessssssisseessesssssssessssessesssssssenes | sressesisssssessessssssssssns 4,255,823611 | oovovieeeecena 4,016,441,026
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ....19,525,519,935 19,233,755,768
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 375,058,990 1,558,498,967
3. Accrual of discount 4,411,550 18,658,089
4. Unrealized valuation increase (decrease) ....(167,888,986) 988,518,888
5. Total gain (loss) on disposals (2,012,148) | cocvevrererreeceeeceee (2,136,332)
6. Deduct consideration for bonds and stocks disposed of. 780,443,711 | oo 2,234,597,537
7. Deduct amortization of premium 7,150,468 ....29,530,658
8. Total foreign exchange change in book/adjusted carrying value... (1,915,290) | ovovonerererrereereeeseeseeseeenns 398,756
9. Deduct current year's other-than-temporary impairment recognized.... 19,436,044 7,918,428
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees............ccvevvereveierieiieies | cvierierisisssie s 4,383,975 | i (127,578)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... 18,930,527,805 .19,525,519,935
12.  Deduct total NONAAMItEd AMOUNES............cuiviiieiciciceie ettt bbb s bbb enas | sbassesssssssessessesssssnsansenan 26,338,574 ....21,065,434
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cccviuiieieiciiiisiieiesesisciesesessesississsssssssssssesssessesessnsenes | srenees ...18,904,189,231 | ...ovoveeersan 19,504,454 ,501




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

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
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):vvvevermeerreerreeeseeessessssesseeesssessssesssssssessssssssesssssesssssssessssssns | sasessesssssssssssenns 6,328,048,540 | .....covvrererirrerirns 198,775,579 | oo 335,887,643 | ...coovvvrecrieiinns (44,353,446) | ..o 8,146,583,030 | ....cvvuurvrrerercrereenieeesneninensnes | cresesseses s ssst st | sresteses st 6,328,048,540
20 NAIC 2 (@).ruveverercereeieerieses ettt | sernsseene s 2,395,964,324 | .....ovvvviiriciienns 38,172,944 | oo 279,860,417 | ..ooovvverrecrircciienns 1,375,463 | coovvvevericiies 2,155,652,314 | ....coooivirerirerinnnienesessinssinnes | creeesiesss s | aeesiese s 2,395,964,324
3. NAIC 3 (@) e ness s | oeesisenesesn s 595,829,159 | ...ovvvierierrrireriinan 69,013,890 | ...vvvncrerirrieniinns 76,998,996 | ..oovvvnveririrriinnns (14,745,108) | ....ovvevnrirerrrrnens 573,008,945 | ......ooorirririeriinrieniinenirenes | et | s 595,829,159
NAIC 4 (8)-vvvvvermrerrrresneesseeesssessessseesssssssssssseesssssssssssssesssssssssssssssssssssns | sosssssssssssssnsssanees 310,097,688 | ....ovvorrerrriirrrinnns 36,595,001 | ovvevnrerrrererernens 42,561,289 | ..ooovverririinns (35,599,232) | .voonveermrirrrernnenn 268,532,258 | ..ovuverneerrrereeinnnsiensssssssneses | sessseessssss st sssss s ssssssssnsstas | senesstssssessssnssnns 310,097,688
NAIC 5 (8)-vrrevvereerrmeeeseessseesssessseesssesssssssssssssssssessssessssesssssssssssssassssssssns | osesssssssssssssassssneens 62,391,850 | ovvooveerrrireeernenne 26,376,877 | v 40,182,386 | ..o (2,162,098) | ....convvermrereerrnenns AB,424,243 | ... | et st ssens | eeennessess st 62,391,850
....4,634,354 2,273,925 2,581,150 | oo 273,930 | oo 4,601,059 4,634,354
TOtAl BONGS. ... st senessensnes | eosesnesnsnssanesoncs 9,696,965,915 | .....covvreeiriiciis 371,208,306 | ....cvcrvrriririinens 778,071,881 | ..o, (95,210,491) | oo 9,194,891,849 | ... 0 | O I 9,696,965,915
PREFERRED STOCK
NAIC 1ot ssss st sess s sesssssssnnns | coseessssssssassssnnsssnsesns 3,410,227 | oo 1,993,837 | ovoooeererereeerseenneeeseessensneenes | rveeesesssssssnenssnssiees (A1) 5,287,055 | ...vevueereeernneerneessneesssessnsssssnes | srseessssessssesssssssssssssssssssssssssnns | oeessnnsssesssssssesssnns 3,410,227
NAIC 2.ttt ettt ssssnnns | cosnessssssssassssnessssenns 2,180,489 | ....vvoeeereeereeeieeenesen e | et snest st | serest et [P0 20) | 2178449 | ..ot | et ssssens | et 2,180,469
10, NAIC 3ottt esssnens | coieesinsese st 2,794,526 | ..oocverrierieciinns 1,856,848 |.....ovvvrirrririrenieeinenieeies | e (1,343,353) | ..o 3,308,021 | .ooveeuerimeerniieriienieenienisees | e | e 2,794,526
T10 NAIC 4ttt | Rttt | ekt | eeene et | et 546,015 | ..o BAB,015 | .oooveerrrireeererieresiesisesieneins | erereees et | 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.........vvuurvemreeerireeiereneeeiseeeeeeeseesssessssessssnesensees | cosssssssssssssssssssseseons 8,385,222 | ..o 3,850,685 | ... s ([ (916,367) | ..oovverrrercreicrinens 11,319,540 | oo 0 | ! (O 8,385,222
15.  Total Bonds and Preferred StOCK..........currrimiesnirensisnenssessesesesssnenes | soveesenssessessneens 9,705,351,137 | ..o 375,058,991 | ..o 778,071,881 | ..o (96,126,858) | ....vevvreririnnee 9,206,211,389 | ...veoirrereinirrisniesrenens 0 ]! (O [P 9,705,351,137

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 INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ?)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......orriirieriernerienes | s 566,560,831 |.....cooevrerrrenn. )3, SN O 566,560,831 | ...ovoouverrrrierenrieceienn. 30,142 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........vururirereerieiiecineireieee sttt sssssssssessesssnses | stsessessesssssssssesssssssssessnes 753,875,647 | oo 779,224,649
2. Cost of short-term iNVEStMENS ACUINET. ........c.cvcviiiiiciicsce et sss s sns | essssesessssesesssessssnsesanes 5,998,259,918 | ...cocvvvvervrieeriee 21,824,872,248
3. ACCTUAL OF QISCOUNL. ...ttt ettt ettt s et s s s s s s e e e e et et et et eeetesseessssssesesesesessssse st st sssnesennenensssnenesesenenssenens | etesessssssssessssssssssssssssssssenssesesesesennennes | orersrssessssssesesesesesasessssssssssssesnas 78,375
4. Unrealized valuation INCIEASE (ECIBASE)........ccvvvuiverieieieesetictese ettt s e se st s s sttt es e ssssssssasssssessns | aesessessesssessssassasssssesses st astes et nsensesansss | evsessssassesesssessesasssnssssesses st astes et s sanes
5. Total gain (I0SS) ON QISPOSAIS.........co.eviviiiieiiciiiesie ettt ettt bbbt s bbb s s bbb st ess | 4enbessebsssssesae s s ssbes b et e b st esse s s bsesensessens | Shessebstessesassns s s e s s s st st e bbb en s s e bt es
6. Deduct consideration reCeived ON QISPOSAS..........c.cvivirereiiriieiiesie et s st s s s s s senseses | sessssesessnsesesnsessssnsesenn 6,185,574,734 | ...coovvevereeeereene 21,850,299,625
7. Deduct amOrtiZation Of PIEMIUM.........c.ceuiiiieiieieicteis ettt bbbt s st s bbb s s bseses | 4nsessesssbssesse s s et s b et e b s b en s s s bsesensensens | Shebsetstessesssssnsessesses s b st e s e bt en s sse s ses
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE..........c..vueririeririreiierisiesissieeseesssssses st sssssssssesseses | ressessessassssssessasssessessassssssessessssssessassns | sessesssssssssessasssnssessasssnssessessnssessessnssnes
9. Deduct current year's other-than-temporary impairmeENt FECOGNIZEM. ..........cvuveuiuriieiieiiieiesie ettt beees | estessesssssssesses e sstessessessssessessessssnsassess | sressmtassessesssssnssssessessntantessessbensansessnsans
10. Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-6-T+8-9).........ccceorrrurirererierieesieeeieesiesisisnes | cevvevsseesessessese e sessssaenens 566,560,831 | .ocveveeerieeeeens 753,875,647
11. Deduct total NONAAMItIEA BMOUNTS...........ciiiiiiiii bbb bbb | SE0b R bbb bbbt | fenb bbb bbbt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......ccviiiviiieiieiiciiiteseesisissie s esssssssesessssessesssssssssssnes | esisssssesssssesssssssssssssesans 566,560,831 | oo 753,875,647
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10.
1.
12.

31

3.2

33
4.1

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 10, PHIOK YEAI)..........cueviurireiieieisiiesseietsstes et sss sttt bt bbb st enas (2,211,812)

Cost paid/(consideration reCEIVEA) 0N AATIIONS.............c.evriireieeiieiceee ettt ettt bbb bbb st b bbb et bt st n e bbb ensesansansnen

Unrealized Valuation INCIEASE/(UECIEASE). .........cvueuiiiieireieieieie ettt sttt s bbb s st b 88888 s R bR bbbttt 896,976

SSAP NO. 108 AUJUSIMENTS. ..o reueeieeerrereessiesseseesesssseeeseessseseesessessssesessesssessessesssssessessssssessassssssessessasssessessassssssessassssssessessssssessasssssessesssssessesssssnssessassessessassssssnssassnsnns

Total gain (10SS) ON tErMINAION FECOGNIZEM. .........eieiiieiieieieisie ettt b st s s s st R s bR s bbbttt

Considerations received/(Paid) ON tEIMINAHONS. ...........ovrurrirererrieeriereeeiseeesseseiseesss s sses st se e st ss e sse st ees e s eE s E a8 E st es e en s

AAMIOTHZATON. ...ttt st s s8R0 808 A R £ SRR R et

Adjustment to the book/adjusted carrying Valug Of NEAGE IHEIM............. et sttt een

Total foreign exchange change in bOOK/adjUSIEA CAMTYING VAIUE...........ciuiieiieiiicisie sttt bbbt 1,545,240

Book/adjusted carrying value at end of current period (LINeS 1+ 2+ 3+ 4 +5 -8+ 7 + 8+ 9)...uiiiiiiiiinerieseee ettt 230,404

DEAUCE NONAAMIIEEA @SSEES......vurverrirreriiireiseieiesie ettt s s s et ee st E s8R e R bR R ettt

Statement value at end of current period (LINE 10 MINUS LINE 11)........iuru ittt ettt bbbttt s 230,404

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COUMN).........c.cccovvueieieieinieeeseesee s

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 (24,280,917)
3.14 Section 1, Column 18, PriOr YEaI..........ccvvvevveveieriereeeie e 10,394,823 (34,675,740) (34,675,740)

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 (24,280,917)
3.24 Section 1, ColumN 19, PriOr YEAI..........ccrvveeeererereerersrs e 10,394,823
3.25 SSAP No. 108 adjUSIMENES.........ccoouererrereemneensneseesseeessserernees (34,675,740) (34,675,740)

SUDLOAL (LINE 3.1 MINUS LINE 3.2).....uuvuvriererrieiieseseiessesssseseessssssssesessessss s ssessssssessessssssssessessasssessessassssssessssssssessessasssessesssssnssasssnssesssssnssessessanssessessasssessessnssnssessessanens 0

Cumulative variation margin on terminated contracts during the Year...........cccocvveevieieieiesieiesennens (25,241,971)

Less:

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

4.22  AMOUNE FECOGNIZE. ... vvveerieerireieieiee e naes (25,241,971)

4.23 SSAP No. 108 adjuStMENtS...........cveumrrercrerrrieiierieeseenrieesenenes (25,241,971)

SUDLOAL (LINE 4.1 MINUS LINE 4.2).....c.cuurieieceeireiieeeseietseessseseeesssssseesessessss e ssessas s s sse s se st es s s 8o s a8 e84 2848428428 R 24888 R en s s st 0

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
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 - 5.1 = 5.2)...uiuiuiiiereree ettt (0)
DedUCE NONAAMILIE BSSELS.........uiuuiiiiiiiici bbb bbb
Statement value at end of current Period (LINE 6 MINUS LINE 7).........cueiuiururiuiereeeiseeereiseiseessseeessssssessesessess st ss st s s bbb bbb s s bbbt baen (0)
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Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE
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Statement for March 31, 2020 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SEction 1, COIUMN T4 ... 230,404

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

3. TOUAI (LINE 1 PIUS LINE 2)...vuviiviieiriiiieiieietesie ettt sttt s £ 2 880818 bR ARt a e n sttt 230,404

4. PartD, SECON 1, COIUMN B........ouuiiiiriri bbb 1,388,980

5. Part D, SECHON 1, COIUMN B.......uvvurieireieirieieieiiiesse sttt bbbttt (1,158,576)

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

7. Part A, SECHON 1, COIUMN 16.......c.cviriieiieeiiice ettt bbbt b a bbbt s bbbttt a b n s seee (30,638,154)

8. Part B, SECHON 1, COUMN 13.........oiiieieiiriiceieesiei st 3,104,858

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 (27,533,297)

10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen 7,454,391

11, Part D, SECHON 1, COIUMN 9.ttt bbbttt ettt s st st s st nen (34,987,688)

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 5,373,368
14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e 24,176,647
15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee 29,550,015
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 INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

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

1
Year To Date
.............................................. 6,645,234
............................................ 18,981,382
....................................................... (124)

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

............................................ 39,896,565

............................................ 15,574,819 | oo 37,386,134
............................................ 10,061,673 | ooovvvevirrriiecrerrisnsirnniinnnnn. 6,645,234
.............................................. 6,645,234
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SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
One Nationwide Plaza, Home Office 1 COUMDUS......oecs OH.. [OT/01/1976.... | cooeeeeeerieieie et | tesesse s e st nnanns | entseesens ettt | ererens et 5,337,512 | oo 5,453,053
Plaza 2, 280 N. High St, Office........ccovrnrernriscrieieisereensen COlUMDBUS. ..o OH.. [O1/01/1996.... | cvoeeieeiereeeeeeeeee ettt ettt sttt s st et s s st s sassesssssebasensssessnsesetasansssaninse | evessssesissesesasssssessnsesesassnsssannsetns | stesesssssssssesesessssesasssesssessssssannss | stesessesesssinsesanas 420,645 441,507
Plaza 3, 245 N. High St, Office COIUMDUS......oorvvirriiiereeierieene OH.. | 01/01/1989.... 2,039,428
215 N. Front St, Office. . Columbus . [01/01/1998....
High St WalkWay..........c.ovvvieviriieinieniessnissiesienes Columbus 10/12/2011....
1100 Locust St, Office Des Moines.. . | 04/30/2001.... 210,057 236,847
1200 Locust St, Office Des Moines.. 12/30/2001.... 243,590 247,744
3300 SW Williston Rd, OffiCe........cc.vvvrmererrercrenirierirenes Gainesville. .101/01/11979....
9903 Nationwide Dr, Office . | San Antonio TX... | 02/24/12011....
1300 Walnut St., OffiCe........overirriirieeieceie e Des MOINES.......ccouirereiieirieneieeiieieias LA [ 03/18I207T ... [ ottt ettt sttt bttt s et b et s sttt ennssaesensnaetan | ereresinsetesenentesenetetesnastenensesesennns | eesetesiniesetesssesasentesesesnastenensesenins | oeeetesesererenneans 105,418 109,358
285 N. Front St, Garage........... COlUMDUS.....cevvisi s OH.. | 01/01/1980.... 992,636 993,155
0199999. Totals 0 0 ..9,513,643
0399999. Totals. 0 0 ..9,513,643

1030

SCHEDULE A - PART 3

Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in Encumbrances Current Year's |  Impairment Change in inB./A.C.V. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances i d | Encumbrances | (11-9-10) B/A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred




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

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1103057 SCOTTSDALE. ...ttt AZ.oooiveiesereeiis S 12/13/2019.... | oo A.000 | covoreereeeie e | e 1,000,607 | oviiiiciienns 14,861,190
00-1103129 OVERLAND PARK....cooiiriiisiiesiissiississsissssesssnsssisssssssssan KS 02/13/2020.... | coveooriirisiniiiniiens 340 | oo 12,000,000 [ ..oveooiiiiiiieiiieiiesises st | eereenesnenas 16,026,750
0599999. Total - Mortgages in Good Standing - Commercial MOHGAgES = All ONET.........cci ittt ene | ehenssssebetesnsers et sns s er et enssn et snssnienses | oesanes XXX .. 30,887,940
0899999. Total - MOrtgages iN GOOG SEANGING. ... vurueeereereeieei ettt sttt et et st set st ess et eeseseesee et ssseeseesee et eesee et aeseeseEseE et eeseeseE et eeseeseE et eesees et et aetessessetse | Shessessetssassessesnsassassesnsansessassnsansantessns | ansenes XXX....... .1,666,667 30,887,940
3399999, TOLAI MOIGAGES. .......cvvevvseeereeiseisesseiseissesesseses st s8££ 8288t te eesesb e b st enna | crnies XXXeovovoe | e XXX s [ 12,000,000 | i ,666,667 | ......covaee 30,887,940
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
D Mortgages Closed by Repayment
T 00-1102261.. .|LAS VEGAS .. .| 04/10/2015.... | 02/04/2020.... 5,500,000 0 .5,500,000 0
°_ 00-1102273.. .. |RANCHO CUCAMONGA [oF NN 12/23/2014.... | 01/29/2020.... | .cooovvvvrrirenns 44,100,000 0 <orre44,100,000 0
0199999. Total - Mortgages Closed by REPAYMENL. ... s srsssssssessssesensassanes ...49,600,000 0 (] [ 0 0 0 [ I 49,600,000 | ......... 49,600,000 | ..ooovrirnriirinnead 0 0
Mortgages With Partial Repayments
00-1000391.....ouvvvirrirernnes BROOKLYN.....ooiiiiiiieriieiieeise ettt ssssssssees (0] ISV R 0171112001 | covovierineiinee [ e 570,237 | .cververeeirerineinenes [ cereriesieeieniseines | v | e (V1 OO OTIRN PR 117,582 0
00-1000450.. .. [MIDLAND PARK.......cceremrrmrrrerinrinerneninnrnerseneseenenenenes | Nduoriinciinens | o 12/29/2000.... 2,042,496 0 ..65,236 0
00-1000714.. [ CLOSTER.....coeveririneerssnisernerieseneesenissessenssssssnsnensneee | Nduossiineinens | o, 11/08/2001.... [ cooveerrrererrenes | s 454,641 0 ..53,068 0
00-1000926...........ccvrerrirenne MARIETTA ...coviiiiinieeninerenesneneensissseeenssssensenensees | GAuiiviiniinis [ vevvines 12/23/2002.... | covoverevrernine | v 866,678 coe e [ 0 ..20,515 0
00-1000949.. [ STOW.ieerieneeiseissieriesesenenissessessssssensensnees | OHevcinciiees | e, 1202212015... [ oo | e 231,810 [ .ovoveererreeeriieiens | e (2,083) .. ..(2,083) ..20,299 . 0
00-1001038.. .. | ITHACA . FROTTRPIN RN 10/01/2002.... 7,082,296 0 17,994 | .. .77,994 0
00-1101437...covvirrrrriririns STAMFORD.......ovvvrerirrernnne CToveereees v 03/01/2007.... 3,975,039 2,472,646 | ..oooovovciinis (2,472,648) | .....ooververvrirrrnens | e 1,502,393 | ...covoeee 1,502,393 | ..oooercrieirnnrienes [ e 0
00-1101810.. .. | HIGHLAND PARK........covorrierinrinrineniseesersserisnenensssensees | e | ceveeens 10/12/2018.... 1,467,381 (V1 TOINN PR 164,174 164,174 0
00-1101820.. | CINCINNAT L..coeerveeeeseeseesnesnsenssnnsssnnesnnssnssenssens | OHoveievcine [ evri 10/12/2018.... 3,741,019 0 .35,246 | ... ..35,246 0
00-1101824 BURLINGTON.......vvvirierinrnrcerninernnenssennensensseessenensnes | KY v | e 08/06/2012.... 2,044,429 | ..o [t | e | e (V1 RO STINN IR 177,169 | v 177,169 | oo [ e 0
00-1101854.. o [PORTAGE........cooonmiinrininneiseinniiesineenssseissssisssesesnsnnnee. | N | o, 10/12/2018.... 3,197,562 0 ..46,953 0
00-1101907.. .| COLUMBUS.........coorrrerierrreniirirnerineesssnnensssessssssssnsnnes. | OHeveiicineis v 10/12/2018... | oo | e 11,184,070 0 ..72,544 0
00-1101916 NEW YORK......ccvrrierierimrenenrnnninserssenieseneessssssssesseseesnns | NY it | e 10/12/2018.... 3,845,238 | .o | e | e | e ssens 0 ..26,850 0
00-1101939.. o | KIRKLAND.......otvierinriinininninerinninenienisnesseninnnnnnnenneee | WA | s 10/12/2018.... 4,241,296 0 ..31,022 0
00-1101969.. .| JACKSONVILLE [ 5 T I 09/12/2013.... 3,979,032 (V1 IR RO 152,417 0
00-1101985 TORRANCE.........ccoiiniirninneiirinerierssiesssissesnenesnssssnensens | CAuiieireiniins | vevenene 10/12/2018.... 2,937,350 [ ..o | e | s | e 0 ..28,762 0
00-1102024.. [LAS VEGAS........ovvinrrirnirinsrnerverineeneninssessenessssennenneee | NV | e, 10/11/2013.... 1,123,972 0 .25,910 0
00-1102034.. | SAUK RAPIDS.......ccooeririrnnrinnernrierineesseinsenssenienesenennens | MNeiciins [ 10/12/2018.... 5,828,063 (V1 OO OINN R 142,688 0
00-1102039 FT WORTH.....cooviviiriiieinnierienississsissninesienissesssseesnnes | Wevvvnninsnins [ v 09/10/2013.... | covoreverrerrrienns [ e, 17,600,484 | ..o [ | vt | e 0 ..98,682 0
00-1102042.. | COLUMBUS.......coovirerinrineeneniseisenssnisensenssseseesssssennnes | OHeviiiciines | e, 10/12/2018.... 5,134,109 0 ..29,011 ..29,011 0
00-1102048.. o |WASHINGTON......cocrmrirerrnreirernninenninessnsssesnsnssessenssnenss | DCuiiviiveiinins | e 10/12/2018.... | oo | e 11,518,784 0 .64,199 | ... ..64,199 0
00-1102058..........ovvrererrrinee MANCHESTER.........oovvrerinienerininerineriiensnensenessnsensenssns | CTovvinivineiins | cevviens 10/12/2018.... 3,985,830 | ..veurererirrereninnins | e | e | e (V1 OO RTINN PR 150,934 | ..o 150,934 | oo | e 0




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

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

1'2030

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

00-1102076.. . [MISSION VIEJO........oovsrvinrviiriiinriisneiisnsissnsiisnniisnnes | CAuiicciins [ 192013 | s | o 13,142,732 0 ..60,797 0
00-1102131.. .. |HOUSTON N I 10/12/2018.... 8,032,978 0 ..98,542 0
00-1102163........oovvvvrrirrrines STERLING........cooovinirverinrnennrinriveninsisesenisnessnssennns | VA | e 06/04/2014.... | covoovverririenns | e, 23,328,666 (V1 RTINS PPN 104,166 0
00-1102207.. .. | CINCINNATI N 01/05/2015.... 5,675,917 0 ..46,909 0
00-1102241.. .. |NORTH BETHESDA ) 10/12/2018.... 8,689,830 0 .71,589 0
00-1102320........conmvvrririenns FOXPOINT.....cooomrimririinrinniinsinsinssnisnisnssssisnssinnnnns. | Whicis [ 10/12/2018.... 7,967,942 (V[ O O 309,472 0
00-1102398.. W RENTON....oosneccccssssissssisssssnisssenns | WA | s 08/06/2015.... 2,771,631 (V1 RTINS R 109,621 109,621 0
00-1102417.. NATICK ciceercsssieieniesenssisnssnnens. | A | s 09/30/2015.... 3,487,455 0 .65,824 | ... ..65,824 | ... o 0
00-1102450.........cocvvrrinrienes PARK CITY ..o | UT o [ 10/12/2018.... 6,432,036 0 38,834 | .o 38,834 | ..o | i 0
00-1102456.. o [ALLENTOWN.....coviiciinniciiscisniesicssissiesisnisniennnes | PR | s 01/14/2016.... 8,148,491 0 ..52,002 0
00-1102463.. .. | MIRA LOMA, . RO IR 10/12/2018.... 1,610,038 0 12,817 0
00-1102464...........ccoooovvvemnrnnee RANCHO CUCAMONGA CA.oovvcvis [ v 10/12/2018.... 3,130,629 0 ..24,923 0
00-1102466.. [ WILMINGTON......ovvvverimrineirenisrinninnninenisenienesnissnennes | NCuiviiviins | v, 10/12/2018.... 7,220,004 0 37,778 0
00-1102470.. .| COLUMBUS. I 10/12/2018.... 6,750,374 0 ..37,949 0
00-1102486...........cccocevreverenes | CHELSEA...oociicriccenicncssiceiersssnecsnisenns | MA i | s 12/10/2015.... 6,426,352 0 ..73,859 0
00-1102495.. B [ 10/12/2018.... 7,267,552 0 ..36,841 0
00-1102505..........coevveerveernes [ SEATTLE oo | WA | 10/12/2018.... 4,946,843 0 ..38,846 0
00-1102550..........cc0vveevveeereies [ FAIRBORN...cociviccncicccsnssicnssiensnninn | OHcccicii | 10/12/2018.... | oo | o 11,321,781 (U O O 127,818 0
00-1102579.. [ PHOENIX ..o AZ B [ 07/19/2016.... | covoeveriricnns [ e 12,180,330 0 ..66,225 0
00-1102588.. .. | CARLE PLACE........cccoouvimiinriinnis NY.ciienes [ 10/12/2018.... 3,733,119 (U RTINS PPN 119,780 0
00-1102591.. . [LEXINGTON......coooovrvrrinrinnns [5G P 10/12/2018.... 7,377,594 0 ..57,588 0
00-1102666.. .. |NEW YORK NY .[10/12/2018.... 4,624,688 0 ..32,293 0
00-1102694.. .| CHARLESTON... 15[ O I 10/12/2018.... 3,763,137 0 ..26,614 0
00-1102724.. 1SR IO 04/12/2017.... | ... ....40,199,250 (V1 OO OTTINN PR 347,672 0
00-1102757.. MD. .| 08/08/2017.... e ....10,020,993 0 ..56,211 0
00-1102779.. VA | e 08/25/2017.... 6,831,132 0 44,411 0
00-1102788.. 10/11/2017.... 1,930,515 0 8,779 0
00-1102803.. [ 1112712017 13,291,010 0 .92,343 0
00-1102809.. /USSR DA 11/01/2017.... | ... e ....19,301,396 0 ..86,362 0
00-1102816........coeevvrrrrrerre [WALNUT oo CA.ovvvcnnes [ v 10/12/2018.... 8,206,000 0 ..25,821 0
00-1102821.. . IL .[11/16/2017.... - ....14,511,147 0 ..96,586 0
00-1102884.. .. | FARMERS BRANCH. > N 07/31/2018.... 4,077,272 0 ..23,865 0
00-1102889.. .. |[LEWISVILLE................. 1D B [ 10/1172018.... | oo | v 20,606,967 0 .93,214 0
00-1102894.. A [MOORESVILLE........iiiiiirinricissisiecicssssisiies NC..oovvviees [ 07/06/2018.... 4,848,241 e . 0 ..29,448 0
00-1102901 MECHANICSBURG.........ccvririiniiiiiririinsissiiesiesesseens PA oo v 12M1712018.... | oo | v 15,000,000 v [ e [, 0 ..39,867 0
00-1102906.. ..|CANOGA PARK....... [O7 VSRR I 10/17/2018.... 6,880,434 0 ..28,455 0
00-1102910.. .. |ALBUQUERQUE.............. NM.ciciins v 09/28/2018.... | covooeverrirricnns [ e, 10,706,876 e . 0 ..64,749 0
00-1102935........covmvvrririinns NEW YORK NY.oins [ 02/28/2019..... | .o | s 13,867,133 O O O 0 ..57,993 0
00-1102959.. .. | WASHINGTON v [ DG e 03/28/2019.... 4,724,614 (U O RONN P 105,155 0
00-1102982.. ) SALT LAKE CITY oo UTeine [ TMM412019.... | o | v 22,000,000 0 ..91,908 0




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

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 + 9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal
00-1103032.. .| CARLE PLACE........c.cccooviimmriiinriiinnnns NY s [ 12/05/2019.... 4,000,000 | ..oovvriiniininins | e 0 ..82,832
00-1103051.. [ WARRENVILLE. .....covviiiiiicicnicciscississci s [ O IS 11/14/2019.... 6,000,000 | ..o | . 0 . 102,650
0299999. Total - Mortgages With Partial REPaYMENtS.........cuuuuiiiiiiiiiiiiiiiisiiisii i ensiissssensssisssissnienns .492,084,893 | ... | e (2,083)] ........... 2,472,646 | ....... (2,474,729) 0 [ v 6,233,057 | .......... 6,233,057
0599999. Total MOMGAGES. ........ovuurvviiiiriiriisiiicis e sosnssssssenss s 541,684,893 | .......cccoveviinn0 | (2,083)| ........... 2,472,646 | ....... (2,474,729) 0] . 55,833,057 | ......... 55,833,057

2’2030
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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
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 2,763,493 ..16,999,236
GSO Capital Opportunities Fund IIl LP Wilmington.... ...| DE.... | GSO Capital Partners LP. 06/03/2016.... 2 2,143,348 ..14,640,145
GSO Capital Solutions Fund Il LP. . | Wilmington.... ..|NY.... | GSO Capital Partners LP. 06/06/2013.... 3 32,533 ..10,338,941
GSO European Senior Debt Fund LP.. DE.... | GSO Capital Partners LP. 11/25/2014.... 2 ..435137 .17,072,002
ICG SDP Fund 3B . ... | LUX.. | Intermediate Capital Group.. 03/22/2018.... 2 ....1,320,077
ICG SDP Fund 4B Grand DUChY........ccouveverrirnriiniians LUX.. | Intermediate Capital Group...........ccc....... 03/31/2020.... | ccoovevernee. 2 | s 15,840,000 | ..o e [ s 20,160,000
Newstone Capital Partners IV, L.P.........cccocovrrinrnnnnenns Dallas TX.... | Newstone Capital Partners. 06/02/2019.... 2 3,460,818 20,131,582
NW Private Debt, LLC Los Angeles CA.... | Kayne Anderson Capital Advisors, L.P 01/01/2016.... 2 | e | e 233,094 | ..o | s 5,141,539
Prudential Capital Partners Ill, LP.........cccccccovrvrrvninns Chicago IL...... Prudential Capital GrOUP. ........c.uevrrererriririrerieisesssse st ssess s ssessenes 10/15/2008.... 2 65,448 ....1,466,768
Vista Credit Opportunities Fund Il - B, L.P.... et San Francisco..........coceeevrerennencs CA.... | Vista Credit Opportunities Managment 06/01/2016.... 2 [N ST 269,211 ....3,465,694
Vista Credit Opportunities Fund II, L.P....... s Wilmington.......c.cviniiniicscies DE.... [ Vista Credit Opportunities Managment .. 05/10/2017.... 2 | i | e 447,708 [ .o | e 2,051,079
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated.......... ....15,840,000 | ....ooovrnvcnee 20,011,031 | oo (U 112,787,063
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Actis Global 4 LP [ LONAON. s GBR. | ACHS.......covorvirriririieiiesiesseis s 12/15/2011.... 3| s | e 292,960 | i | 4,091,164
Advent International GPE IX, LP............ Grand Cayman. ... | CYM. | Advent International 10/21/2019.... 3 ..14,430,000
Advent International GPE VIII-B, LP. Wilmington ..| DE.... | Advent International 01/28/2016.... 3 ....1,168,001
Ares Corporate Opportunities FUNd V, L.P........coceiiirrnsceeescseeeeereiseneens LoS ANgeles.......cuverrreirereeneiriennnes CA.... [Ares Management............covueurerrereererreenerneeenseneneeeeneens 06/22/2017.... 3 9,478,565
BIF IV Renewable Sidecar-B, LP Toronto CAN. | Brookfield Asset Management Inc....... 03/20/2020.... | ..ccovvrenvnn 3] s 766,367 6,233,633
Brookfield Infrastructure Fund IV-B, LP. Toronto CAN. | Brookfield Asset Management Inc....... 11/05/2019.... 3 2,528,584 | ....coooreeseeereennns | e 10,428,461
Carlyle Asia Partners V/, L.P....... Washington..........cccooevrereirrinnen DC.... | Carlyle Group, L.P.......ccoorrriieeeceieee 12/26/2018.... 3 | e | e 1,217,925 | oo | e 16,641,443
Catalyst Fund V, L.P.............. Toronto CAN. | Catalyst Group, LLC.........ocovrrrrirrrmirrineieieriseessisissneenns 08/12/2015.... 3 | s | e 6,000,000 9,570,010
Catterton Partners VII, L.P.........ccooireeeese et ssseeaees GreenWich........oveverveveeirerrrireeens CT.... | Catterton Management Company, LLC..........ccocrirmrnrnnenenee s e 09/03/2013.... 3 63,673 . 3,639,061
Clearlake Capital Partners V...t ssssisseesiens Santa Monica..........ccccevvrcvereecnnne CA.... | Clearlake Capital.........ccocvvrerrererininnns 12/05/2017.... B | et | e 885,304 | ..o | e 4,827,039
Dyal Capital Partners Il New York NY.... |[NB Dyal Associates IIl, LP... 09/30/2016.... 3 | s | e 421,203 ..18,305,677
EnCap Energy Capital FUNd X, L.P.......cooiiieececeee e WilMington........coeeveeiriereeceienns TX.... | EnCap Investments, L.P...... 03/31/2015.... 3 97,597 ....2,395,331
EnCap Flatrock Midstream Fund Ill, L.P Houston TX.... |[EnCap Investments, L.P...... 04/30/2014.... 3 358,798 926,412
Energy Spectrum Partners VIII, L.P Dallas TX.... | Energy Spectrum Partners. 04/08/2019.... 3 432211 .10,625,716
Energy Spectrum VI, LP........cooconrrennee Dallas TX.... | Energy Spectrum Partners... 02/28/2011.... 3 87,185 2,916,153
Energy Spectrum VII, L.P............... Dallas TX.... | Energy Spectrum Partners. 11/03/12014.... 3 362,311 1,983,688
Energy Trust Partners Fund IV, L.P Dallas TX.... | Energy Trust Capital. 08/30/2013.... 3 299,831 1,810,755
Fundamental Partners 111, L.P.........ccviiieecssceeee e Wilmington.........cooevevvrenieniennee DE.... [FUND@meNtal AQVISOTS..........coiuireieiiriiiiieieieiseieessi e esss e essessssnsessens | ressssessenees 05/18/2017.... 3 2,618,328 ....1,090,968
Global Infrastructure Partners.............cccocevevcvereeeieeiceeeeeenns New York . | Global Infrastructure Partners.. 12/14/2007.... 3 75,260 2,823,055
Global Infrastructure Partners IV-A/B, LP. .| New York.. . | Global Infrastructure Partners.. 10/23/2019.... 3 ...102,605 17,111,018
GTCR XL, P New York .| GTCR Investment XII, LLC 05/04/2018.... 3 2,758,800 ..12,419,000
ICG Europe V.............. St Helier. JEY.. | Intermediate Capital Group..............c...... 08/24/2018.... 2 ..15,521,468
L Catterton Growth Partners Il L.P. . | Greenwich. . | Catterton Management Company, LLC.. 02/25/2016.... 3 1,726,446
L Catterton Partners VIII, L.P................. Greenwich. . | Catterton Management Company, LLC.. 06/13/2017.... 3 8,230,801
MBK Partners Fund IV, L.P...... ... | Grand Cayman. .| CYM. | MBK Partners............cccoevvvevinrinrieniinns 03/09/2017.... 3 (237,348)| ... 6,717,208
Mercato Partners Growth IIl, L.P.. . | Salt Lake City... . | Mercato Partners Growth 11, GP...........c.ovveririnrecreeeseeeees e eees 03/12/2015.... 3 2,400,000 2,400,000
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Navis Asia Fund V, L.P.............. Kuala Lumpur... . | MYS. | Navis Capital Partners, 02/01/2007.... 3 5,097
Navis Asia Fund VII, L.P.. Grand Cayman CYM. | Navis Capital Partners 01/29/2014.... 3 14,435
Olkhan Co-Investors, LLC............. Dover. . | Zelnick Media Capital LLC. 03/04/2020.... | ..covvvenvnn K T [P 1,666,666
One Rock Capital Partners I, L.P New York . | One Rock Capital Partner 10/30/2017.... 3 8,913,731
Peppertree Capital Fund VI, LP... . | Wilmington . | Peppertree Capital Management 05/05/2016.... 3 . 855,000
Peppertree Capital Fund VI, LP.. ... | Wilmington.... . | Peppertree Capital Management 11/28/2018.... 3 [ e | evrnrerieneenneen 1,500,000 | o | e 1,800,000
Peppertree Capital FUNA VIII, L.P.......coiiiniiiiieieiesie s Chagrin Falls. . | Peppertree Capital Management...............cc.uvuinrieeienirineissiesiesisssssssssieens 01/2712020.... | .coovvvernee. 3| 4,056,000 21,944,000
Providence Equity Partners VIII L.P Providence, Providence Equity Partners LLC............. O7M712019.... | o3 | s | veveeeneneenenn 2,081,887 | oo | v 14,025,084
Silver Lake Partners IV, L.P............. Menlo Park.........ccccocveveiieiicienans .| Silver Lake Partners, LLC..........cccuiiuiioiceicieeeeeeeeeee e seaesenens | eveneeaeseninas 04/02/2013.... | oovveceeee3 | e | eeeeeeeiereneeeeenn 109,949 | | s 1,089,093
Silver Lake Partners V, L.P....... Wilmington.... . | SilVer Lake Partners, LLC.........covvrirrieiiieiesissiessesississsssesssssssessessssssesssssssssssns | seesessesssnenes 06/12/2018.... .14,927,513
Siris Partners 111, L.P........couieieieeisees st Wilmington.... . | Siris Capital Group, LLC... 12/02/2014..... ....1,041,924
SVB Capital Partners [, L.P........c..ovviiiieineiesiesss s Silicon Valley .| SVB Capital Partners, LLC.........cocovrnrerernirerinrinns 01/31/2014.... 214,400
SVB Capital Partners IV, L.P Silicon Valley. .| SVB Capital Partners, LLC... 12/06/2017.... 3,195,500
SVB Venture Overage FUN, L.P.........cc.ociiiiiiieensesessesssieeenins Wilmington.... . .... | SVB Capital Partners, LLC... 06/17/2015.... 1,790,552
Tamarind Hill FUN, LLC.........ooviiiiniicienssne s ssenens ANN ADOT...ooe s MI..... | Tamarind Hill Management, LLC 06/29/2018.... | ovovervvreeT | oo | e 120,000 |..cocrvrrrinn 420,000
TPG ASIA VI, LLPuci st Grand Cayman. .| TPG Asia e | 0410772014 [ i3 [ | e 771,361 3,934,851
TPG Asia VII(A), LP..ocorriine. Fort Worth . | TPG Asia . |07/26/2018.... 3,270,130 [ oo | v 12,755,431
TPG Healthcare Partners, L.P..... Fort Worth..........ocovvneeernireinnis | TPG PaMners.........cveeeeieicieeeeeiere e 10/01/2019.... 78,534 | .o 20,380,991
TPG Partners VII, L.P... Fort Worth. . | TPG Partners 05/27/2015.... 930,834 ....5,168,620
TPG Partners VIII, L.P.. Fort Worth. . | TPG Partners 10/01/2019.... 896,594 .17,911,931
THAENEV, LP.eee ettt ettt bttt GreenWiICh.........ccovvevericieieeceieine .. | Stone Point Capital LLC.........ccoveiiiririerieiriseie et 12/20/2010.... ATA24 | e | e 724,365
True North Fund V LLP, fka (IVF V) . | Port Louis, Mauritius. [ MUS. | Trug NOMth. ..o 03/18/2015.... 82,354 28,810
Veritas Capital Fund VI, L.P. . | Wilmington. . L[ Veritas Capital..........cevuevrerieiriereeee e 06/15/2017.... | oveeeceee3 | e | v 2,129,207 | .ooveeceeeeeeeeeeeeeeeies | e 2,152,637
Vista Equity Endeavor Fund |, L.P Grand Cayman............ccoerveenrerenns CYM. | Vista Equity Partners, LLC........ccccoevmrvnrervrniricinrienns 06/01/2017.... | oveeceece3 | e | e 779,864 |................ 1,639,605
Vista Equity Endeavor Fund II, L.P Grand Cayman . | CYM. | Vista Equity Partners, LLC... 09/19/2019.... ....8,190,546
Vista Equity Partners Fund VI, L.P Dover. . | Vista Equity Partners, LLC... 02/29/2016.... ....3,674,377
Vista Equity Partners Fund VII, L.P. Austin... . | Vista Equity Partners, LLC 01/24/2019.... . 17,764,363
Whitehorse Liquidity Partners IIl LP. . | Wilmington.... . | Whitehorse Liquidity Partners Inc. 10/30/2019.... 3,413,396
Yukon Capital Partners II, LP........ Minneapoli . | Yukon Partners 11/05/2013.... ....3,991,704
Yukon Capital Partners I, LP....... Minneapoli | YUKON Partners.........ooeeiereeieicnirceseee e 07/18/2017.... .12,125,638
ZMC Il L.P New York NY.... | Zelnick Media Capital LLC 01/03/2020.... | .... ..16,995,045
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = UNGffilIAtEd. .........vvriireiiiiiiiiiiiniins oot esssss st essessssssensasssnes ..52,817,081 ....394,266,680
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Nationwide Services Company.... Columbus .| OH... | Nationwide Mutual Insurance Co.. 12/31/2000.... L TB5148 | | 7 e | s 100.000
Nationwide Ventures, LLC....... ColumbUS......oveviiiciseeinines OH... [Nationwide Mutual Insurance Co.. 06/30/2007.... 1 2,500,000 e | 100.000
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = AffIlIAte. ..o i [V 4,235,148 | .o (O IR 0] XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Almanac Realty Securities VIII, L.P........... DOVET ... DE.... [ Aimanac Realty Partners...........c.cccooeeeeieenrniniersnceeinenenns 1202112018.... | oo e | e 419,329 | e | e 17,650,130 | .......... 1.000
Bell Institutional Fund VII, L.P.......cccooviiviiiieiins DOVET....ooiiiceeeee e DE.... | Bell Partners.........ccccoeviiveiinieeniiieinns 10/30/2019.... | covvvevereens | e | v 1,136,339
CR Tenant LLC Columbus . | OH... | Cristo Rey Columbus High SChOOL..........c.ceuieieriieieiercreescre e 05/23/2014.... 2,692
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Crow Holdings Realty Partners VIII, LP . | Crow Holdings Capital Partners, LLC 09/2412018.... | oo | eeeeneeneeieereseseeeeeseiees | eereereeneesneenns 1,042,909 1,971,246 0.750
Crow Holdings Retail Fund, L.P... .| Crow Holdings Capital Partners, LLC 04/01/2015.... 49,067 1,915,429
Dermody Properties Industrial FUnd I1, LP..........coovivirimirecseceeeee s . [ Dermody GP I, LLC......c.oveeriiriecrreeeieens 1212712018.... | oo | e | e 2,196,035 2,577,666
DivcoWest Fund V, L.P.... .| DivcoWest Fund V GP, L.P.............. 06/2312017 ... | cevoerierireees | cerereeerneeiseiseisessieseseeees | eevesereees 287,947 ....5,756,011
GEM Realty Fund VI, LP.. .| GEM Capital, LP. 04/15/2016.... 2,373,000 .16,775,131
Harrison Street Real Estate Partners VII, L.P . | Harrison Street 03/12/2019.... | coveereiieees | et | e 570,799 . 7,067,221
Helios Infraco LLC Washington .| Sol Syst LLC 1212202017 ... | oo | e | cveveieiisienens 1,234,006 | .o | e 41,979,258
HSREP VI Co-Investment 3, L.P....... Dover . | Harrison Street..........oovevvvvereinerersieceens 05/02/2018.... 44,632 166,438
HSREP VII Co-Investment, L.P.........cccovoiieeiceicceeeceeee e New York . | Harrison Street.........ccococevvivcciecciceceeee 05/02/2019.... | covoreeeieeees | et | e 146,479 |...ccoco... 3,678,323
Madison Realty Capital Debt Fund IV, LP.... . | Dover.... . | Madison Realty Capital. 04/22/2019.... 5,310,756
Madison Realty Capital Debt Fund V, LP..... . | Dover.... . | Madison Realty Capital. . 03/27/2020.... | cooerevrereres | cveerereieienan 1,600,523 | oo | e | e 14,399,477
Prime Property Fund, LLC. New York . | Morgan Stanley Real Estate AdVISOr, INC..........covvvierirniinierinnnins 03/31/2015.... | oo | e | e 873,584 | ..o e ———
Raintree 973 Market Master Tenant LLC San Francisco, . | RAINTEE-EVEIGIEEN.......eeeee s 05/27/2014.... 1,775
US Office Development Program, L.P............ccuiriisseesssiseessnees Wilmington {ODP GP, LLC.....oveeecceceeeeeee s 1200212014 ... | oveeeeeeeeeies | e | e 1,105,012 ..16,228,823
US Regional Logistics Program II, L.P Dover .|USRLP GP, LLC 01/12/2018.... | ovoreveevires | e | ceveees 3,000,000 | ..oovrvereinrinrierienieienins | e 33,500,000
Walton Street Real Estate Fund VIII. LP.........cccccooovvevevecciennee . | Walton Street Capital, LLC...........oouoiueieirereieireississe st seenees 04/15/2016.... 1,580,662 ..14,053,518
Waterton Residential Property Venture XIII, L.P .| Waterton Venture XIIl GP, LLC...........ccccovvvurviveriririrenns 06/02/2017.... ...185,266 ....4,205,860
Dominion Arms SP LLC.......cviiiieieicssce e . | Dominion Arms SP MM LLC 12/12/2018.... | oo | e | e (82,980) | .o s
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........ooiiiiiiiiiiiciiiiiis o ensnnes I [T 1,600,523 | ................. 16,870,778 | ..ovcvvceeecee (L 198,091,448
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
NW REL LLC...iiieniseii s Columbus | OH... | Nationwide Mutual Insurance Co.............. 02/08/2008.... | .oooereereinees | cereerersensssessenssessssesenes | cereees 2,030,128 | .o © e | s 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Affllated. .........ciiiiiiiiiisiiisiiiiiis cerissiisssssssssss s essesssssensassases 0] e 2,030,128 | .o 0 | s 0 [ XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Alphadyne International Partners LP..............ccccciiiiciiiinisiciiecssieni NeW YOrK.......c.ouvvmmiiieriiriiniisni NY.... | Alphadyne Capital LLC..........cccooiuiiiiniiiiciiicsciescessssss s 03/01/2020....
Centiva Onshore Fund, LP. Wilmington..........coovvevvreinerennnee DE.... [ Centiva Capital LP.........ccciiueirieiireireieiee et nnes 07/29/2019.... | ....
EJF Debt Opportunities Fund LP...........c.ccocoveveeenn. Arlington. VA.... | EFJ Debt Opportunities GP LLC............ 03/01/2020.... | .... ..25,000,000 -
Geneva RE Partners, LLC Columbus OH... | Geneva RE Partners, LLC 07/01/2019.... ..50,000,000 | 50.000
N2G, LLC Columbus OH... N2G, LLC.. 03/05/2020.... |. 3,000,000
Tenor Opportunity Fund, L.P. New York NY.... | Tenor Opportunity Associates, LLC 01/01/2020.... | .... . ..35,000,000
Vista Foundation Ill, L.P.......... DOVEI ..o DE.... | Vista Equity Partners, LLC 05/12/2016.... 3 . 224,536 5,326,770
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.............cccooornrenioniiicece ..77,000,000 ..65,224,536 5,326,770
4899999. Subtotal - Unaffili@ted...........cuuiuririiiiiiiinisiiiei i s 101,077,368 ....154,923,426 710,471,961
4999999. Subtotal = AilIated........ccirieiriieiiieri s 0 6,265,276
5099999. Totals 101,077,368 ....161,188,702
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Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
Alcentra European Direct Lending Fund Il (fka:
Clareant) Kirchberg.........ccouverevnienee LUX | Distribution..........c..oceeverereererneennenrirenns 09/17/2015 |03/18/2020 0 [ coverererrninenee | 20000.3,089,088 | .....3,089,068 | .....coovvmirvrnres | errrierirercnrnens | o0 i
GSO Capital Opportunities Fund Il LP............c.cccoo..c.. Wilmington.........ccccevvienne DE.. | Distribution.........cccccvevviviriinriieiniiniieis 06/03/2016 | 03/27/2020 0 [ | e0eeen886,772 | 10 886,772 | e | e |0 i
GSO Capital Solutions Fund Il LP.... .| Wilmington.. .. |NY.. | Distribution... .. | 06/06/2013 |01/29/2020 0
GSO European Senior Debt Fund LP.. . | Wilmington.. . | DE.. | Distribution... .| 11/25/2014 | 03/25/2020 0
Guggenheim Private Debt Fund 2.0-I, LLC.................. Wilmington..........ccovevveene DE.. | Distribution............coouevreerienirerernsinieieens 06/03/2016 | 03/19/2020 0
ICG SDP Fund 3B Grand Duchy.. .. | LUX | Distribution... .| 03/22/2018 | 03/31/2020 0
Newstone Capital Partners II, LP.........c..cccooevriveiinnns Wilmington . | CA.. | Distribution... .1 12/29/2010 | 02/06/2020 (U1 OO (PO 369,952 | ........ 369,952
Newstone Capital Partners Ill, LP..........cccccocovvrerrinrnnee Wilmington.........ccccoeeenene DE.. | Distribution............coceveeerereerereirrireeieenns 09/20/2016 | 01/13/2020 0 30,049 | .......... 30,049 | .o [ e
NW Private Debt, LLC . | Los Angeles CA.. | Distribution... .. |01/01/2016 |01/09/2020 (0] [T PO 1,222,631 | ..... 1,222,631
Prudential Capital Partners Ill, LP............ccccocovevreiinens Chicago IL.... | Distribution... .| 10/15/2008 |03/13/2020 (VN IUTORPRIRIRN IOV 188,804 | ........ 188,804
Vista Credit Opportunities Fund Il - B, L.P................... San Francisco.................. CA.. [ Distribution..........c.ccceeveeeeiincrereeccreeinns 06/01/2016 |03/24/2020 0 | oo | eeveieis 341,375 | ....... 341,375 | oo [ e
Vista Credit Opportunities Fund I, L.P.......ccccoovvrriinns Wilmington........ccocovvvinnne DE.. | Distribution............ccoocvriveeriiiierieennns 05/10/2017 | 03/24/2020 0 N 278,751 | ........ 278,751 | oo [ e
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated................. 0 0 0. 8,699,684 | ... 8,699,684 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Actis Global 4 LP .. | GBR| Distribution... .| 12/15/2011 | 03/24/2020 (V1 RPN (PSP 6,556,098 | ..... 6,556,098
AIF Capital Asia Ill LP..........cccccoovuennee Port-Louis .| MUS]| Distribution... . | 12/15/2006 |01/06/2020 (V) ORI IOV 178,602 | ........ 178,602
Ampersand Partners IX.......coooceevrnennneinnnenennns BOStON. ..o MA. | Distribution. 10/30/2018 | 01/15/2020 (01 OO (VRN 690,932 | ........ 690,932 [ .o | e
Energy Spectrum Partners V, LP Dallas ..| TX.. | Distribution... .. [12/01/2007 | 03/31/2020 | ...oovoveen 7,489 | oo (T,489) | e | e | eeeereereeneneeinee | ceveeneeees (7,489) - - .
HarborVest Partners VI - Partnership Fund, LP New York .. |NY..| Distribution... .| 12/31/2000 | 03/31/2020 20,315 LI, ..(40,020) | .
ArcLight Energy Partners VI, LP. Wilmington .. | DE.. | Distribution... .. | 07/02/2015 |02/20/2020 0 [ oerereererene | e 310,196 | e 310,196
Ares Corporate Opportunities Fund V, L.P... Los Angeles.... . | CA.. | Distributio .. | 06/22/2017 |02/06/2020 0 .390,609
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
Catterton Partners VII, L.P... .| Greenwich... . | Distribution... ..109/03/2013 |03/20/2020 0
CBPE Capital Fund VIII A LP... Distribution... .| 03/03/2009 |02/13/2020 0
Clearlake Capital Partners V.... . | Distributio .. [ 12/05/2017 |03/03/2020 0
EnCap Energy Capital Fund X, L.P.. . | Distribution... .. | 03/31/2015 | 02/24/2020 0
EnCap Flatrock Midstream Fund IIl, L.P.. . | Distribution... .| 04/30/2014 | 02/27/2020 0
Energy Spectrum VII, L.P. . | Distributio .. [ 11/03/2014 | 01/27/2020 0 22,843
Energy Trust Partners Fund IV, L.P. . | Distribution... .. | 08/30/2013 |03/13/2020 (0 [T IS 147,529
Global Infrastructure Partners.. . | Distribution... .. | 12/14/2007 |03/20/2020 0 ...949,907
Green Mountain Partners lI . | Distribution... .110/01/2002 {01/09/2020 0 ...487,090
GTCR X, LPecoe s . | Distribution. 05/04/2018 | 01/03/2020 0 33,696 | 00033696 | oo [ | o0 | e
ICG Europe VI St Helier.. .. | JEY | Distribution... .| 06/26/2015 | 03/30/2020 (V1 IR S 1,362,720
ICG Europe VII St Helier.. .| JEY | Distribution... . | 08/24/2018 | 03/16/2020 0 26,065
Ironbridge FUNd 11, LP........c..covvinirererneicnieiins Sidney AUS | Distribution 09/01/2006 |02/04/2020 | ............ 27,168 | oo | e | e 0 27,168 | .......... 58,569
MBK Partners Fund IV, L.P.. Grand Cayman... . Distribution... ..|03/09/2017 |02/11/2020 | ....... 1,433,804 | ..o [ e | e (V1 IO O 1,433,804 | ... 1,433,804
Navis Asia Fund V, L.P........ .| Kuala Lumpur. . |MYS| Distribution... ..102/01/2007 | 03/18/2020 | .......... 100,477 | oo | e | s (VN UPOPPORORTNOTRN IOV 100,477 | ... 100,477
NCT Ventures FUNd [T LP.........cocvueveererericireiininnns Wilmington..........c.eeernen. DE.. | DiStbUtON.......ovverrirerercercriseieieris 06/20/2008 |03/27/2020 | .......... 193,416 | covoeecrecerrenns | e | e (V) TR IOV 193,416 | ........ 193,416 | oo | v [ v [,
Northstar Mezzanine Partners V, L.P...........ccccccevenai. Minneapolis............c.c...... MN. | Distribution...........ccccvrvvicrerereereieeieinne 02/12/2008 |02/28/2020 | .......... T3T617 | oo | e | oo 0 | oo | e 737,617 | ........ T3T617 | coeeeeeeeeees | evveeeeeeneeines | ool [




statement for March 31,2020 of the NATIONWIDE MUTUAL 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
Peppertree Capital Fund IV, LP.........cccoooonniiniinniinnnns Wilmington.........cc.coeeevne. OH. | DiStrbULON.........oovereerriereiieiieecireeens 09/30/2013 [ 02/07/2020 | ... 4,577,530 | ..ovvoevercirnrins | cevreeiseirsniinnns | reees 0 I I 4,577,530 | ..., 577,530 | .oooovvrcineronns [ erverreencesnnins | eevverreerneens0 | oo
Providence Equity Partners VIII L.P. Providence. RI... | Distribution... .. [07/17/2019 [ 03/23/2020 | .........505,762 | ...cooevoverrevres | corerrernereererenes | s 0
Silver Lake Partners Il, LP . | Menlo Park.. . | Distributiol .. | 07/28/2004 | 01/16/2020 0
Silver Lake Partners IV, L.P Menlo Park.. . | Distribution... .. 104/02/2013 {03/13/2020 | .........816,3071 | .covvrvrvrirrers | v [ e 0 ...816,301
Sorenson Capital Partners Ill, L.P..........ccocoovrrrrruncnnee Wilmington . | Distribution... .. | 05/31/2014 | 02/27/2020 | ....... 2,229,615 | oo [ e [ e 0 2,229,615
TPG Asia VI, L.P. Grand Cayman Distributiol .. | 04/07/2014 | 01/07/2020 0
TPG Asia VII(A), LP..ooererierierineeeeisiseiieeis Fort Worth . | Distribution... .| 07/26/2018 | 02/19/2020 0
TPG Partners VII, L.P Fort Worth... . | Distribution... .| 05/27/2015 | 02/26/2020 0
Trident V, LP. . | Distributio .. 1 12/20/2010 |02/04/2020 0
Vista Equity Partners Fund VI, L.P.. . . | Distribution... .. | 01/24/2019 | 01/14/2020 0
Whitehorse Liquidity Partners IIl LP . | Wilmington . | Distribution... .| 10/30/2019 | 03/27/2020 0
Yukon Capital Partners Il LP.... . Minneapoli .. | MN. | Distributio . [ 11/05/2013 | 01/24/2020 s 0 .. 78,552
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated ....26,195,101 | ... 2,826 |. 0 0 |l [\ 12,826 | ..o 0]... 26,207,927 |....26,198,866 ..(40,020) | ..
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Co-Investment Fund, LLC. Columbus. . OH. | DiStrbUtON........covrererreieeiierierieeereens 02/28/2008 |01/10/2020 | ............ 29,032 239,347 | - s | e 239,347 I I 268,379 | .......... 26,031 [ v | s (242,348) | ....... (242,348) | cevevrerrieris
Nationwide Private Equity Fund, LLC........cccovvviirniins Columbus...........cccoevnne. OH. [ Distribution................ccccoeeverrvveerereriennne. 10/14/2004 | 02/28/2020 | .......... 146,822 | .o | oo | e 0 N 146,822 | ........ 146,822 | .o [ oo | e (U [
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated.... RN [ I 175,854 | ........ 239,347 | oo (U I (L] 0] . 239,347 | v 0 | v 415201 | ........ 172,853 | .o 0 [ . (242,348)| ....... (242,348) | ..o 0
o Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
(&%) CCP NI Master Tenant LLC.........ccoorvrvvinerreierinnernnnns Santa Monica............cc..... CA.. | DIStrDUtION. ....ovvveerirriieireeiereins 07/31/2015 {02/20/2020 | ...vvove0rrn9,828 | oo | v [ e (01 OO IS 9,828 | ..o 9,828 [ v | e | e (1 [
:h Centerline High Yield CMBS Fund II, LLC. ..| Irving TX.. | Distribution... .. | 06/28/2004 | 01/10/2020 | ...oovvvncvrrerereins | vevrmerneerieniinees | = eerveneneinienes | e 0 S s | e 62
Crow Holdings Realty Partners VIII, LP .. | Dover. DE.. | Distribution... . [ 09/24/2018 {01/31/2020 | ... . RO RO I 0 | [ e 381,034 | L 381,034
DivcoWest Fund V, L.P Dover. DE.. | Distribution. 06/23/2017 |02/05/2020 | .......... 215,363 | ..o [ e | e 0 | e | v 215,363 | i 215,363
Helios Infraco LLC Washington............c.ccc..... DC.. | Distribution... . 11212212017 | 02/27/2020 | ..........522,440 | .ooovvvvririiices | o [ e 0 | coveveerneneeenne | veenn.522,440 | e 522,440
Madison Realty Capital Debt Fund IV, LP. Dover. DE.. | Distribution... . 1 04/22/2019 | 03/06/2020 | ..........235,505 | ....ccovvivrmrveres [ overvrrrerinirinirens | veee 0 235,505 | L 235,505
Nationwide S0l 1 LLC......c.ovverrererrnriseierieriscereeens Washington............c.cceeeeue DC.. | Distribution. 07/21/2016 |01/30/2020 | .......... 185,142 | oo | e | s (V1 ORI IOV 155,142 | ........ 155,142
Nationwide Sol 2 LLC... Washington.........ccccvuunneee DC.. | Distribution... ..107/19/2017 {01/30/2020 | ............ 39,910 | o [ e [ 0 39,910 | oo 39,910
PCCP Credit IX, LP Dover. DE.. | Distribution... .| 03/28/2017 | 03/30/2020 | ....... 1,396,800 | ...oovovvvrrrerrens [ e [ e (V1 U (S 1,396,800 | ..... 1,396,800
Pretium Residential Real Estate Fund Il, L.P............... New York......coccevevvrennnee NY... | Distribution...........ccccvueviciereieiieiicieine 09/01/2016 |02/24/2020 | .......... 228,593 | ..o [ e [ e 0 | oo | e 228,593 | ....... 228,593
Rayette Apartments Leasing LP. . | Saint Paul... ..|MN. | Distribution... .. 107/16/2013 {03/31/2020 | ..........300,614 | ...oovvrvvrivrirene | = v [ e (01 OO (SR 300,614 | ........ 300,614
Rockbridge Hospitality Fund IV, L.P . | Columbus... .. | OH. | Distribution... o | 11/09/2007 | 01/09/2020 | ...oovvvnrvrrerireirns | cevvrmrrmeerieninnees | = cerveneseisnenes | e 0 -
Stonehenge REV I LLC..........cccoovvvniiiniicnnincieiis Columbus........cc.cevvverinnee OH. | Distribution...........c..coccemvvniiveiireriniiinens 04/26/2016 | 01/21/2020 | ........ 118,626 | ..oovvrrerriiriies | cevreeinriiniicnins | e 0
Strata Fund 25 Lessee LLC Chapel Hill.. ..|NC.. | Distribution... .. | 06/30/2015 [ 01/30/2020 | ..o TA,094 | oo | e | e 0
Walton Street Real Estate Fund VIII. LP.. Wilmington.. .. | DE.. | Distribution... . | 04/15/2016 | 03/24/2020 | .........971,077 | .coooovivvrivirinns [ e | e 0
Waterton Residential Property Venture XIII, L.P.......... DOVET....oviiersriisieiianinns DE.. | Distribution.........cococrerernrererinssieniininns 06/02/2017 [02/28/2020 | ........... 19,378 [ .ovvvvviviirinnns | eovvienssisiiiniins | e 0 ..
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 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 | ....... 3,497,109 | ... [PPSR I 0 I I 3,497,109
D.E. Shaw Oculus Fund, LLC.. .. |NY.. | Distributiol .. [02/01/2019 [01/13/2020 2,221,001 JO T . 0 . 2,221,001
Horizon Portfolio L.P................ .. | DE.. | Distribution... .| 04/01/2014 | 01/31/2020 | .... (4,394,393) | - e [ 1(4,394,393) | oo [ e (4,394,393)
Millennium USA LP. .. |NY.. | Distribution... ..102/01/2019 | 01/30/2020 0 | eoveeeeeerenreens | v 2,724,690
Vista Foundation III, L.P... .. | DE.. | Distributiol .. 105/12/2016 |02/14/2020 0
XPI Holding I Limited .. |NY.. | Distribution... .| 04/01/2019 | 02/06/2020 35,354
Riverview Multi Series Fund LLC - Class Event........... NJ.. | Distribution...........ccccoeevererierereierieieienns 06/26/2007 | 03/31/2020 | ...vovveveerrrrriee | eeereee 97,784 [ s e | e | reeeeens 97,764 | .o
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statement for March 31,2020 of the NATIONWIDE MUTUAL 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
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.............coooiioiiioiioieiiisisce st snssneissennes | evaees 9,131,807 | ...(4,261,275) | ...coovvnnvnnd {0 [ (L] [ 0]...(4,261.275) | cooovrrrennnand 0 ... 4,870,532 | ..... 9,218,404 | ................... 0] ... 4,347,872 | ... 4347872 | ... 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
Inlet Point Special Opportunities Fund LLC (f/k/a
Rothschild Special Opportunities Fund LLC) Wilmington........ccocovininnne DE.. | Distribution.........ccooveviininiiiiiiineins 10/01/2015 | 01/03/2020 | ............ 26,129 | ... 6,937,220 | - i [ e | v 6,937,220 [ ..o [ e 6,963,349 | .......... 17191 [ ...(6,946,158) | ....(6,946,158) [ ....ocvovrrivrarinns
2699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated....... [ESRY [F 26,129 | ..... 6,937,220 | .o (] (L] 01... 6,937,220 | ..o 0 ... 6,963,349 | .......... 17191 | e 0 ]...(6,946,158) | ....(6,946,158) | .....cccovereenvnd 0
Non-Collateral Loans - Unaffiliated
City of Dayton Loan................ IDayton |OH. |Other-than-temporary-impairment ............. 02/04/2002 | 01/07/2020 | .......... 527,346 | .o | = i | 000000525986 [ o | e (525,986) | ...vevvvevereine | e 1,360 | oo 1,360 | o [ | s (U I
3199999. Total - Non-Collateral Loans - Unaffiliated OO OO OO OO PO OO PP OO PO PO OO PPOP PP PPPOPPPORPPPPRPPPRPOPOPR IFVTRRTOONt 527,346 | ..oovoiviinninnnd 0 |0 [ 0000525986 | o0 | (525,986) | ..cvovreeerinens0 | e, 1,360 | oo 1,360 0 0 0 0
4899999. Subtotal - Unaffiliated. ........cocrererirriiiriisisiisiisrssssrssissenas . .....49,222,342 | ....(4,248,449) | . o (4774435) | 0 | 44,447,907 |...48,786,780 | .......... 30,959 | ..... 4,307,914 | ... 4,338,873 | ....... 443,654
4999999, SUDTOLAL = AFFIIBIEA. ... vtttk E £ SE4 £ R £ E LRt | ennnians 201,983 | ..... TA76,567 | o0 [0 0 | TA76,567 | oo 0. 7,378,550 | ........ 190,044 | .o 0| ....(7,188,508) | ....(7,188,506) | ......coocvrrrrread 0
5099999, TOAIS.......ooieiiiiiii s i ...49,424,325 | ... 2,928,118 | .oovvenienn0 1525986 | 0 | 2402132 | oo 0]... 51,826,457 |...48,976,824 | .......... 30,959 | ....(2,880,592) | ....(2,849,633)| ....... 443,654




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

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

SCHEDULE D - PART 3

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 QY 7 |USTreasury Bd 2.750% 11/15/42...... | ................ | 03/11/2020........ Citigroup. 64,902,544 ....50,000,000 445,742
0599999. Total - Bonds - U.S. Government..... 64,902,544 ....50,000,000 445,742
Bonds - All Other Government
135087 K3 7 |Canada /Govt/ Bd CDN$ 1.250% 06/01/30. .| 03/25/2020........ RW Pressprich & Co 2,225,599 | ..o 2,145,156
040114  GW 4 | Argentina (Republic of) Sr Nt 6.875% 0... 03/17/2020. Direct.... 419,859 ..1,325,000
040114  HK 9 | Argentina (Republic of) Sr Nt 5.625% 0... 03/26/2020........ Direct.... 1,172,593 | oo 3,144,000
1099999.  Total - BONAS = All OtNEI GOVEIMMENL. ... teieietisiresiseis st seeseis st ees s ess s ess s essser s feesessseE e s oEE eS80 E SR £ SR8 EE 0S8 08 S8R SRRttt sinineres 3,818,051 | i 6,614,156
Bonds - U.S. Political Subdivisions of States
758449 SF 0 | Reedy Creek Impt Dist FL GO Txbl Ref Ser. .. | ................ | 02/05/2020........ JP Morgan Securities LLC 2,620,000 | ..o 2,620,000 |........ 1FE
2499999. Total - BONAS - U.S. POlitiCal SUDDIVISIONS Of SEAIES......vutiererertsius ittt serss st sre s sme s eis | feesssss e ess e e R s E 8 Eb L8R £EE 18£8 L84 E 18£SR E 4L E £ E b4 £E LA E R E bbbttt e erbnirenes 2,620,000 | ..o 2,620,000 | ..coovvnrenes 0 S S
Bonds - U.S. Special R e and Special A
631060 CV 0 |Narragansett Bay Rl Wir Sys Re TXbI Ref........covriiriiirereicrreeseeieeineneeneins | cereeneeeenenns 02/27/2020........ Barclays Capital Inc. 1,140,000 | ..o 1,140,000 |........ 1FE
64990G A5 1 |NY DORM AUTH-B-TXBL DASNY-B-TXBL-REF-REV .. | 02/26/2020........ Merrill Lynch 5,000,000 | ..o 5,000,000 |........ 1FE
956704 D3 1 |West Virginia Univ Rev Txbl Ref Ser A . 02/27/2020........ Merrill Lynch 2,380,000 | ..o 2,380,000 |........ 1FE
977100  HD 1 |Wisconsin St Gen Fd Rev Ref Ser A 2.42........ciiiiiininiiiinisiisnsssssisenssisseenes | coseesnensines 01/29/2020........ Citigroup. 2,771,000 | .o 2,771,000 |........ 1FE
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. ... .. ..ruuiruerutisaresieieisssseeiessars | teessassaseassessssssasssesssssassessesesessessaeesessoeseesaesseesessaeeseeteesseEseetseEeEseeE e 10 s eeE o810 E e ettt anne | snsassseses 11,291,000 | oo 11,291,000 | ..o 0 XXX
Bonds - Industrial and Mi:
03027X  BA 7 | American Tower Corp St Nt 2.900% 01/15......covvuivrireiniinernersisiesssesssisees | onveessnsenns 01/07/2020........ VTOUS. ....coovvverecisieceee et ses st enenees 9,956,520 | oo 10,000,000
03464R  AA 1 | Angel Oak Mortgage Trust RMBS Series 202............ccccouereueerierereeneneeeineeneineseeeennees .| 01117/2020........ Nomura Securities Intl LLC 9,959,820 | ..oeoiiieee e 9,960,000
03765X  AG 1 |Apidos CLO CLO Ser2015-22A ATR 2.862%......ccevuueveiernirciiriineirerinsisesesiessssienenes .| 02/24/2020........ JP Morgan Securities LLC 3,500,000 | .oooorvrrieriees 3,500,000
03765X  AJ 5 |Apidos CLO CLO Ser 2015-22A A2R  3.302%.......c..everrvmmrernrenirierireesenississesssnenins | ceerrienienes 02/24/2020........ JP Morgan Securities LLC 2,000,000 | ..o 2,000,000
039482  AB 0 | Archer-Daniels-Midland Co Sr Nt  3.250% .. | 03/25/2020........ Citigroup. 992,230 | oo 1,000,000
05522R  CX 4 |Bank of America Credit Card Tr LBASS 201 .| 03/26/2020........ JP Morgan Securities LLC 653,782 | oo 657,300
05522R  CY 2 |Bank of America Credit Card Tr LBASS Ser. 03/31/2020........ BNP Paribas Securities Corp 557,819 | oo 551,997
05522R DA 3 |Bank of America Credit Card Tr LBASS Ser. .. | 03/27/2020........ Barclays Capital Inc 5,100,301 | oo 5,004,128
14448C  AA 2 |Carrier Global Corp SrNt 2.722% 02/15...... .| 02/18/2020........ ValIOUS.....ovviicii s 1,003,024 | ..oooov 1,000,000
17305E  GK 5 |Citibank Cr Card Issuance Tr LBASS SEr2..........cccocoveueveicueeieereeseeeeeeeeseseseeesenens | eveieveneans 03/27/2020........ Goldman Sachs & Company............ccoeernirieireennens 1,476,263 | oo 1,470,347
17323M  AA 3 | Citigroup Mtg Loan Tr RMBS Ser 2015A Cl .. | 03/16/2020........ Citigroup. 9,314,478 | ..o 9,262,377
254683  CK 9 | Discover Card Mstr Tr LBASS Ser 2019-AT......c.oviieerierrineirereriseeesissssesssesernnes .. | 03/26/2020........ LIOyds SECUMHIES INC.......ouvuerriieieiceie e 482,683 | oo 478,070 606 | 1FE
25746U DG 1 | Dominion Resources INC STNESerC 3.3......oivivvieerneeeeeeeienns .. | 03/31/2020........ Scotia Capital 5,939,700 | .oveveeeeieeeeieeeens 6,000,000 2FE
337932 AL 1 |Firstenergy Corp SrNt 2.650% 03/01/30. .. | 02/18/2020. Various 999,730 ..1,000,000 2FE.
341081  FZ 5 |Florida Pwr & Lt Co Sec Nt 2.850% 04/0 .. | 03/24/2020........ Wells Fargo Securities LLC 4,994,900 | .oooovecreriereeneeis 5,000,000 |........ 1FE
369550 BM 9 | General Dynamics Corp Sr Nt 3.625% 04/ .. | 03/23/2020........ Wells Fargo Securities LLC.........ccovernrrmrnirinineineiisnineinns 3,957,880 | ..ovreieiieiies 4,000,000 |........ 1FE
437076  CB 6 |Home Depot Inc SrNt 2.700% 04/15/30.... .. | 03/26/2020. JP Morgan Securities LLC 994,410 ..1,000,000 1FE
000000 00 0 |Housing Action Fund LLC Prom Nt Sec 3 ..| 02/18/2020........ Direct............. 314,436 | oo 314,436 47
442851 AL 5 |Howard University Sr Nt 2.895% 10/01/2 .. | 02/03/2020........ Loop Capital Markets LLC.... 1,390,218 .1,385,725 2FE.
442851  AM 3 |Howard University Sr Nt 2.945% 10/01/3 .. | 02/05/2020. Loop Capital Markets LLC 1,081,584 ..1,080,000 2FE.
442851 AN 1 |Howard University Sr Nt 2.995% 10/01/3 .. | 01/31/2020........ Loop Capital Markets LLC.... 615,000 615,000 |........ 2FE
476556  DC 6 |Jersey Central Pwr & Lt Co SrNt 4.300 .. | 02/21/2020........ Scotia Capital 1,112,990 | oo 1,000,000 2FE. e
57629W  CH 1 |Mass Mutual Global Funding Nt 3.400% 0 s .1 01/07/2020........ Goldman Sachs & COmMPaNy...........coeweeverneveernrenenns 5,180,819 | .o 4,900,000 1FE
57636Q AP 9 |Mastercard Inc Sr Nt 3.350% 03/26/30.........cccovuireinmerereiiniieisirieeiserseseersnienens | cereenieennes 03/24/2020........ Citigroup. 1,996,120 | oo 2,000,000 |........ 1FE
64133K  AA 9 [Neuberger Berman CLO Ltd CLO Ser 2020-36............ccccerrurrrrerrrennces .| 03/09/2020........ Wells Fargo Securities LLC............ccoevrereierrenisieeieeens 500,000 | ..ovvereeieieierieieeeeeaes 500,000 |........ 1Z
64829K  BW 9 |New Residential Mtg Ln Tr RMBS Ser 2017- .1 03/27/2020........ Citigroup. 3,868,461 | ..vvvveeiiereeersiae 3,887,901 | coveeereeeniee e 12,960 [ 1FM..covvrirciririeines
64829L  AA 6 |New Residential Mtg Ln Tr RMBS Ser 2016-.........c..ccvevierenrirernnceeiseiseeeniseinnieens. | coveereninsnnes 03/31/2020........ Citigroup. 2,202,799 | .o 2,186,401 | oo 228 |1FM
64830B  AQ 0 |New Residential Mtg Ln Tr RMBS Ser 2017- .. | 03/27/2020........ Citigroup. 5,990,992 | ....cooviiiiiniiiiad 6,339,674 20,340 [1FM
64830D  AB 9 | New Residential Mtg Ln Tr RMBS Ser 2019- .| 03/13/2020........ Wells Fargo Securities LLC............ocovrnrreenerrnineirerienncenes 8,446,861 | ..o 8,095,225 15,291 [ 1FM..oiiiccins
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64830G  AB 2 |New Residential Mtg Ln Tr RMBS Ser 2018-.........c.cocevmivnrenriernniceerineiseieniseisninens | cosveresinennns 03/13/2020........ Cantor Fitzgerald & Co 6,976,290 | ..o 6,659,942
64830T AD 0 |New Residential Mtg Ln Tr RMBS Ser 2020- .. | 01/09/2020........ Goldman Sachs & Company. 14,028,299 ....13,640,000
65341K  BG 0 |Nextgear Floorplan Mast Ow Tr LBASS Ser.. .. | 03/25/2020. Deutsche Bank Capital 1,103,970 ..1,173,900
68902V AF 4 | Otis Worldwide Corp SrNt 2.565% 02/15........ .. 1 02/19/2020........ VaIOUS ...ttt 999,998 | ..o 1,000,000
70163#  AA 0 |Parliament Funding (Owl Rock) Nt 4.659 .. | 03/30/2020........ Direct............. 2,560,000 | ..o 2,560,000
74340X  BK 6 |Prologis LP SrNt 3.250% 10/01/26. .. | 02/10/2020. Tax Free Exchange.. 9,391,003 .......9,500,000
80386W  AA 3 |Sasol Financing USA LLC SrNt 5.875% 0 .. | 03/31/2020........ Direct.....ovvue 343,576 | oo 660,000
89175M  AA 1 | Towd Point Mortgage Tr RMBS Ser 2018-3 C... .| 03/11/2020........ Bank of America BISD Dealer.. 5,937,750 | oo 5,626,116
89175M  AB 9 | Towd Point Mortgage Tr RMBS Ser 2018-3 C... .| 03/11/2020........ Bank of America BISD Dealer.. 7,580,615 | oo 7,013,000
89176L  AC 8 | Towd Point Mortgage Tr RMBS Ser 2018-6 C.......c.ccovrvvurerienrrneinereieereieeeeeiseseeeieenes 03/12/2020........ Bank of America BISD Dealer..................... BAT 891 | oo 500,000
98389B  AY 6 |Xcel Energy Inc Sr Nt 3.400% 06/01/30 .. | 03/27/2020........ JP Morgan Securities LLC 996,700 | oo 1,000,000
P16259 AM 8 | BBVA Bancomer SA Texas Sub Nt 5.125% 0 .| 02/03/2020........ Direct............. 469,700 | oo 440,000
134808 AC 8 |Canacol Energy Ltd Sr Nt 7.250% 05/03/........ccurevmrrrerniierreerirereeiseeesiseieeiereenis A 03/11/2020........ Direct............. AAT 125 | oo 490,000
941053  AH 3 |Waste Connections Inc SrNt 4.250% 12/.... A 01/21/2020........ VAIOUS ..ot 566,073 500,000
941053  AJ 9 |Waste Connections Inc SrNt 3.500% 05/.... A 01/21/2020........ JP Morgan Securities LLC 678,649 . 630,000
94106B  AA 9 |Waste Connections Inc SrNt 2.600% 021...................... A 01/21/2020........ Bank of America BISD Dealer..................... 499,955 | oviiieeee e 500,000
000000 00 O |Digicel Limited SrNt 6.000% 04/15/21.........ccvruemrmmmmirerieriniieriesrinesiereseesssessiens D... 01/17/2020........ Direct.... 228,825 270,000
000000 00 O |Cia Latino Americana 1st Lien 9.500% 0 D... 03/27/2020........ Direct.... 69,475 . 185,000
000000 00 0 |TBC Bank JSC SrNt 5.750% 06/19/24.........c.coeveuiiimiinirircrierieisrisse e [ DI 01/15/2020........ Direct.....oovu... 561,833 | oo 530,000
000000 00 O |Vendanta Resources Plc SrNt 6.125% 08..........cccocerimirnireinereieiseeneeieienienes D... 03/02/2020........ Direct.... 280,563 335,000
000000 00 0 |Banco Do Brasil (Cayman) Sr Nt 4.625%..........ccccvruiririiieienineirerineiseneesseeriees D... 01/09/2020........ Direct.... 1,370,110 ..1,295,000
000000 00 O |DarAl-Arkan Sukuk Co Lt SrNt 6.750% | DI 01/22/2020........ Direct............. 459,240 | oo 445,000
000000 00 O |Akbank TAS SrNt 5.125% 03/31/25........ccovueririrrirrirererinrirerssiseesise s D... 03/16/2020........ Direct.... 475,053 515,000
000000 00 O |China Evergrande Group Sec Nt 8.750% 0 D... 01/09/2020........ Direct.... 177,500 . 200,000
000000 00 O |YPF Sociedad Anonima St Nt 8.500% 07/2.........ccoureverrerernrnrierrereeeeirereeiereenieees [ DI 03/10/2020........ Direct............. 2,301,610 | oo 2,780,000
000000 00 O |MHP Lux SA SrNt 6.950% 04/03/26 03/24/2020........ Direct.... 232,278 325,000
000000 00 O |Medco Bell PTE Ltd 1st Lien 6.375% 01/. .|D.... 03/09/2020........ Direct.... 366,080 . 520,000
000000 00 O |Nexa Resources SA SrNt 5.375% 05/04/2 D 02/20/2020........ Direct............. 941,083 | ..o 875,000
000000 00 0 |Centrais Eletricas Bras SrNt 4.625% 0.........c.cccevrvruirereieresieieicissese e eseens D... 03/03/2020........ Direct.... 385,781 375,000
000000 00 O |Intl Airport Finance SA 1st Lien 12.000 D... 03/12/2020........ Direct.... 156,000 200,000
000000 00 0 |ACWA Power Mgmt Invst Sec Nt 5.950% 12.. .. |D.... 01/06/2020........ Direct............. 487,988

00973R  AE 3 |Aker BP ASANt 3.000% 01/15/25... .|D 01/17/2020. Various 10,485,594 10,500,000
05583  AG 7 |BPCE SA SrNt 2.375% 01/14/25. D.... 01/06/2020........ Barclays Capital Inc. 4,473,090 4,500,000
05968L AL 6 |Bancolombia SA Sub Nt 4.625% 12/18/29........ccccoevvniviiriniinirerissesineiies D... 01/21/2020........ Direct.... 933,888 910,000
12642K  AB 0 | CSN Islands XI Corp Sr Nt 6.750% 01/28 D 01/23/2020. Direct 530,000 .530,000
151290 BV 4 |Cemex SAB de CV Sec Nt 5.450% 11/19/29........coomiiviiiimriniiiiinicnsiieissieniens D.... 02/13/2020........ Direct.... 374,703 355,000
15236F  AB 6 | Centrais Eletricas Brasilier StNt 4.6..........ccouoiviirirnieissesensee s D... 03/03/2020........ Direct.... 1,270,255 ..1,255,000
20445P  AG 0 |Cia Latino Americana 1st Lien 9.500% O, D 03/04/2020. Direct . 97,561 202,724
20445P  AG 0 |Cia Latino Americana 1st Lien 9.500% 0 D... 01/17/2020........ Tax Free Exchange.........ccccccoovvvvivinniiciniinninns 2,095,253 | ..o 2,125,000
225313 AM 7 | Credit Agricole SA Sub Nt 3.250% 01/14... .. |D.... 01/08/2020........ VAOUS. ..ot 3,981,657 | oo 4,000,000
37959D  AB 0 | Globo Comunicacoes SrNt 4.875% 01/22/.... .{D.... 01/16/2020........ Direct............. 225,000 | ..o 225,000
40053F  AC 2 |Grupo Aval Ltd SrNt 4.375% 02/04/30...........ccoerrmmirmrniinirerseneeeieseseereneneens DI 01/28/2020........ Direct............. AAT A4 | o 450,000
48300T AD 4 |Kaisa Group Holdings LTD Sec Nt 11.950% .|D.... 01/09/2020........ Direct.... 283,219 265,000
49989A  AC 3 |Koc Holdings AS SrNt 6.500% 03/11/25 .| D 01/31/2020........ Direct.... 333,670 . 305,000
58547D  AD 1 |Melco Resorts Finance Sr Nt 5.375% 12/ | DI 01/15/2020........ Direct............. 910,238 | ..o 870,000
692733  AB 4 | Oztel Holdings SPC Ltd Sec Nt 6.625% O0.................. [0 03/25/2020........ Direct............. 190,450 | oo 260,000
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71647N  AA 7 |Petrobras Global FInance Nt 5.625% 05/..........cc.euuuererernermeeserinsisersssssenssseseinns [0 03/09/2020........ Direct............. 503,840 | c.ooerrrrieireeieniees i 470,000

75975A  AA 8 |Renew Power Pvt Ltd 15t LieN Nt 5.875%......ccvvrvivviniieiniieernsissiesisisseesiersnis D.... 01/21/2020........ Direct.... 687,000 687,000

785712 AG 5 |Sable Intl Finance Ltd Nt 5.750% 09/07 D 02/28/2020. Direct 1,500,916 | ..... ..1,420,000

90015Y  AA 7 |Turkiye Sinai Kalkinma Sr Nt 6.000% 01........ccovvimmieeriiieriniiceeiersseseeieienens D... 01/15/2020........ Direct.... 323,274 325,000

92334V AA 3 |Veon Holdings BV Sr Nt 4.000% 04/09/25..........c.couverevmmremerieriereeesenissesesseneneens D.... 01/30/2020........ Direct............. 930,888 895,000

G9420R  AA 4 |Valaris Plc Sr Nt 4.875% 06/01/22 02/26/2020. Tax Free Exchange.. 19,460,910 | ..... 19,400,000 223,302 | 5FE
3899999. Total - Bonds - INAUSHIIAl AN IMISCEIIBNEOUS.........vueueeitsieis ettt ses st es s b eh st sise eesehstesesses e b e hs s 8 e0s 88 E o1 £ 8 E o088 e E 8oL E £ L8 £EeE o b0 e 8 h £ L8 EE 610 E 40801 eL o8 E e h 4088 E oo b H s b oL b e bt E et b ed e b eee | e44ebehsebeesee bt se bt et en bt b b snben st ses | bonbessessessabansnnsersesetan s 206,243,663 ..205,336,263 790,833 XXX

Bonds - Unaffiliated Bank Loans

000000 00 O |Animal Supply Company New Term Ln Nt 1.......c.ccoooviiiiininniiniiciecssissiinnis | e 02/05/2020........ Direct............. 537,931

000000 00 O [Animal Supply Company New Term Ln Nt 1........cooiiirirereeseseececisssneeens | ceeeeseeeenenns 03/31/2020........ Interest Capitalization............. 2,109

000000 00 O |Petroleum Servce Group LLC First Lient T .. | 03/06/2020........ Tax Free Exchange.. 435,651

000000 00 O |Planview Incremental Term Ln Nt2 6.86 .| 03/06/2020........ Tax Free Exchange.. 1,797,506

000000 00 O |US Radiology Specialists INC AGIIONAL...........covererreiereeeieireinireeiseseeeeeereiseseeseennes | cereeneeeerenns 02/11/2020........ Direct............. 491,435

000000 00 0 |US Radiology Specialists Inc Additional... .. | 01/02/2020........ Direct............. 199,583

000000 00 O |US Radiology Specialists Inc Additional... .| 02/28/2020........ Tax Free Exchange.........ccocvvevieveeriincnienncens 491,538 .

000000 00 O |Sovos LLC Revolver Nt 1 5.982% 04/29/2. 03/26/2020........ Direct............. 865,312 | ..ot 865,312 |........ 4PL

000000 00 O |Westrock Coffee Holdings LLC Term Ln Nt........ .. | 03/24/2020........ Direct.... 7,368,750 ..7,500,000 |........ 47

000000 00 O |Reddy Ice Holdings Inc Delayed Draw Term .| 03/18/2020........ Direct.... 137,005 139,091 |........ 3PL

000000 00 O |Petroleum Servce Group LLC Delayed Draw 03/24/2020........ Direct............. 44,877 45,330 |........ 3PL

000000 00 O |Concert Golf Partners LLC Delayed Draw T. .| 02/03/2020........ Direct.... 62,082 62,709 |........ 2z

000000 00 O |Wealth Enhance Group LLC Delayed Draw Te....... .| 02/28/2020........ Direct.... 128,366 | oo 129,499 |........ 3z

000000 00 O |Marcone Appliance Parts INC INCreMENtal...........c.ccvuerierceriniireeeceieeerseisiees | ceeeereneerenns 02/20/2020........ Direct............. 314,938 | oo 320,548 |........ 5

000000 00 O |Wildcat Buyer Co Inc Term LnNt1 7.13 .. | 02/27/2020........ Direct.... 377,432 | o 386,119 |........ 4z

000000 00 O |Lytx TermLnNt1 7.000% 02/28/26............cccoeruvrnece. .| 02/27/2020........ Direct.... 5,243,225 | oo 5,341,935 | ........ 47

000000 00 O |GB Auto Service Inc Delayed Draw Ter LN........ccoueeienirenineireeieineseneeeneessieeeenees | sereeseeneerenns 03/09/2020........ Direct............. 149,186 | ..o 150,884 |........ 47

000000 00 O |Pathway Partners Vet Mgmt LLC 1st Lien T.. .| 03/31/2020........ Direct............. 1,411,952 | oo 1,419,047 | ........ 3z

000000 00 O |Tibco Software Inc New Term Ln B #3 Nt 1.. .| 03/05/2020........ Tax Free EXChange........cccvvuevvveneinnneiiniinninns 9,950,577 | woovovererreierneieeesisseenens 9,974,937 |........ 4FE
000000 00 O |Kellermeyer Building Svcs Delayed Draw T.........o.cooeireinirieinninsieeessieiseeissessienes | seeeeseeeennens 01/10/2020........ Direct............. 256,235 | .o 258,824 |........ 47

000000 00 0 |Generac Power Systems Inc New Term Ln B ..| 01/02/2020........ Tax Free Exchange.........cccocvvvivcnininicrncins 23,505,876 23,509,732 | oo 2,388 |3FE....ccooiiiiiins
000000 00 O |GPM Investments LLC Term Ln Nt 1 6.200 .. | 02/28/2020........ Direct............. 1,089,297 1,117,228 | ....... 4z

00797 AA 5 |Aero Operating LLC Term LN Nt 1 8.0871%......ccvuurereriniieiieiieeiseissssissssessseseseens .. | 02/07/2020........ Direct............ 1,364,513 | v 1,399,500 3z

01370# AA 4 |Alcami Holdings LLC 1st Lien Term Ln Nt .. | 02/28/2020. Tax Free Exchange.. 11,001 11,250 47
03525@ AA 6 |Animal Supply Company New Term Ln Nt 1...... .| 03/31/2020........ Interest Capitalization... 26,203 26,203 5

03539%  AA 8 | Ankura Consulting Group LLC 1st Lien Ter. .. | 03/26/2020........ Tax Free Exchange.. 9,596 9,747 4 |4FE
04685Y  AK 5 |Athenahealth Inc Term Ln BNt 1 5.311%... .. | 03/12/2020. Tax Free Exchange.. 1,524 1,551 1 |4FE
14852D  AC 5 |Castle US Holding Corp Term Ln Nt 1 4........ .. | 03/04/2020........ Various 8,769,250 | ..o 8,750,000 4z

20049%%  AA 5 [Command Alkon Inc 1st Lien Term Ln Nt 1 .| 03/31/2020........ Interest Capitalization... 22,370 22,370 3PL

25374L  A* 9 |Centric Brands Inc 1st Lien Term Ln Nt 6 .. | 01/31/2020. Tax Free Exchange.. 73,821 75,000 32 [4PL

30282# AB 8 |First Watch Restaurants Delayed Draw Ter. .. | 01/06/2020........ Direct............. 371,650 | .o 371,650 |........ 3PL
35041@ AD 7 |Foundation Risk Partners Corp Delayed Dr... .| 02/11/2020........ Direct............. 210,999 | oo 213131 | ... 3PL
36850@ AB 9 | Gehl Foods Inc LLC Term LnNt4 7.081%.. .| 03/02/2020........ Interest Capitalization............. 24,251 24,251 | ........ 3PL
45778E  AG 9 |Innophos Holdings Term LN Nt 1 4.755%.........cccoviveerirmreieririeinirerieseneesssisseinnnes. | veveresesseenns 02/13/2020........ RBC Capital Markets LLC...........cccuerverririeeerinerienieneseenns 4,875,500 | ..o 4,900,000 |........ 4FE
48881# AC 3 |EnEngineering LLC (Kene Acq) Delayed Dr .. | 02/06/2020........ Direct............. 149,058 150,564 |........ 3PL

48881# AC 3 |EnEngineering LLC (Kene Acq) Delayed Dr. .| 03/31/2020........ Tax Free Exchange.........ccccccovvvvvivinniiciiniinninns 149,082 150,564 |........ 3PL

62931*  AA 2 |Topix Pharma Term Ln Nt2 5.691% 10/37.....cvuermrrnerrerieirnerssesssssesseeessensnnes | seeessnensenes 02/28/2020........ Tax Free EXChange........c..ooevvverneerereserncnienes 3,311 3,375 | ... 3PL

62931*  AC 8 | Topix Pharma Delayed Draw Term LN Nt 2........c.ccuviiirninriniersnseenssisenins | cveerennnnnns 02/21/2020........ Direct......co..... 353,059 | oo 356,625 |........ 3PL
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67113@ AB 7 |OTG Management LLC Incremental DD TeMM L.......oovururreninirireencineereesereisneeneinnes | vereeereenees 03/13/2020........ Tax Free Exchange.........ccoceveveveeninceieincens 459,047 | oo 472,489 | oo 283 | 3PL
67113@ AB 7 |OTG Management LLC Incremental DD Term L .. | 02/26/2020........ Direct............. 173,680 173,680 |........ 3PL
67113@ AB 7 |OTG Management LLC Incremental DD Term L .. | 03/13/2020. Tax Free Exchange.. 118,228 118,228 35 | 3PL
69406  AB 1 |Planview Incremental Term Ln 2Nt 1 7......... .. | 01/30/2020........ Direct............. 452,385 3z
75734@ AB 9 |Reddy Ice Holdings Inc Term Ln Nt 3 6 .| 03/03/2020........ Tax Free Exchange.........ccocvvvievenencnienncens 5173 5,318 1 |3PL
78433  AA 1 |SG Acquisition Inc (Safeguard) Term Ln N.... .. | 01/27/2020. Direct.... 1,764,000 ..1,800,000 3z
81389#  AB 3 |SecurAmerica LLC Delayed Draw Term Ln Nt ..| 01/29/2020........ Direct.... 121,990 . 121,990 |........ 2Pl
816307 A@ 1 |Selectquote Inc Initial TErm LN NE2 7. .| 03/31/2020........ Tax Free Exchange.. 5,195,310 | oo 5,294,118 |........ 3PL
89158*  AC 7 |Touchstone Acquisition Inc Term Ln Nt 1 .| 03/31/2020........ Tax Free Exchange.. 7,192 T34T | 1 |3PL
90372@ AC 3 |US Radiology Specialists Inc Delayed Dra................ 01/01/2020........ Tax Free Exchange.........ccocvvevieveerieninieincens 416,604 | oo 418,614 | ........ AFE
928432  A* 4 |Visual Edge Technology Inc Term Ln Nt6.... .. | 02/28/2020........ Tax Free Exchange 16,039 16,250 |........ 5PL
928432  A* 4 |Visual Edge Technology Inc Term Ln Nt 2.... .| 02/28/2020........ Interest Capitalization... 20,246 20,246 |........ 5PL
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw........... 02/28/2020........ Interest Capitalization............. 18,448 18,448 |........ 5PL
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw........... .. | 02/28/2020........ Tax Free Exchange. 14,736 14,736 |....... 5PL
C7740G  AB 7 |Regent Purchaser Inv (RGL) New Term Ln N . .| 03/31/2020........ Interest Capitalization... 123,032 | oo 123,032 | ........ 6*
000000 00 0 |Desarrolladora Energetica SA Term LN L.......ooioioiiiiniiieieisceeise e D.oocrn 01/27/2020........ Taxable Exchange 2,150,893 | ..o 2,867,857 |........ 6*
8299999. Total - Bonds - Unaffiliated Bank Loans......... . 82,333,054 83,617,795

8399997, TOtal - BONMS = PAI 3. ..ottt etttk E R o6 fE1eEfeEEoEE£EE R R f oL EEE oL E SR eEE LRt £EE R R R E R E LR E LR R SRR E L E R L E LR f SRR f LR R E L E e eEE R LR f e e EE kR e ehbeEeEeenE e et Rttt ettt | fereent st 371,208,312 359,479,214 .1,311,569
8399999, TOAl = BOMAS. ...t terertstisststeerss e s s assseesses e es stk 8 0818808888081 e0 88 ee 8 a0 441eE8eEEeeEeE R R LD L8R LR E 8L L1084 LR A48 E 8L LR R R LR R LR L e R LR R R E 88 E LR e R E ke e | eRbeEeE st et en sttt n sttt ents | bnbsentensens st en st 371,208,312 | oo 359,479,214 | .o 1,311,569

Preferred Stocks - Industrial and Miscell; (Unaffiliated) Perpetual Preferred

000000 00 O |Woori Bank Jr Sub Nt 4.250% Perpet D 01/31/2020........ DIFECE. ..ttt | b 925,000.000 933,333 | e | e 12,561
000000 00 O |Royal Capital BV SrNt 4.875% Perpet | DI 02/19/2020........ DIFBCE. .. | e 534,000.000 546,015 | ..o [ e 7,564
000000 00 0 |Banco Mercantil De Norte Jr SUD Nt 6.8.........c.coviiiirrirerreesceeseeenie 03/19/2020........ DIFECE. ..ttt | b 500,000.000 377,500 | oo sisesesieies | et 7,352
23281# 12 4 | Cyprium Parallel Invs V LP Pfrd Units .| 03/12/2020........ DITEOE. ...ttt n e nennresenenns | otseresesseeensnetet s erenenssiene 19,938.370 | oo 1,993,837 | oo | e

8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) PEMDEtUAI PrEfEITEA. ... ..o oottt sttt s st s et ee e ee et ees et ensenssenntens snssessecs 3,850,685 XXX 27477
8999997. Total - Preferred Stocks - Part 3............cooooiivviiiiiiiiiiieiii 3,850,685 XXX 27 477
8999999. Total - Preferred Stocks........... 3,850,685 XXX 27,477
9899999. Total - Preferred and COMMON SHOCKS...............c.cciuiiiiiieieieieiteieictete ettt te et e et saetes eevattesessssesesessesesessesetesessesesassesetesessssesassesetesesssses s sesesessssetesseses et s seseses s sesesessesetesesesessssesesessssesasensetesasnssesesnsetesanans | eaetesisaes 3,850,685 XXX | 27477
9999999. Total - Bonds, Preferred and COMMON SIOCKS. ..........c..cveuiveiieiieiiesiieieeie ettt sessesieses evsebasasssessessesssessesssssssessss et assessesse s ess s se s et e st b e s s s s e e s e s s s s s b s s s et e e s e s e b e s e s b s e s s s s s b s e et b s s e s s s e s s e bt st e b e snsens ebsesassssssssessesssassebas s ssessessesssensesanssns | tevsessssssssssassessesssssesses 375,058,997 XXX s 1,339,046
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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
36179S  T7 2 | GNMA Pool #MA4174 5.000% 11/20/24.. | .. | 03/01/2020. | Paydown 1,374 | oo 1,374 | oo 1422 | o 1,403 | oo (29) (29) 1,374 | e [ | e (U1 I 11 11/20/2024. | 1......ovvvnne
36202C 4P 5 | GNMA Pool #2630 6.500% 08/20/28........ .. | 03/01/2020. | Paydown 254 254 267 | o 263 | s | s 9) 9) 254 | o [ [ (V1 31 08/20/2028. | 1....oovvvrncs
GNMA REMIC Ser 2010-164 Cl BD
38377N N7 5 [3.500% 0 . [ 03/01/2020. [ PAYAOWN.........coonvivrirrircirinriiniins | cevieeieeisseessssinnies | eeereeeens 732,150 | .......... 732,150 | .......... 722,801 | oo 730,462 | ..o | v 1,688 1,688 | .o | eerierirenns 732,150 | v | cerverineiineins | e 0| e 4,188 | 09/20/2037. | 1..cvocvrnnvns
GNMA REMIC Ser 2010-163 Cl MD
38377R  KS 3 [4.000% 0 . [ 03/01/2020. [ PAYAOWN.........vvrverrrirecrrrinirinerie | cevereeessesissinenienes | avveee 1,062,027 | ....... 1,062,027 | ....... 1,021,910 | .ooverenee 1,053,580 [ ..ocvomererrrrcnes | eorerinenns 8,446 8,446 | .o | s 1,062,027 [ .oovereeeriens v | e 0| e 7,185 | 06/16/2039. | 1.....orvvvnnenn
GNMA REMIC Ser 2011-34 CI PB
383770 PV 4 [4.000% 08 .. | 03/01/2020. | Paydown 380,275 380,275 367,269 1,583 ..380,275 08/20/2039.
742651 DU 3 |Private Export Funding Corp Nt 2.250%... | .. | 03/15/2020. | MatUFity.........cccoererrimmiicniiniiieins [ eveirerierinnicniinns | v 5,000,000 | ....... 5,000,000 5,036,865 (1,854) 5,000,000 03/15/2020.
Vendee Mtg Tr RMBS REMIC Ser 1995-3
911760 GT 7 |1Z .| 03/01/2020. | Paydown 97,879 | oo 97,879 | ...cen. 100,604 | ..ooovveeennc 97,896 | ..cooovrrrrrins (17) (5174 ) [T I 97,879 | oo [ e [ e 0 | e 1,202 |09/15/2025. [ 1......covvvenee
Vendee Mtg Tr RMBS REMIC Ser 1996-2
911760 HH 2 |1Z .| 03/01/2020. | Paydown 89,344 | ... 89,344 | ............ 88,900 | ..coovrcrirns 89,047 | ..covvvirrerins 297 297 | e | s 89,344 | ..o [ e [ e 0| e 1,050 |06/15/2026. [ 1........ccco..c.
Vendee Mtg Tr RMBS REMIC Ser 1998-2

911760 LQ 7 |CI1 .. 1 03/01/2020. | PaYAOWN.......ovvrercrirririerieierinens [ everiererseeseeinsines | eererernenns 48,597 | ... 48,597 | oo 51,027 (173) (L)) [ IS 48,597 | .o | e | eevrerirnerinen0 [ 476 | 06/15/2028.

912810 EE 4 |U S Treasury Bd 8.500% 02/15/20........... .. | 02/15/2020. | Maturity.............cccooueee (8,947) 2,000,000 20| 85,000 | 02/15/2020. | 1.

912828 S7 6 |U S Treasury Nt 1.125% 07/31/21............ .. | 01/29/2020. | Various...........cccoueeus 9,742 | .o | o 14,803,144 | ..o [ | v 0 [ 83,458 | 07/31/2021. | 1..c0vvvvrneees
0599999. Total - BoNds = U.S. GOVEMMEN. .. .cvuirieitierisieisisiessissess s eessesssssessessssss st ses st snssnnsssnsensnsssns | seees 24,215,044 | ... 24,411,900 | .....24,678,170 | ......... 24,204,316 | .coooivins 0 [ o 10,727 | oo 0 [ 10,727 [ .o [ 24,215,044 |...ccocvnnl 0 [ 0 ] s 0. 241,211 XXX XXX
Bonds - All Other Government

000000 00 O |Republic of Nigeria Sr Nt 7.696% 02/23... |D{ 01/07/2020. | Direct | .......... 749,469 | ......... 725,000 | ......... 643,800 | ...ocoonene 845,777 | .o | e 38 KL I I [ 645,815 | .o [ 103,654 | ....... 103,654 | ....... 21,078 | 02/23/2038. | 4FE............
1099999. Total - Bonds = All Other GOVEIMMENL. ......vuieuseieeresseisistessiississ oeesssesseesseesssss st seb sttt nnes | sesssenens 749,469 | ......... 725,000 | ......... 643,800 | ...ccoovnnc 645,777 | oo (0] P 38 | e [ T 38 | s 0 | i 645,815 | ..o 0 [ 103,654 | ....... 103,654 | ....... 21,078 XXX XXX
Bonds - U.S. Political Subdivisions of States

360064 PV 5 | Fulton Cnty GA Sch Dist GO Ref 5.500%. | . ‘ 01/02/2020. | Redemption  100.0000................ | .................................. 1,915,000 | ....... 1,915,000 | ...... 2,181,798 | oo 1,940,068 | ...ooovisvrinins | e (25,068) (25,088) [ ..oveoeerrninnnies | ceneiis 1,915,000 [ .oovvivineiinns [ | e 0 [ 52,663 | 01/01/2021. | 1FE............
2499999. Total - Bonds - U.S. Political SUbIVISIONS Of SEALES. .......ccviiiiiies o ssssssssssssssssssssssssssessssssssssssssssnss | avvea 1,915,000 | ....... 1,915,000 | ....... 2,181,798 | ..o 1,940,068 | .......cccco..ud 0] (25,068) | ...oocvevnves 0 | (25,068) [ .....cocveunnend 0 | e 1,915,000 |...ccoovnnnne. 0 [ 0] s 0. 52,663 XXX XXX
Bonds - U.S. Special Revenue and Special A t

FHLMC Gold PC Pool #D62882 7.000%

3128F2 FX 8 |08/1 .. | 03/01/2020. | Paydown 1,261 17 1,261 08/15/2025.

3128NE A5 9 |FHLMC Pool #1A0028 4.668% 10/25/35.. | .. | 03/01/2020. | Paydown 1,928 (24) 1,928 10/25/2035.
FHLMC REMIC Ser 1085 CI G 8.500%

312905 E4 0 |05/15 .| 01/01/2020. | Paydown 447 447 A45 | s AAT | e | e 0 BAT | e e | e (11 I 31 05/15/2021. | 1.
FHLMC REMIC Ser 1077-E  9.000%

312905 YJ 5 |05/15/21 .| 03/01/2020. | Paydown 2,753 | s 2,753 | s 2,905 | oo 2,773 | oo (20) (20) 2,753 | oo | cevverrinenienin | e (U I 42 [05/15/2021. [ 1....ccvverenne
FHLMC REMIC Ser 1116-XA  8.400%

312906 E5 5 |08/15/2 .| 03/01/2020. | Paydown 962 962 925 | oo 954 | oo 7 7 962 [ i | s | e 0 | 13 | 08/15/2021. | 1....cvovvvrnee
FHLMC REMIC Ser 1437-HD  7.000%

312913 ZE 9 [12/15/2 .| 03/01/2020. | Paydown 3,322 | e 3,322 | e 3,407 | oo 3341 | oo (19) (19) 3,322 | i | e | s (U1 I 40 [12/15/2022. [1.....ccoovvvenee
FHLMC REMIC Ser 1504 Z 7.000%

312915 UF 6 |05/15/23 .| 03/01/2020. | Paydown 22,264 22,264 22,902 | ...... 22,822 | oo (158) (158) | cevverererrerires | e 22,264 | ..oovveerennenns [ e [ e (1 IO 251 | 05/15/2023. [ 1.....ccoevenee
FHLMC Gold PC Pool #C00418 7.000%

31292G PB 6 |08/1 .. | 03/01/2020. | Paydown 558 558 543 | oo 548 | ..o 9 9 558 | covuerereerenins [ e [ e (110 I 9 | 08/15/2025. | 1....cvvvevvrnes
3132GK  ZN 9 |FHLMC Pool #Q04649 3.500% 11/15/41. |.. | 03/01/2020. [ PAYAOWN............oveerrirrriniieciienirs | veveseissnsississssienes | evvies 1,072,025 | ....... 1,072,025 | ....... 1,114,229 | ......... 1,110,732 [ oo | e (38,707) | oovvrverevirens [ e (RIS (074 ) N IS 1,072,025 [ .oveoeieiiiens [ v | e 0| e 6,470 | 11/15/2041. | 1.ovonvrnnes
3132GL XT 6 |FGLMC Pool #Q05490 3.500% 01/15/42. | .. | 03/01/2020. | Paydown 234,831 234,831 | oo 244,042 | ... 243113 | e | e (8,282) (8,282) | ..vvveeveireies | e 234,831 | oo | e | e 0 | e 1,033 | 01/15/2042. | 1.....ccovvvenee
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3132GR  AS 0 |FGLMC Pool #Q06017 3.500% 02/15/42. | .. | 03/01/2020. | Paydown 383,503 383,503 ....398,575 ....397,109 (13,608) | ..ovvveverrers [ v (13,608) | ...cooovevrernnene . ..383,503 02/15/2042.
3132GR ZW 4 |FGLMC Pool #Q06757 3.500% 03/15/42. |.. | 03/01/2020. | Paydown 98,495 | ..cooonet 98,495 | .........101,515 | ..............101,268 | ... . (2,773) (2,773) . ....08,495 03/15/2042. | 1.
3132GT GV 3 |FHLMC Pool #Q08012 3.500% 04/15/42. | .. | 03/01/2020. | Paydown 351,963 | .......... 351,963 | .......... 365,742 | ..cocvvvene 364,471 | oo | s (12,507) | oo [ e (12,507) | ..o | e 351,963 04/15/2042. | 1..cvvovrirncs
3132GT JE 8 |FHLMC Pool #Q08061 3.500% 05/15/42. |.. | 03/01/2020. | Paydown 5,080 | covvrrrnen 5,080 | .ovvrrrneens (S (VI 5,109 | oo (29) (29) 5,080 05/15/2042. | 1...cvvevrrnes
FHLMC Gold PC Pool #C80131 6.000%
313356 EC 5 |03/ .. | 03/01/2020. | Paydown 1411 | 1411 | 1,379 | i 1,396 | oo | e 15 15 TAN | s [ | e (V1 I 14 1 03/15/2024. | 1....c.oovvvrnee
FHLMC REMIC Ser 1628-KZ 6.250%
313373 KF 4 |12/15/2 .. | 03/01/2020. | Paydown 8,051 | oo 8,051 | .o 8,458 | oo 8,145 | v (94) (94) 8,051 | vvververeeeens | ceveenieeiinnins | e [V I 86 | 12/15/2023. | 1.....vvvvnee.
FHLMC REMIC Ser 1674-Z 6.750%
3133713 Q2 7 |02/15/24 .. | 03/01/2020. | Paydown FSOTUSTRTURI N 16,395 | coovvrennne 16,395 | .oovvreneee 16,962 | oo 16,550 | ..o (155) ((1555) ) TSN IS 16,395 | oo | cerverieniienin | e (V1 IO 182 | 02/15/2024. | 1....oovvvvnv
FHLMC REMIC Ser 1683 Z 6.500%
3133T3 X8 6 |02/15/24 .. | 03/01/2020. | Paydown 32,103 | v 32,103 | oo 32,305 | oo 32,098 | ..o . 6 B | v | e 32,103 | oo [ e [ e (11 IO 340 |02/15/2024. [ 1......coovvvenee
FHLMC REMIC Ser 1837-Z 6.500%
313376 M4 0 |04/15/26 .. | 03/01/2020. | Paydown 9471 | s 9471 | s 9,764 | oo 9,571 | o (100) (100) 9ATT | v | cevverenenienin | e (V1 IO 106 | 04/15/2026. | 1.......cvvvvnee
FHLMC REMIC Ser 1967-BA  7.000%
3133TA CQ 3 |06/17/2 .. | 03/01/2020. | Paydown 3424 | .. 3424 | ... 3,534 | i 3,453 | oo (29) (29) 3424 | e | e | s (U0 I 40 [06/17/2027. [ 1....cccvvrenee
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ .. | 03/01/2020. | Paydown 31,847 31,847 33,067 | ...... 32,407 | oo (560) (560) | cevveveeerierirs | i 31,847 | oo [ [ e (VI IO 396 | 11/20/2027. [ 1.....covvvenee
31342A P4 5 |FHLMC Pool #780443 4.527% 03/25/33.. |.. | 03/01/2020. | Paydown 23,546 23,546 23,522 | oo 23,501 | oo | e 44 A4 | e | e 23,546 | oo [ e [ e (1 IO 126 | 03/25/2033. | 1....cvovvvrnes
FHLMC Gold PC Pool #D49973 6.000%
31356B  CJ 7 |03/1 .. | 03/01/2020. | Paydown 1154 | o 1154 | o 1,033 | e 1101 | oo | e 53 53 1154 | e [ | e (U I 12 | 03/15/2024. | 1......oovvvvnee
FNMA REMIC Ser 1990-64Z 10.000%
31358E MW 9 |06/25/2 .. | 03/01/2020. | Paydown 2,328 | s 2,328 | . 2,613 | oo 2,333 | oo [ e (5) 5 2,328 | o | e | s (U I 37 | 06/25/2020. | 1.......cconue.
FNMA REMIC Ser 1990-72B  9.000%
31358E RK 0 |07/25/2 .. | 03/01/2020. | Paydown 1,334 | o 1,334 | oo 1,302 | oo 1,325 | o . 9 9 1,334 | v [ | e 0 | s 20 | 07/25/2020. | 1......ccvevuve
FNMA REMIC Ser 1990-83A 9.250%
31358E  XG 2 |07/25/2 .. | 03/01/2020. | Paydown 2,206 | cocoovirneen 2,206 | ..coovrrnne. 2,199 | o 2,193 | oo [ s 13 13 2,206 | v | e | s (U1 I 34 107/25/2020. | 1....cvvvvnne.
FNMA REMIC Ser 1991-39J 9.000%
31358G PP 6 |05/25/2 .. | 03/01/2020. | Paydown 1,29 | oo 1,29 | oo 1,395 | v 1,303 | oo [ s (7) 7 1,296 [ cooveneiieriens | rveirneiisninens | e 0 | 211 05/25/2021. | 1o
FNMA REMIC Ser 1991-56G  8.600%
31358G X4 4 |06/25/2 .. | 03/01/2020. | Paydown 1,011 | o 1011 | o 993 | e 1,005 | oo . 7 7 101 [ e [ | e (U I 14 | 06/25/2021. | 1....cvvovvernes
FNMA REMIC Ser 1991-73A  8.000%
31358H GT 6 |07/25/2 .. | 03/01/2020. | Paydown 544 544 57X N I 539 | o . 5 5 BA4 | oo [ e [ e (110 I 8 | 07/25/2021. | 1..oocverrrrnes
FNMA REMIC Ser 1991-92Z 8.500%
31358H XU 4 |07/25/2 .. | 03/01/2020. | Paydown 752 752 <X I £ T ORI (1) (1) 752 | oo [ e [ v (U I 111 07/25/2021. | 1...cvvrrrne
FNMA REMIC Ser 1992-71X 8.250%
31358M P4 0 |05/25/2 .. | 03/01/2020. | Paydown 3,344 | .o 3,344 | . 3479 | oo 3,355 | oo (1) (11) 3344 | i | e | s (V1 I 46 |05/25/2022. [1.......couvvenee
FNMA REMIC Ser 1992-49 CIL 7.000%
31358M Wz 3 |04/ .. | 03/01/2020. | Paydown 4,223 41 4,223 04/25/2022. | 1.
FNMA REMIC Ser 1992-124 PZ 7.000%
31358N 5B 4 [07/2 .. | 03/01/2020. | Paydown 6,403 | ..oovvrnnen 6,403 | ..oovvrnnen 6,587 | oo 6,424 | oo (22) (22) 8,403 | ..o | e | e (U1 I 81 |07/25/2022. | 1...ccovvvrnnens
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .. | 03/01/2020. | Paydown 896 896 883 | o 890 | .o . 6 6 BB | .ooerrrereiiens | e | e (1 9 | 07/25/2023. | 1...cvvvvrvrnes
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FNMA REMIC Ser 1993-119GA 6.500%
31359B  ZK 6 |07/25 . [ 03/01/2020. [ PAYAOWN.........cvvrrirrrirrirerisiineiis | cevereeerseesseisenienes | veesiseinns 10,586 | ..ooovvennee 10,586 | ..ooocvennee 10,447 | oo 10,523 [ oo | e 63 (5 T ST IR 10,586 | .vvoervverrrenns | vevverrneeienin | ceveeeienienens (11 IR 123 | 07/25/2023. | 1....cvovvvrne
FNMA REMIC Ser 1997-63 ZA  6.500%
31359Q LQ 5 |09/18 .| 03/01/2020. | Paydown 27,015 27,015 26,483 | ...... L L 288 <1< I ORI I 27,015 | oo [ e [ e (V1 IO 288 |09/18/2027. [ 1.....cvocrenee
FNMA REMIC Ser 1998-73 CI MZ
31359V BH 5 |6.300% 10 .| 03/01/2020. | Paydown 1,166 | oo 1,166 | oo 1196 | v 1,182 | e (15) (15) 1166 [ oo v | e 0 | i 12 | 10/17/2038. | 1....coovvvvrne
FNMA REMIC Ser 1990-35E  9.500%
313603 2H 4 |04/25/2 .| 03/01/2020. | Paydown 44 44 44 b | e 0 A4 | i [ | e 0 | oo 04/25/2020. | 1....cvovevvrne
FNMA REMIC Ser 1990-41D 9.500%
313603 5 7 |04/25/2 .| 03/01/2020. | Paydown 1,789 | oo 1,789 | oo 1,952 | v 1,787 | o 3 3 1,789 [ oo [ rveneiiesienns | e 0 | e 25 | 04/25/2020. | 1....covvvvneen.
FNMA REMIC Ser 1990-4Z 9.350%
313603 TW 2 |01/25/20 .| 01/01/2020. | Paydown 46 46 51 BB | e [ e 0 BB [ e [ | e (11 I 01/25/2020. | 1..ccvvrvvnnes
313730 ZC 4 |FNMA Pool #304139 9.000% 01/25/25.... | .. | 03/01/2020. | Paydown 204 204 215 | o 209 [ oo | s 4) 4) 204 | oo [ | e (01 3 [01/25/2025. [ 1...ccovvvninnes
FHLMC REMIC Ser 3756 CI PB  4.000%
3137A2 NK 3 |12/1 .| 03/01/2020. | Paydown 275,584 275,584 | .......... 263,010 | .ooovrvernee 273,315 | oo | e 2,269 2,269 | oo | s 275,584 | oo | v | s 0 | 1,745 | 12/15/2037. [ 1...ooovvrernnne
FNMA DUS Pool #461459 5.450%
31381H TQ 9 [11/25/23 .. | 03/01/2020. | Paydown (32) 7,832 11/25/2023. [ 1.
31381L  NY 9 | FNMA Pool #464007 6.650% 01/25/28.... | .. | 03/01/2020. | Paydown (2,020) ...11,615 01/25/2028.
3138A8 D6 0 |FNMA Pool #AH6424 4.000% 02/25/41... |.. | 03/01/2020. | Paydown (931) ..146,501 02/25/2041.
3138A8 F4 3 |FNMA Pool #AH6486 4.000% 03/25/41... |.. | 03/01/2020. | Paydown (2,600) ..408,152 03/25/2041.
3138A8 JE 7 |FNMA Pool #AH6560 4.000% 02/25/41... |.. | 03/01/2020. | PAYAOWN..........ccomveemremerierirererieens | oveesersensenerseennes | vevereees 150,258 | .......... 150,258 (973) ..150,258 02/25/2041.
3138AE  J8 7 |FNMA Pool #AI1186 4.000% 04/25/41..... .. | 03/01/2020. | Paydown 253,815 253,815 (1,613) ..253,815 04/25/2041.
3138EA  MJ 3 | FNMA Pool #AK5760 3.000% 04/25/42.... | .. | 03/01/2020. | Paydown 81,348 81,348 2,233 04/25/2042.
3138M8 AH 6 | FNMA Pool #AP4507 3.000% 09/25/42.... .. | 03/01/2020. | Paydown ..43,355 768 09/25/2042.
3138MC  3U 6 |FNMA Pool #AP8910 3.500% 10/25/42.... | .. | 03/01/2020. | Paydown 185,312 (1,684) 10/25/2042.
3138W9 GP 9 |FNMA Pool #AS0205 3.000% 08/25/43.... | .. | 03/01/2020. | Paydown 52,726 52,726 2,474 08/25/2043.
3138WE VB 2 | FNMA Pool #AS5109 3.500% 06/25/45.... | .. | 03/01/2020. | Paydown.........c.ccocuvueuimrinmiiniicnins [ wveiiieninnienicsiinns | v 1,159,597 | ....... 1,159,597 . ..(37,976) | 06/25/2045.
3138WF B6 2 |FNMA Pool #AS5460 3.500% 07/25/45.... | .. | 03/01/2020. | PaydOWN...........cceemrrvmmrirerireririeeinne | covevrrnerierienineeins | veeees 1,937,764 | ....... 1,937,764 | ...... 2,019,210 | ...........2,013,983 ..(76,219) |. 07/25/2045.
3138WF NY 8 |FNMA Pool #AS5806 3.000% 09/25/45.... | .. | 03/01/2020. [ PAYAOWN.........ovvvmrrrcrirrirneriineins | cerieriesisseessnsisenns | ceereenns 649,884 | ......... 649,884 | .......... 655,519 | .ooovivnnnd 655,018 (5,134) 09/25/2045.
3138WW BR 9 |FNMA Pool #AT8147 3.000% 07/25/43.... | .. | 03/01/2020. [ PAYOWN........cverererrririirerinniiniinns | everersssseesensssinnenes | oneenenns 194,604 | .......... 194,604 | .......... 188,492 | .ovvvinne 189,028 . 5,576 . 07/25/2043.
3138X0 Y5 1 |FNMA Pool #AU1631 3.000% 07/25/43... |.. | 03/01/2020. | Paydown 88,585 88,585 85,803 | ...... 86,072 2,513 2,513 . ..88,585 07/25/2043.
3138X2 VU 5 |FNMA Pool #AU3326 3.500% 07/25/43... | .. | 03/01/2020. | Paydown 254,864 254,864 | ......... 257,413 | oo 257,025 | .oovorririins (2,161) (2,167) [ oo | e 254,864 07/25/2043.
3138X3  CJ 9 |FNMA Pool #AU3672 3.500% 07/25/43... |.. | 03/01/2020. | Paydown 4,191 L4191 ..4,227 (36) (36) 4,191 07/25/2043.
3138X3 EJ 7 |FNMA Pool #AU3736 3.000% 08/25/43... |.. | 03/01/2020. | PAYAOWN..........ccouverrrenerierirerineins | eeresersensenssseesanes | oevenenes 473,922 13,431 | oo | s 13431 [ o | e 473,922 08/25/2043. | 1.
3138YK  HF 3 |FNMA Pool #AY5629 3.000% 06/25/45.... | .. | 03/01/2020. | PaYdOWN..........occurremrrrerireririinns | e | eeveerinens 41,199 | e 41,199 | 41,346 | 41,338 | (139) (139) | covvvreerierins [ e 41,199 06/25/2045. | 1......ovvvvne
3138YV KL 2 |FNMA Pool #AZ3898 3.000% 05/25/45.... | .. | 03/01/2020. | PaYAOWN.........evererereerrrinerinerirens [ eorveereeissrnerienins | ceneren 444,866 | .........444,866 | .........448,811 | ... 448,522 | oo | e (3,656) (3,656) [ ..ovvrereeireres | cerrerireenns 444,866 05/25/2045. | 1....coovvvrnes
FNMA REMIC Ser 2001-47 ZK  6.500%
313920 XA 3 |09/25 .| 03/01/2020. | Paydown 3,292 | v 3,292 | s 3,403 | oo 3,346 | oo (55) (55) 3,292 | i | e | e (U I 31 109/25/2031. | 1..cevcernnens
FNMA REMIC Ser 2001-W2 CI AF6
313920 XZ 8 |6.589% 1 .| 03/01/2020. | Paydown 3,561 | v 3,561 | oo 3,540 | oo 3,572 | oo (11) (11) 3,561 | i | e | s (U I 39 |10/25/2031. | 1...cvocverees
FHLMC REMIC Ser 2489 CI PE 6.000%
31392R  YX 3 |08/ .| 03/01/2020. | Paydown 20,108 20,108 20,000 | cooovriiinnes 20,020 | oo | s 88 88 |t | e 20,108 | oo [ e [ e (V1 I 162 |08/15/2032. | 1..coovvvvvrncn
FHLMC REMIC Ser 2478 JF  6.000%
31392T WT 0 |08/15/2 .| 03/01/2020. | Paydown 9,850 | cooerirnnns 9,850 | .ovrernees 10,259 | .ovvvreieinnnd 9,906 | ..o (56) (56) 9,850 | ..veurerrireens | cerererereeninnins | e (U 98 | 08/15/2022. | 1...cvvvvnnen.
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FNMA REMIC Ser 2003-38 CI MP

31393A 2V 8 |5.500% 05 .| 03/01/2020. | Paydown 57,978 | covvvrens 57,978 | ovvvrens 59,282 | .ooovvrerirnnes 58,005 | ..ocvverrerirnes (27) (V24 ) [N IR 57,978 | oo [ e [ e (11 IO 525 |05/25/2023. [ 1.....ccoovvvenee
FNMA REMIC Tr Ser 2003-W6 1A41

31393B T4 7 |5.398% .| 03/01/2020. | Paydown 64,953 | ............ 64,953 65,461 | ...... 65,074 | ..o (121) (4] T IS 64,953 | ..oovveeieins [ e [ e (V1 IO 539 | 10/25/2042. | 1......covvvenee
FHLMC REMIC Ser 2773 CICD 4.500%

31394W CK 2 (04/1 . [ 03/01/2020. [ PAYAOWN.........cvvrrivrrirrerriinrineiins | cevirerernneisninsiienes | v 15,913 | v 15,913 | v 14,419 | oo, 15,465 | ..o | v 448 A48 | e | e 15,913 | oo | v | e (VI IO 114 | 04/15/2024. | 1....coovvvvnne
FNMA REMIC Ser 2011-30 CILC  3.500%
313978 KV 5 |12 .| 03/01/2020. | Paydown 333,768 902 [ oo | e 333,768 12/25/2036.
31408G KD 8 |FNMA Pool #850892 5.000% 10/01/35.... | .. | 03/01/2020. | Paydown 2,830 0 2,830 10/01/2035.
31408) BM 2 | FNMA Pool #852444 5.000% 10/01/35.... | .. | 03/01/2020. | Paydown 4,047 | v B,047 | e B047 | 04T | | 0 4,047 10/01/2035.
31409Y L6 2 |FNMA Pool #882449 5.000% 01/25/36.... |.. | 03/01/2020. | Paydown 2,007 0 2,007 01/25/2036.
3140E6 WA 6 |FNMA Pool #BA2440 3.000% 11/25/45.... | .. | 03/01/2020. | Paydown 36,463 verernennn 37,126 ({70 ) I ISP 36,463 11/25/2045. 1.
3140J5 LM 9 |FNMA Pool #BM1231 3.500% 11/25/31... | .. | 03/01/2020. | PAYdOWN..........covvmmreermrierimriniiens [ eoveerinerierierinseis | v 1,023,349 | ......1,023,349 | ....... 1,059,894 (33121) [ v | e 1,023,349 11/25/2031. [ 1.
3140Q7 5Y 9 |FNMA Pool #CA0862 3.500% 09/25/47... | .. | 03/01/2020. | PQYAOWN..........evererereerrrinerieriiens [ eorveererinsiserienins | eevneries 169,710 ....167,397 2,272 ..169,710 09/25/2047.
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48... | .. | 03/01/2020. | PaydOown.........cccomevurimmiicniineiinns [ e | s 591,862 ....603,884 | ...........e.603,540 | oo | e (11,678) | s [ (11,678) [ v ..591,862 05/25/2048.
31412W  TB 2 |FNMA Pool #937146 6.500% 05/25/37.... | .. | 03/01/2020. | Paydown 492 501 9) 492 05/25/2037.
31413H G3 6 |FNMA Pool #945818 6.000% 07/25/37.... | .. | 03/01/2020. | Paydown 2,041 v 2,048 (6) 2,041 07/25/2037.
31418C XN 9 |FNMA Pool #MA3384 4.000% 06/25/48... | .. | 03/01/2020. | PaydOWN..........coocemricmiriverirmriiniinns | o | v 3,414,750 v 479,043 | 1 3ATT 894 | e | e (63,144) | | (63,144) 3,414,750 04 I 22,694 | 06/25/2048.
31418D CB 6 |FNMA Pool #MA3665 4.500% 05/25/49... | .. | 03/01/2020. | PAYdOWN.......c..ovemremerierirnrirneenne | eevveimersnesieeiseens | eeeees 1,942,177 | ......1,942,177 | ...... 2,032,306 | ..c.0erii2,031,268 | ..o | eeeeen(89,097) [ o [ s (0L X ) N IS 1942177 [ e [ v | e 0. 14,816 | 05/25/2049.
31419B  BF 1 |FNMA Pool #AE0937 3.500% 02/25/41.... | .. | 03/01/2020. | Paydown 32,294 | .o 32,294 32,498 (195) 02/25/2041.
31419B  CT 0 |FNMA Pool #AE0981 3.500% 03/25/41.... | .. | 03/01/2020. | Paydown 234,176 234,176 | .......... 238,929 (4,512) 03/25/2041.
31419 SC 3 |FNMA Pool #AE7714 3.500% 11/25/40.... | .. | 03/01/2020. | PAYAOWN..........ccvurvererirririenrireiiniinns | veirerierineieninsinins | evieeen 129,502 | .......... 129,502 | .......... 130,320 (786) 11/25/2040.
31419L 3D 3 |FNMA Pool #AE9795 3.500% 11/25/40.... | .. | 03/01/2020. | Paydown 63,333 | oo 63,333 | oo 66,467 (2,969) 11/25/2040.
362762 MQ 6 |Gainesville & Hall Cnty GA Rev Preref NE. | .. | 02/15/2020. | Call ~ 100.0000..........cceurvrmeremres [ worerrrererneereninnines | oveeens 7,650,000 .7,650,000 7,539,553 4,821 20 191,250 | 02/15/2030.
362762 MU 7 |Gainesville & Hall Cnty GA Rev Unref NE.. | .. | 03/17/2020. | Call ~ 100.0000............. 2,350,000 2,350,000 2,236,159 1,467 2,256,362 | coovverrerriins | e 93,638 | ......... 93,638 | ....... 69,194 | 02/15/2030.
548100 3N 4 |Lower Colo Riv Auth TX Rev Jr Lien Seven | .. | 01/01/2020. | Various.............c...... 565,000 565,000 | .......... 604,291 (21,442) | oo | e 565,000 | ..cvvoererrrirnes | e | v 0. 13,419 | 01/01/2028.
Massachusetts Educ Fin Rev LBASS AMT

57563R JC 4 |Iss .101/01/2020. [ Call  100.0000............. 695,000 695,000 | .......... 695,000 | ....cocvvnee 695,000 | ...ovvvrrirririens | errrerirrirnni (0 OO DS 695,000 | ..ovvoervrrrirnes | e | s 0. 19,808 | 01/01/2031. | 1FE............
New Jersey St Hgr Ed Auth Rev LBASS Sr

646080 RG 8 |A .101/03/2020. | Call  100.0000.........sverermrerrerens | errrrrrirerirernnsseirenns | crvrerenns 670,000 | .......... 670,000 | .......... 676,847 | ..ovvvuvnn 673,857 | .ovvrvvririenns | e (4) [ N IS 673,853 | .o [ e (3,853) | .ovvvee (3,853) | vvvee 2,382 | 12/01/2025. | 1FE............
New Jersey St Hgr Ed Auth Rev LBASS Sr

646080 RH 6 |A . 101/03/2020. [ Call  100.0000..........cvrvmerrerrirene | cerrrerirererneireneisenies | ceerereens 725,000 | ......... 725,000 | .......... 725,000 | ..o 725,000 | .oovvoriieiiiees | e (0 ORI ISV 725,000 | ..o | eereenieeiinein | e 0| e 2,578 | 12/01/2026. | 1FE............
Tennessee Energy Acq Gas Rev Ser C

880443 DY 9 |5.0 . [ 02/01/2020. [ MALUTIY......ooocvvererrereireriserieniens | eevreeiseessenisssinenes | oo 10,000,000 | ..... 10,000,000 | ...... 9,542,000 | ........... 9,995,655 | .ooorvrcirerine | e 4,345 4345 | e | s 10,000,000 [ ...vouvvueerees | reeerreirerienes | reererieeinend 0. 250,000 |02/01/2020. | 2FE............

927781 TM 6 | Virginia St Clg Bldg Auth Rev LBASS BId... | .. | 02/01/2020. | VAMOUS.........cocererererrerrrinirinerirens | coveernsninnrinenireninns | eee 14,000,000 | ..... 14,000,000 | .....13,999,508 | ........ 14,000,076 | ....ovvvrevereris | cerieriririens (1) () [T 14,000,075 | ...coorvverrirens | e (6] (75)| .....371,000 | 02/01/2025. | 1FE............
Wake Cnty NC Rev Pub Imp  5.000%

930876 BU 0 |01/01/ . [01/01/2020. [ Call ~ 100.0000........c.rrverrireriane | eerereeirerrinseieeiienes | criis 1,000,000 | ....... 1,000,000 | ....... 1,100,464 | ........... 1,000,000 [ ..ooooevvriinii | s [0 RPN ISP 1,000,000 [ oo v | e 0. 25,000 |01/01/2021. | 1FE............
Wake Cnty NC Rev Pub Imp  5.000%

930876 BW 6 |01/01/ . [ 01/01/2020. [ VANIOUS. .....cvoeveerveenisrisseissssisniis | eeveseesssissssesssnsnenes | svveans 5,955,000 | ....... 5,955,000 | ....... 6,403,497 | ..o 5,955,000 | .o [ 0 5,955,000 | ..oovieiniiinnies | serrenninninnnis | e 0. 148,875 | 01/01/2023. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......c.eiuiiiririririsiiinmisiiienesresssnssssesssssensenesssessnessnns | eoeed 61,006,411 | ..... 61,006,411 | .....61,315,924 | ......... 61,312,671 | oo 0. (395,969) | ..ovveneead 0 | (395,969) 0 60,916,701 0 [ 89,710 | ......... 89,710 | ..1,199,317 XXX XXX
Bonds - Industrial and Miscellaneous

ACE Securities Corp RMBS Ser 2006-SL1
004421 VE 0 |Cl .1 03/25/2020. [ PAYAOWN.........covvvivrerircerreinrinerie | vevirererseessesserienes | vveineennsd 42,417 | e 42,417 | e 16,983 | oo 16,983 | ..o 25,433 25,433 | oo | s A2,817 | e | v | v (U I 149 | 09/25/2035. | 1FM...........
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00764M BT 3 |Aegis ABS Trust RMBS Ser 2004-2 CI M1. | .. | 03/25/2020. | Paydown 58,160 58,160 53,217 | covvvrcerr 54,989 | ..o | e 3,172 372 | | e 58,160 | .vvovvreeererirs [ e [ e (V0 IO 293 | 06/25/2034. | 1FM...........
Alameda Cnty CA CTL Ser 2002-A
01082# AA 3 |7.500% .. | 03/15/2020. | Redemption  100.0000 rreee | e 119121 | ... 119,121 | o 126,268 | ..o 120,107 | .o (987) (L 14 [N IO 19,121 | o | v | e 0 [ 1,492 | 06/15/2021. [ 1...ooovvvrcrnnee
ALM Loan Funding CLO Ser 2013-8A CI
020053 AS 3 |A1R .. | 03/04/2020. | Redemption ~ 100.0000.........cccoer. | correernverneimerirerirns | o 20,000,000 | ... 20,000,000 | .....20,000,000 | ......... 20,000,000 | ..oovvoncrrreriiees | e 0 20,000,000 | ..oovvmerereriens | rerrerienienns | e 0. 268,835 | 10/15/2028. | 1FE............
ALM Loan Funding CLO Ser 2013-8A CI
020053 AU 8 |A2R .. | 03/04/2020. | Redemption ~ 100.0000...........covw. [ worerererernemrrnerneinns | oreeens 5,000,000 | ....... 5,000,000 | ...... 5,000,000 | ..ccoovne 5,000,000 | .coourererierins [ e 0 5,000,000 | ..oouveuerernnenn | verrnrineerenins | e 0. 73,279 | 10/15/2028.
02150F AA 8 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2020. | Paydown rreeen | 16,480 | ............ 19,896 | ............ 16,961 16,148 812 216,961 | e e (481) | i (481) | 201 | 05/25/2037.
023135 AW 6 |Amazon.com Inc SrNt 2.400% 02/22/23.. | .. | 01/29/2020. | National Casualty..............c.ccceeenee 0,992,051 1,000,000 | .....10,987,838 ..10,991,862 189 10,992,051 | oo [ e | s | s 115,133 | 02/22/2023.
American Airlines Inc LBASS EETC Ser
023772 AB 2 |201 .. | 01/15/2020. | Redemption  100.0000. 94,808 94,808 90,058 3,035 3,035 | oo | eveeerieenernn 94,808 | s | e | o0 | e, 1,896 |07/15/2025.
02377L  AA 2 | American Airlines Inc Secured Ser AA 3...|.. | 02/15/2020. | Redemption ~ 100.0000.........cceew. [ werrrrmererneernemmaneernns | worererncens 76,983 | .ocvnees 76,983 | oo 76,983 0 | ovreerernenrnnens | ervrrennneenenn 78,983 [ e | e | eevrveinereennn0 [ s 1,212 | 08/15/2033.
American Airlines Inc LBASS EETC Ser
023770 AB 0 |201 .| 01/15/2020. | Various............cc...... [ESTURUIN RO 437,011 | e 437,011 | e 439,728 | ...ovvvrnes 438,076 | ..cooovererirerns | e (1,065) (1,065) [ .oovernereinreens | cereeirieenns A37,011 | e | cerrneerenineins | e 0. 10,816 | 01/15/2023. | 2FE............
American Homes 4 Rent LBASS Ser 2014-
02665U AA 3 [SFR .. | 03/01/2020. | Paydown JESTUTRTORIRORRII RN 10,218 | oo 10,218 | oo 10,466 | ..coovvvrneee. 10,396 | ..ovovrrrerinns (178) (U£) ) I IS 10,218 | oo | v | ceveerienieeens (U I 65 | 10/17/2036. | 1FE............
American Homes 4 Rent LBASS Ser 2014-
02665X AA 7 |SFR .. | 03/01/2020. | Paydown 50,712 50,712 50,319 | coovvriris 50,380 [ ..cooovrrircrirnns 332 332 | | s 50,712 | oo [ e [ e (VI IO 311 [ 12/17/2036. | 1FE............
Ameriquest Mtg Sec Inc RMBS Ser 2005-
03072S ZK 4 |X1 .. | 03/25/2020. | Paydown rreee | e M3 | e M3 | e 108,940 | .cccvvvene P46 | s | e 1,965 1,965 | o | e TN | i | e | e (0 IO 481 |03/25/2035. | 1FM...........
031162 BM 1 |Amgen Inc SrNt 3.875% 11/15/21........... .1 03/22/2020. | Call  103.4500.........ccovmererererrenes [ e | v 177,343 | o 171,429 | ..ooeeee 173,373 | v 172,704 | oo (148) (L) T RN 172,556 | covooeecencrs | s (1,128) | vevves (1,128) | .vvene 8,258 | 11/15/2021. | 2FE............
Amresco Resdtl Sec Mtg Loan RMBS Ser
03215P BN 8 |199 .. | 03/01/2020. | Paydown 6,631 | oo 6,631 | oo 6,541 | oo 6,596 | ..o [ s 35 35 8,631 | v | e | s (U I 72 | 03/25/2027. | 1FM...........
Amresco Resdtl Sec Mtg Loan RMBS PTC
03215P DN 6 |Ser .. | 03/01/2020. | Paydown 31 31 K3 I 31 | s [ 0 31 | s s | s (01 I 08/25/2027. | 1FM...........
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL 6.3. |.. | 03/15/2020. | Redemption ~ 100.0000 62,247 | ..o 62,247 | ..o 62,247 | oo 62,247 | oo | e (1 ORI ISP 62,247 | ..oovvvveeririnns | e [ e (VI IO 659 |02/15/2025. [ 1......coovvenee
Angel Oak Mortgage Trust RMBS Series
03464R  AA 1 [202 .. | 03/01/2020. | Paydown v | e 108,833 | .......... 108,833 | .covvnee 108,831 | coooeereereerrineries | vevienireeeneenns 2 2 | e | e 108,833 | oo | e [ e (VI IO 354 |12/25/2059. | 1FE............
Apidos CLO CLO Ser 2015-22A CL A1
03765X AB 2 [3.32 .. | 03/12/2020. | Various................... e | 35,000,000 | ..... 35,000,000 | .....35,051,600 | ......... 35,028,266 | ......coverririies | e (28,266) (28,266) 35,000,000 | ...ceovrereririnis | v | e 0 ... 474,577 | 10/20/2027. | 1FE............
Apidos CLO CLO Ser 2015-22A Cl A2A
03765X AC 0 |38 .. 1 03/12/2020. | Redemption  100.0000 rree | 4,000,000 | ....... 4,000,000 | ....... 3,971,600 | ........... 3,982,884 | ..o | e L% LT O IS AT16 | e | e 4,000,000 | .oooreereiriins | e | e 0. 62,976 | 10/20/2027. | 1FE............
040104 MF 5 |Argent Securities Inc RMBS Ser 2004-W11 .. | 03/25/2020. | Paydown 568,923 | .......... 568,923 | .......... 542,700 | ..cooovvrrnee 556,591 | ..oovvoerreriiees | v 12,333 | oo | s 12,333 [ o | e 568,923 | ....veerirrines | v | e 0| e 2,841 | 11/25/2034. | 1FM...........
044209 AF 1 |Ashland Inc Nt 4.750% 08/15/22.............. .| 01/29/2020. | National Casualty...............c.ccceeenee JEOTUTRTRRII OV 9,813,695 | ..... 10,000,000 | ....... 9,550,000 | ...covvnee 9,808,562 | ....ovvvrrrerine | e 5,132 5,132 9,813,695 | ..o [ e [ e 0. 216,389 | 08/15/2022. | 3FE............
Asset Backed Securities Corp RMBS Ser
04541G AL 6 |19 .. | 03/23/2020. | Paydown OISR N 19,393 | .o 19,393 | oo | e | e | e 19,393 | oo | s LTI K I IO 19,393 | oo | verrerineeenin | e (VI I 171 | 06/21/2029. | 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G GB 2 |20 .. | 03/25/2020. | Paydown 271,415 271,415 | ... 260,632 | ..coovevenee LK I (<72 T I 7,663 7,663 | oo | e 271,415 | o | e | e 0| e 1,172 | 11/25/2033. | 1FM...........
05618D AJ 3 |Babson CLO Ltd CLO Ser 2014-1A CI A1R. | .. | 01/21/2020. | Paydown JESTSRTIPI RO 608,384 | ......... 608,384 | .......... 608,384 | .............. 608,384 | ....ooerirrriieis | e (0 OO ISV 608,384 | ..o | cereerieninein | s 0 | e 4,844 | 07/20/2025. | 1FE............
Banc of America Funding Corp RMBS Ser
05951G AV 4 |20 .| 01/01/2020. | Paydown 5191 | v 11,302 | oo 10,003 | .o 9,971 | covvenne 67 | e (YA O 10,038 | .o | e (4,847) | oo (4,847) | .ovvvrernnn 54 | 03/25/2037. | 2FM...........
Banc of America Funding Corp RMBS Ser
05951G AV 4 |20 .. | 03/01/2020. | Paydown 1,013 | oo 3,201 | o 2,834 2,824 19 ... 1 20 2,844 | oo | e (1,831) | coeverees (1,831) | oo 39 | 03/25/2037. | 3FM...........
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Bayview Opport Mast Fund Trust RMBS
07331Q AA 5 |Ser .. | 03/28/2020. | Paydown [ESTUUIN R 513,505 | .......... 513,505 | .......... 528448 | .....cccoo.. 524,252 | ..oovverrerrann | s (10,748) | oo [ e (10,748) | ..o | e 513,505 | ..verrererriees | cerrrneereninnins | eererieeieens 0| e 3,520 | 06/28/2053. | 1FM...........
Bayview Opport Mast Fund Trust RMBS
07331Y AA 8 |Ser .. | 03/28/2020. | Paydown 51,643 51,643 52,963 | ...... 52,647 | covovrvrerrerrns | v (1,003) (1,003) [ oo | cevereereninns 51,643 | oo [ e [ e (V1 I 304 |01/25/2055. | 1FM...........
Bayview Opport Mast Fund Trust RMBS
07332B AA 7 |Ser .. | 03/30/2020. | Paydown vt | e 125,090 | ..ccovenee 125,090 | ..cooooce 125,898 | ..o 125,778 | oo (688) (688) | vvvvvverreeries | v 125,090 | ovooveirineis | e [ e (VI IO 536 |03/28/2057. | 1FM...........
Bayview Opport Mast Fund Trust RMBS
07333A AA 8 |Ser .. | 03/28/2020. | Paydown v | s 849,756 | .......... 849,756 ....841,484 7,461 . 05/28/2069. | 1FM...........
07386H MD 0 |Bear Stearns Alt- A Tr RMBS Ser 2004-10. | .. | 03/25/2020. | Paydown [ESTTURTSUPI RO 192,961 | ..ooovenee 192,961 181,987 | 181,987 [ s | e 10,974 | s | s 10,974 | .o, . 09/25/2034. | 1FM...........
Bear Stearns Mtg Tr RMBS Ser 2007-SL1
07401P AA 2 |CI .. | 03/25/2020. | Paydown 5,188 | .ovvvrren. 5,188 | .oovvernen 2,254 | oo 2,254 | oo [ s 0 2,254 | oo | e 2,934 | .. 2,934 | ..o 16 | 03/25/2037.| 1FM...........
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AB 9 |Le .. | 02/15/2020. | Redemption  100.0000 360,753 | .......... 360,753 | .......... 360,753 | .o 360,753 | .o | v (VI RO IR 360,753 | .o v [ e 0 [ 11,292 | 02/15/2023. [ 1...oovvvirnrne
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AC 7 |Le .. 1 01/15/2020. | Redemption  100.0000 267,564 267,564 | ... 267,564 | ... 267,564 | ..o | e 0 [ o | v 267,564 01/15/2024. [1....coovveienne
12189L AV 3 |Burlington Northern Santa Fe SrNt 3.0.... | .. | 01/29/2020. | National Casualty..................cccc..... [ESTURTRTRRURION PPN 11,969,237 | ..... 12,000,000 | .....11,944,080 419 .11,969,237 04/01/2025. | 1FE....
1248EP  AZ 6 |02/15/23 .| 03/04/2020. | Call  100.8540.........cccoomrvrmrrireris [ ererrrerirneirnseisseiinns | eeeens 7,896,868 | ....... 7,830,000 | ....... 7,820,425 120 ...7,824,376 02/15/2023. | 3FE....
CCG Receivables Trust LBASS Ser 2019-1
125106 AB 8 |C .. | 03/14/2020. | Paydown .1,928,301 11,928,301 .1,928,086 11,928,152 149 149 reenennn 1,928,301 09/14/2026.
125523 BN 9 |Cigna Corp SrNt 4.750% 11/15/21.......... .1 03/31/2020. [ Call  103.8772.....cvvrirvrrvvrerns | errveirerinsississiserinns | e 9,141,191 .9,011,506 .(27,200) (27,200) 8,984,306 11/15/2021.
12553H AA 6 |CIM Trust RMBS Ser 2017-7 CI A 3.000%| .. | 03/01/2020. | Paydown reveseeeenserenienes | e 1,587,870 11,599,203 BURCKK) | R PO (11,333) | vverrereerens . 04/25/2057.
12566U AN 4 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 03/01/2020. | Paydown 54,068 .49,210 0 02/25/2037.
12566U AT 1 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 03/01/2020. | Paydown [ESTTRTRUPI RO 105,452 104,621 15 02/25/2022.
Comm Mortgage Trust CMBS Ser 2014-
125910 AG 8 |UBS2C .. 1 02/01/2020. | Paydown rertee [ e | e | 213,017 | v 92,703 | .o | e [CA{0) | R (92,703) [ 1oveverrererrens [ rernereierissinnnnnies | crnrisenesinsins | roveiersnsesenes | e (V1 4,480 | 03/10/2047. | 1FE............
Comm Mortgage Trust CMBS Ser 2015-
12593) BE 5 |[CR24C .. | 03/01/2020. | Paydown 32,891 .33,218 ..33,015 (124) (124) ....32,891 08/10/2055. | 1FM...........
CTL Cap Tr CTL Ser 2002-34 Cl A
12644@ BQ 7 |Walgreen .| 03/15/2020. | Redemption  100.0000 37,082 | .oovernee 37,082 | ovvernees RY 072 I 37,082 | oo | e 0 | v | eeereeereni 37,082 | oo [ e [ e (I IO 418 | 07/15/2022. | 2........cocu....
Credit Suisse Comm Mtg Tr RMBS Ser
12646U AM 0 |2013- .. | 03/01/2020. | Paydown 634,940 634,940 | .......... 652,798 | ...oovevnne 646,102 | ...covvrrrrerranes | e (11,162) | oo [ s (11,162) [ oo | e 634,940 | ..o | e | s 0 | e 3,376 | 03/25/2043. | 1FM...........
CVS Health Corp LBASS PTC Nt  6.036%
126650 BP 4 |12 .| 03/10/2020. | Various............cc...... vt | e 100,206 | .......... 100,206 | .......... 115,309 | oo 109,327 | covoevevrrvernes [ v (9,120) (CIN/20) ORI [PV 100,206 | .ovovvererercri | e [ e 0| e 1,010 |12/10/2028. | 2FE............
CVS Health Corp LBASS PTC Nt 6.943%
126650 BQ 2 |01 .| 03/10/2020. | Various............cc...... v | s 166,852 | .......... 166,852 | .......... 168,345 | ....coovvveeee 168,130 | ovovveerrverires [ v (1,278) (1,278) [ oo | v 166,852 | oo | e [ e 0| e 1,934 |01/10/2030. | 2FE............
CVS Health Corp LBASS PTC Nt 7.507%
126650 BS 8 |01 .. | 03/10/2020. | Various.. .45,764 .45,764 ..59,160 ..54,484 (8,721) ...45,764 01/10/2032. | 2FE....
CVS Health Corp ABS PTC Nt 4.704%
12665U AA 2 |011 .1 03/10/2020. | Redemption  100.0000 86,156 | ..oovvvneen 86,156 | .coovven. 86,156 | ..coovrcrrnes 86,156 | ..oovvrrirririens | e (U ORI ISP 86,156 | ..voovvvecerreis [ e [ e (VI IO 676 |01/10/2036. | 2FE............
CWARBS Inc RMBS Ser 2004-5 CI 1A
126671 6B 7 [1.447% .. | 02/25/2020. | Paydown [ESTUUIN R 125,012 | covvvenee 125,012 | oo 117,941 | e 119,267 | oo | v 5,745 5,745 | oo | e 125,012 | covoeerveenennns | e | v (1 I 472 | 10/25/2034. | 1FM...........
CWABS Inc RMBS Ser 2004-U Cl 2A
126673 VE 9 [0.975% .. | 03/16/2020. | Paydown 53,048 | ..o 53,048 | ..ccooonee. 22,122 | oo 22,122 | oo | e 30,926 30,926 | ..o | e 53,048 | ..o | e | e (U 171 | 03/15/2034. | 1FM...........
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12667G W7 4 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2020. | PAydOWN..........ccovvvemmrienirierieriniens | ovvesereenienirseeenns | vevirenes 136,355 | ........c. 136,355 | .......c. 135141 | oo 125841 | .......... 9,359 | v 1,156 | oo [ e 10,515 [ v | e 136,355 | oo | e [ e 0| e 1,302 |09/25/2035. | 4FM...........
CWABS Inc RMBS Ser 2006-H CI 2A1B
126686 AC 8 [0.85 .. | 03/16/2020. | Paydown 56,474 56,474 ..19,551 .19,551 36,922 11/15/2036.
12668A YS 8 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2020. | Paydown .15,977 .16,977 0 12/25/2035.
CWABS Inc RMBS Ser 2006-| CI 2A
12668F AB 0 [0.845% . [ 03/16/2020. [ PAYAOWN.........coorrivrerircerneinrirerie | veverererseeissiserienes | veeiseinns 13,628 | ..cocveneee 13,628 | ..cocveneee 12,891 | oo 12,943 |, 685 B85 | ..o | s 13,628 | ..o | verierreenienin | e (V1 I 50 | 01/15/2037. | 1FM...........
CWHL Inc RMBS Ser 2005-27 Cl 1A3
126694 NS 3 |5.500 . [ 01/01/2020. [ PaYdOWN.........cvovviveririrniinrineins | cevirerirsniinnissiiienes | v 13,991 | oo 13,991 | e 13,617 | oo 13,277 | o 495 | i 218 A< T S I 13,991 | oo | v | s 0 | e 64 | 12/25/2035. | 2FM...........
CWHL Inc RMBS Ser 2005-27 Cl 1A3
126694 NS 3 [5.500 . [ 03/01/2020. [ PAYAOWN.........cvovrivrrireiririiniienins | cevierisseiississiienes | oviiiseins 19,602 | ..oocveneee 19,602 | ..oocveneee 19,079 | oo 18,603 | ..ocoevnne 694 | oo 305 999 | | s 19,602 | oo | cererieriieni | v 0 | e 190 | 12/25/2035. | 3FM...........
CWHL Inc RMBS Ser 2006-HYB1 CI 1A1
126694 WE 4 (34 .| 03/01/2020. | Paydown 90,328 | .cooone 112,187 | v 84,337 | oo 84,337 | oo | e (1 OOUPSPOPON ISVPORY 84,337 | ..o | s 5,991 | oo 5,991 | oo 746 |03/20/2036. | 1FM...........
CWHL Inc RMBS Ser 2004-14 Cl 2A5
12669F T2 9 [4.268 . [ 03/01/2020. [ PAYAOWN.........cvvmrvmnrirrireirnrinnins | cerierieeinseessseisenes | eeereeens 157,108 | .......... 157,108 1,899 08/25/2034. | 1FM...........
Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 .| 01/01/2020. | Paydown 9,807 | v 12,556 | .ooovvrennee 12,358 | oo 10,878 | .......... 1,555 | v 1,555 08/25/2035. | 3FM...........
Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 .. | 03/01/2020. | Paydown 782 08/25/2035.
12714# AA 6 |CTL Tr Ser 2019-3 Boston U (Geneva) 3. |.. | 03/15/2020. | Redemption ~ 100.0000.. 0 12/15/2028.
12722 AA 0 |CTL 2019-22 Tr (BU-Sydney) SrNt 2.780 | .. | 03/15/2020. | Redemption ~ 100.0000. 0 06/15/2027.
Carrington Mtg Loan Tr RMBS Ser 2007-
144527 AB 4 |FRE . [ 03/25/2020. [ PAYAOWN.........coonrivrirrirciriniinnins | cevieeieeisseissssinssies | eeereeens 168,244 | .......... 168,244 | .......... 149,421 | oo 149,421 | v | e 18,822 | oo | s 18,822 [ .o | e 168,244 | ..o | e [ e (11 IO 519 |02/25/2037. | 1FM...........
Centex Home Equity Loan Tr RMBS Ser
152314 NB 2 |2005 .. | 03/25/2020. | Paydown 8,420 ..302,570 03/25/2035.
16165M AD 0 |Chaseflex Tr RMBS Ser 2006-2 CIA2B 1.|.. | 03/25/2020. | Paydown 92 09/25/2036.
162765 AS 0 |CHEC Loan Trust RMBS Ser 2004-2 CI A3 | .. | 03/25/2020. | Paydown 2,456 07/25/2034.
Countrywide Home Loans RMBS Ser
17025Q AC 1 |2007-J3 . [ 03/01/2020. [ PAYAOWN.........cvvrvivrrircerreinrienine | vevirererneesssissnienes | oveieneenns 16,883 | .ocvcrennee 16,686 | ..oocvvvnee 14178 | oo 11,954 | ... 2,628 6 2,634 | oo | e 14,588 07/25/2037. | 1FM...........
Countrywide Home Loans RMBS Ser
17025Q AC 1 |2007-J3 .| 01/01/2020. | Paydown 29,206 24,816 4599 | .o [ e 25,521 07/25/2037.
172967 HD 6 |Citigroup Inc SrNt 3.875% 10/25/23........ .| 01/29/2020. | National Casualty..............c.cceuenec 10,000,000 .9,977,000 184 9,990,352 10/25/2023.
17323M  AA 3 | Citigroup Mtg Loan Tr RMBS Ser 2015A CI | .. | 03/01/2020. | Paydown 555,040 557,120 (1,308) ..555,040 06/25/2058.
17324V AH 7 |P .1 03/01/2020. | PaYdOWN........oovercrercerrrinirirerirens [ eerereneeienninerrenires | eeneren 497,878 | i 497,878 | .........505,964 (6,526) . ..497,878 09/25/2042.
17326Q 1 | Citigroup Mortage Ln Trust Inc RMBS Ser.. | .. | 03/01/2020. | PAydOWN..........ccovveerrenerinerinrirnens | eveeesernerireeeseennns | ceererer859,363 | e 659,363 | .......... 650,871 8,084 | ..o | e 659,363 09/25/2064.
Citigroup Mtg Ln Tr RMBS Ser 2018-RP3
1732710 AA 9 |A1 .. { 03/01/2020. | PAYAOWN.......covvvererercerrrinerineriens [ eoveerneeisnsinensenies | eeneenn 649,458 | ......... 649,458 | .......... 638,747 | oo 639,368 | ...coovvrrerrnnes | rrerren 10,090 [ oo [ e 10,090 [ .ooverneerrereens | cerrerireenns 649,458 03/25/2061. | 1FM...........
18976G AZ 9 |Citimortgage Alternative Ln Tr RMBS Ser.. |.. | 03/01/2020. | Paydown............covceomiiniiiverirnniniis | orvieeniiresivenisnienns | ovvienns 113,944 | .......... 113,944 ...107,116 ...111,549 2,395 .113,944 06/25/2022. | 1FM...........
212168 AA 6 |Continental Wind Sr Nt 6.000% 02/28/33. | .. | 02/28/2020. | Redemption ~ 100.0000, 294,540 294,540 | ..........294,540 | .............294,540 0 . ..294,540 02/28/2033. | 2FE...
22534B  AA 2 |Credit Accept Auto Loan Tr LBASS Ser 201| .. | 03/15/2020. | Paydown............covceniiniiiiciiniiiniis | orvisniiesiiesienienns | e 772,093 | ......... 772,093 | ......... 771,941 | 772,051 L./ RO IR 772,093 02/16/2027. | 1FE............
22534U AA 0 |Credit Accept Auto Loan Tr LBASS Ser 201| .. | 03/15/2020. | PaydOWN...........ccouvvvmmriverirerirnininns | eoverinerinenienisseis | ceeees 1,730,158 | ....... 1,730,158 | ....... 1,730,017 1,730,123 34 | s | e 1,730,158 06/15/2026. | 1FE..
22546Q AD 9 |Credit Suisse NY Sub Nt 5.400% 01/14/2 | .. | 01/14/2020. | Maturity.............coccconen. [EOTUTURTRURPRRUPIO PP 26,000,000 | ... 26,000,000 | .....25,962,560 | .........25,999,831 169 26,000,000 01/14/2020. | 2FE...
23317H AA 0 |DDR Corp SrNt 4.625% 07/15/22............ .1 03/23/2020. | Call  108.2759........couvevrrvcrireiis [ rverirerinnisriicsnines | v 4,331,037 | ....... 4,000,000 | ....... 3,945,035 | ........... 3,977,458 | ..o | e 1,897 1,897 3,979,355 07/15/2022. | 2FE............
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24422E  TL 3 |Deere /John/ Cap Corp Sr Nt 2.650% 01/. |.. | 01/29/2020. | National Casualty..............cvewrueeee | orrrmmrirerirereneeenns | vevee 14,998,307 | ..... 15,000,000 | .....14,995,800 | ......... 14,998,242 | .....vvvovvvvirs | e 66 B6 | ..o | s 14,998,307 [ ...vouveerierens | e | ererriinniiend 0 .. 224,146 | 01/06/2022. | 1FE............
Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS .. | 03/01/2020. | Paydown 1,099 1 1 1,099 09/25/2033.
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl| .. | 03/01/2020. | Paydown 6,036 (104) (104) 6,036 12/25/2033.
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl| .. | 03/01/2020. | Paydown 7,479 (99) (99) 7,479 01/25/2034.
Enhanced Cap CT Fund Il LLC ABS
29337# AA 7 |CAPCON .| 03/15/2020. | Redemption ~ 100.0000.........c.cev. [ worreremrmmrmerienies | wervernne 480,451 | .......... 480,451 | .......... 480,451 | oo 480,451 | oo | e (1 O DT 480,451 | ..o | e | e 0| e 8,780 | 12/15/2020. | 1FE............
30259M AA 4 |FCl Funding LLC US Tax Lien Ser 2019-1A] .. | 03/15/2020. | PaydOwN.........ccccovevurivrmmmicnmiverirens [ eorerinniinniseriienies | v 375,349 | ......... 375,349 | ......... 375,285 | ..cocvirine 375,294 | ..o | s 55 1SR N ISR 375,349 | v | e | e 0| e 1,589 |02/18/2031. [ 1FE............
FREMF Mortgage Trust CMBS Ser 2010-
302630 AJ 9 [K7Cl . [ 03/01/2020. [ PAYAOWN.........oovrivrrireirniiniieeiins | cevieeirsesinssiseeiinenes | evvea 4,300,507 | ....... 4,300,507 | ....... 4,798,761 | ........... 4,312,526 | .oooovrireirais | s (12,019) [ v [ e (12,019) [ e | i 4,300,507 | coooverrirnnins [ e [ e 0. 60,607 |04/25/2020. | 1FM...........
Fedex Corp ABS PTC Ser 1998-1A
31331F  AX 9 |6.720% .| 01/15/2020. | PAYAOWN.......covvvererercirrrisrieeiiens [ eoeeineeiississsienies | ceneennes 510,602 | ......... 510,602 | .......... 505,991 | .ovovrrrne 510,050 | ..ovveerreriiees | e 552 552 | cooereerineinens | cerereeenenns 510,602 | ..vvorvreeieees | cereneirenineins | e 0. 17,156 | 07/15/2023. | 2FE............
32027N  RE 3 |First Franklin Mtg Ln RMBS Ser 2005-FF4. | .. | 03/25/2020. | PaydOWN...........cccoovvvmiriverirerirnininns | eoverinerieriresenseis | cereees 2,668,781 | ....... 2,668,781 | ....... 2,356,867 | ...covonee 2,531,641 | oo | e 137,139 | oo | e 137,139 2,668,781 | ..o | cererinerreni | e 0. 11,855 | 05/25/2035. | 1FM...........
First Horizon Mtg PT Tr RMBS Ser 2006-
32052E AA 7 |AR .| 03/01/2020. | Paydown 8,644 | ..ccooonne. 8,649 | ..ccoovvnne. VA6 - YO Y0 T T 0 TT75 | e | e 869 | .o 869 | .o 50 | 11/25/2036. | 2FM...........
Ford Credit Auto Owner Tr LBASS Ser
34532P  AA 8 |2019 . [ 01/29/2020. | National Casualty..............ccccueeuees | covivevinrinniicsiiiseis | e 19,996,278 | ..... 20,000,000 | .....19,995,426 | ......... 19,996,210 | ..o | e 68 B8 | .o | s 19,996,278 | .....oovvuriecis [ v | e 0 | 86,044 | 07/15/2030. | 1FE............
Fremont Home Loan Tr RMBS Ser 2006-B
35729Q AsS 7 |Cl . | 03/25/2020. | Redemption ~ 4.6034 847 | oo 18,403 | ovvuiianns 846 | ..o 846 | ..o 2 2 BAT [ e | e | e 0. 11,226 | 08/25/2036. | 1FM...........
Fremont Home Loan Tr RMBS Ser 2006-B
35729Q AsS 7 |Cl . | 03/25/2020. | Capital DiStribUtON...........coorvvrerirs | cererererreisiinerienes [ v 17,555 | v | e 17,555 | oo 17,555 [ oo | e (1 TSI ISP 17,555 | oo | e | e (1 I 08/25/2036. | 1FM...........
GS Mortgage Securities Trust CMBS Ser
36197X AL 8 |20 . [ 03/01/2020. [ PaYdOWN.........voveveerrerrerniinniiseiins | vevereeernneissineninenes | evvies 1,076,971 | ....... 1,076,971 | ....... 1,109,213 | .ceveeee 1,083,344 | ..o | e (6,373) (6,373) [ oo | e 1,076,971 [ oo v | v 0| e 4,940 | 06/10/2046. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F C5 3 |200 .| 03/01/2020. | Paydown 7,641 | s 7,641 | oo 7,641 | oo 7,637 | oo 4 4 TB41 | e | e | e, (1 I 48 | 11/25/2033. [ 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 7Q 0 (200 .. | 03/01/2020. | Paydown 22,973 22,973 21,831 | o 22,363 | .ooovvcreieins | s 610 610 | | e 22,973 06/25/2035. | 1FM...........
38081E AA 9 |Golden Bear LBASS Ser2016-1A CIA 3.7|.. | 03/20/2020. | Paydown 609,175 609,175 (G [T I 609,175 09/20/2047. | 1FE............
38082 AA 7 |Golden Bear LBASS Ser2016-2A CI A 3.1| .. | 03/20/2020. | PAYAOWN........ccvvrerereernrinerrneriiens [ eoneerneninseineisienins | eeneenna 467,561 | .......... 467,561 | ... 447,560 | ..o 849,242 | i | 18,319 [ [ 18,319 | .o ..467,561 09/20/2047. | 1FE..
38217V AA 8 | Goodgreen Trust LBASS Ser 2017-1A CI A | .. | 03/15/2020. | Paydown 278,886 278,886 121 ..278,886 10/15/2052. | 1FE..
NRZ Excess RMBS 2018-PLS1 CI A
40423X  AB 8 [3.193% . [ 03/25/2020. [ PaYdOWN..........ooucvieiiririinicnnins | cevierieniniiensinnies | v 573,280 | .......... 573,280 4 ..573,280 01/25/2023. | 1FE..
NRZ Excess RMBS Ser 2018-PLS1 CI B
40423X AC 6 |35 . [ 03/25/2020. [ PAYAOWN.........coonvirnrirrircirniiisiins | cevierieeisseisensinnnes | eeereeeens 505,464 | ......... 505,464 | .......... 501,012 | oo 502,660 | ...ooovreerienes | i 2,804 2,804 | .o | s 505,464 | ..o | e | e 0| e 3,011 | 01/25/2023. | 1FE............
NRZ Excess RMBS Ser 2018-PLS2 Cl A
40423X AF 9 |32 . [ 03/25/2020. [ PAYAOWN.........covmrvrnrirrireirnrinniins | cerierieeensenssssisenes | eeereeens 737,758 | .......... 737,758 | .......... 736,367 | .covoverrne 736,886 | ...vvocrrreriiees | cerrererneenns 872 L7 72 I IR T3T,758 | oo | cevvneenenisnins | eeveerieeineens 0 | e 3,998 | 02/25/2023. | 1FE............
NRZ Excess RMBS Ser 2018-PLS2 CI B
40423X AG 7 |37 . | 03/25/2020. | Paydown 206,424 206,424 | ......... 204,846 | .....ccco..... 205,416 | ..o | s 1,008 1,008 [ .oovveerierieees | cerereeeienes 206,424 | ..o | e | s 0| e 1,271 | 02/25/2023. | 1FE............
Harborview Mtg Loan Tr RMBS Ser 2007-A
41164T AA 0 |C .. 1 03/19/2020. | PaYAOWN......vouvircrirririerreiirinens [ everierireesnsinsines | s 75,966 | ...cooonee. 75,966 | ..covonee. 14,434 | ..., 14,434 | oo | e [V RO ISP 14,434 | oo | s 61,533 | ......... 61,533 | .. 248 | 06/21/2037. [ 1FM...........
419838 AA 5 |Hawaiian Airlines 1st Lien PTC Ser ACl.... |.. | 01/15/2020. | Redemption ~ 100.0000 202,480 202,480 | .......... 201,429 | oo 201,530 [ .ovvenerrreniriees | e 950 950 | covurverireeerens | cerereeenenes 202,480 | ..o | cereeeeenineins | e 0| e 3,948 | 01/15/2026. | 1FE............
42770L  AA 1 |Hero Funding Trust LBASS Ser 2015-1A Cl | .. | 03/20/2020. | PAYAOWN............ovvevriemirierierirneins | ervenerseessesisseesenes | onverenes 407,151 | ..ooee 407,151 | ..cveen 409,410 | cooovvvvrnens 409,332 | oo (2,182) (2,182) [ oo | e 407,151 | v | e | e [V I 2,473 | 09/21/2040. | 1FE............
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42770Q AA 0 |Hero Funding Trust LBASS Ser 2014-2A CI| .. | 03/20/2020. | PaydOWN..........cccmeveriemmrinmrrerrens [ eorerernreieninerienies | eeeniens 540,007 | .......... 540,007 ....540,994 ....540,791 (784) (784) ..540,007 09/21/2040. | 1FE....
42770R  AA 8 |Hero Funding Trust LBASS Ser 2014-1A Cl| .. | 03/20/2020. | Paydown 653,515 | .......... 653,515 | ..........655,062 (1,121) . ..653,515 09/20/2038. | 1FE....
427700 AA 1 |CL .. | 03/20/2020. | Paydown 231,990 231,990 | .......... 231,964 20 | e | e 231,990 09/20/2040. | 1FE............
42771T  AA 3 |Hero Funding Trust LBASS Ser 2015-3A Cl | .. | 03/20/2020. | Paydown 206,314 206,314 | ..........206,307 6 ..206,314 09/20/2041. | 1FE..
437084 RY 4 |Home Equity Asset Tr RMBS Ser 2006-1 Cl| .. | 03/25/2020. | Paydown............cooceeriinirirerirnriiniis | orviesniiresirenisnienns | oevienas 333,358 | .......... 333,358 314,867 | 321,572 [ s | el 11785 | | 11,785 | ..333,358 04/25/2036. | 1FM...........
Homebanc Mortgage Tr RMBS Ser 2005-1
43739E AP 2 [CI . | 03/25/2020. | Paydown .17,645 .17,645 ..16,312 11,333 1,333 ...17,645 03/25/2035. | 1FM...........
HSI Asset Loan Obligation RMBS Ser
44329 AC 5 |2007- .| 03/01/2020. | Paydown 57,255 | .ovveens 57,882 | .covvernen 35,169 | coovvrerirnnes 35,169 | .ooevrerieiriens | e 0 | e | eeereeeneni 35,169 | .oovvererrrerins | v 22,087 | ......... 22,087 | .o 444 | 09/25/2037. | 1FM...........
IMPAC CMB Tr RMBS Ser 2004-5 Cl 1A1
45254N  JG 3 |1 . | 03/25/2020. | Paydown 8,068 | ....ccoonne. 8,068 | .....coooue. 8,083 | oo 8,081 | .o (13) (13) 8,068 | ...ooorverrrenns | cervrerrienieninn | e (U I 30 | 10/25/2034. | 1FM...........
IMPAC CMB Tr RMBS Ser 2004-9 Cl 1A1
45254N KX 4 |1. .. | 03/25/2020. | Paydown 6,706 | ..ooverer 8,706 | cieirinn8,723 | 8,718 | (1) (11) 8,706 | ..ooorvererenes | cerverrrenienins | v [V I 29 | 01/25/2035. | 1FM...........
45256# AB 8 |Impact CIL Parent LLC ABS Revolving Nt S| .. | 03/30/2020. | Redemption ~ 100.0000...........cee. | ovrererrereenerneernnns | ovvireees 135,056 0 10/25/2056. | 2FE...
45256H AD 0 |Impact Funding LLC CMBS Ctf Tranche C. | .. | 03/01/2020. | Paydown 61,692 79 07/25/2033. | 1FE..
Impact Funding LLC CMBS Ser 2010-1 CI
45257TH AA 5 |A1 . [ 03/01/2020. [ PAYAOWN........ccvvmvvrrirrireirnriniins | cevreriseeisseesassiseies | ceereeens 120,855 | ....c...c. 120,855 2 2 [ e 120,855 | i | e | vneeeineinnn0 | 1,072 |01/25/2051. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2007-
456652 AA 4 |A1 .| 03/01/2020. | Paydown 2,607 | oo 9,222 | oo 6,980 | covvvriciin 6,267 | .ooovernc. 713 | s 713 6,980 | ..vvererrirenns | cerrens (4,374) | oo [CRYL ) — 108 | 08/25/2037.| 1FM...........
JP Morgan Mtg Tr RMBS Ser 2006-A2 CI
466247 H8 9 |1A1 .| 03/01/2020. | Paydown 4,854 | ..o 4,854 | ..o 4,833 | s 4,465 | ... 370 | 370 4,836 | oo | e 19 | v 19 [ 30 | 04/25/2036. | 1FM...........
JPMorgan Chase & Co Sr Nt 4.950%
46625H HQ 6 |03/25 . [ 03/25/2020. [ MALUFIY......oooverrerrerrirerinericriens | cevierireeessseissinenes | eeene 19,000,000 | ..... 19,000,000 | .....18,829,380 | ......... 18,995,041 | ..o | s 4,959 4,959 | oo | e 19,000,000 [ ...eovveeuerecns | rerererrerienns | eeererineniend 0] ... 470,250 | 03/25/2020. | 1FE............
JP Morgan Mtg Tr RMBS Ser 2007-S3 CI
46631N  EZ 8 |2A3 . 1 03/01/2020. | Paydown 7,254 | .o 7,254 | .............. 6,826 | ..o 6,933 | .o 7 7 6,941 | .o e 313 | s 313 | 72 |08/25/2022. | 2FM...........
JP Morgan Chase Comm Mtg Secs CMBS
46640) AS 6 |Ser2 .. 1 03/01/2020. | Paydown.........coomeviriiricsiiveiiens [ e | s 534,464 | ......... 534,464 (803) (803) W534,464 | e i | ererieeenn0 [ 2,852 | 01/15/2046. | 1FM...........
JPMBB Comm Mtg Sec Tr CMBS Ser
46641W AW 7 |2014-C19 .| 03/01/2020. | Paydown 241,674 241,674 | ......... 248741 | oo 244,352 | oo | e (1,990) (1,990) [ .oovevnerrireins | e 242,362 | ..o | e ((G1215) ) - (688)] ......... 1,481 | 04/15/2047. | 1FM...........
JCP&L Transition Funding LLC LBASS Ser
472158 AD 9 |2 .. | 03/05/2020. | PAYAOWN.......ccouvererereerrrineineriens [ eoveerneeissinerienins | ceneenn 454,959 | .......... 454,959 ....453,037 ....454,686 273 273 454,959 | ... | e | errreineennn0 [ 6,381 | 06/05/2023.
478375 AD 0 |Johnson Control Intl plc SrNt 5.000%...... .. | 03/30/2020. | Maturity. 1,710,181 1,622,459 (7,459) (7,459) ,615,000 | ..o v | e [ 40,375 | 03/30/2020.
50075N  BA 1 |Kraft Foods Inc SrNt 5.375% 02/10/20.... | .. | 02/10/2020. | Maturity .....26,790,345 | .........26,997,092 rererennn2,908 2,908 rerene27,000,000 20 725,625 | 02/10/2020.
50076Q AU 0 |Kraft Foods Group Inc SrNt 5.375% 02/.. | .. | 02/10/2020. | Maturity.............ccccconen. .....17,026,900 | ......... 15,036,580 | ..vovvercerrris | e (36,580) | ..ovvrerereeres [ e (RISHS1:10) IR IS 15,000,000 [ ..ovouevueerees | reerrneirerienes | reererieeinend 0. 403,125 | 02/10/2020.
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 8 [01/ .1 03/15/2020. | Redemption ~ 100.0000..........covue | cererrerermmernnrirenes | veerreenns 70,608 | ..oovvonees 70,608 | ..oovvrneen 74,052 | oo 70,855 | ..ovvoerrcrirns (248) (V1) N IS 70,608 | .ooovvreereins [ e [ e (VI I 878 | 01/15/2021. [ 4......coovvvenee
Lehman Mtg Tr RMBS Ser 2006-2 Cl 6A1
52520M GQ 0 |6 .. | 03/01/2020. | Paydown 7134 | e, 7134 | s 7159 | oo 7452 | oo (19) (19) TAB4 | e | e | e (U I 71 | 04/25/2036. | 1FM...........
53117C AN 2 |Liberty Property LP SrNt 4.125% 06/15... | .. | 03/05/2020. [ Call ~ 105.0343........cccocommrrrmmrrene | cerrverrnerneiininnenns | +..9,032,952 | ......8,600,000 | .......9,202,000 | ........... 8,869,728 | ...ovrvriveiins | e (18,684) | ..o [ e (18,684) 8,851,044 .(251,044) | ...... (251,044)| .....511,785 | 06/15/2022. | 2FE............
53117C AP 7 |Liberty Property LP SrNt 3.375% 06/15... | .. | 03/05/2020. | Call  105.1515.......ccrvvevrrvirrincns | corrrrrerireriecircenns 7,232,052 (5,185) ...1,226,867 ..(101,867) | ...... (101,867) | .....420,484 | 06/15/2023. | 2FE...
53117C AQ 5 |Liberty Property LP SrNt 4.400% 02/15... | .. | 03/05/2020. | Various 0,448,866 | .....ccvvvvrrrvrerne | crererne(17,805) | v | v (17,805) | ..vvvevernerneens .10,431,061 ...(431,061) | ...... (431,061) | ..1,245,964 | 02/15/2024. | 1FE...
53117C AR 3 |Liberty Property LP SrNt 3.750% 04/01... .. | 02/19/2020. | Call ~ 109.1792 .2,975,879 555 2,976,434 | ..o | 023,566 | .........23,566 | ..... 318,501 | 04/01/2025. | 2FE..
53117C AS 1 |Liberty Property LP SrNt 3.250% 10/01... | .. | 02/10/2020. | Tax Free Exchange 19,389,422 1,581 9,391,003 | ..o | 209,500 | ..........9,500 | ... 110,635 | 10/01/2026.
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Long Beach Mtg Loan Tr RMBS Ser 2005-
542514 NC 4 |WL2 . | 03/25/2020. | Paydown 355,139 355,139 | .......... 337,049 | oo KZ VY (T O R 12,560 | oo | e 12,560 | ..o | e 355,139 | ..o [ e [ e (U I 1,338 | 08/25/2035. | 1FM...........
MFRA Tr RMBS 2017-RPL1 CI A1
552759 AA 0 |2.588% 02 .| 03/01/2020. | Paydown 224,155 224155 | ......... 224153 | ... 224,059 | ..o [ s 96 96 | .o | s 224,155 | e [ [ s 0 [ 955 | 02/25/2057. | 1FM...........
Madison Park Funding LTD CLO Ser 2014-
55818P AL 4 |12 .. 101/20/2020. [ Paydown............cocoumvvvinmiiiinniiiinnns [ coviineiieneiienniiinns | e 1,632,152 | ....... 1,632,152 0 | | s 1,632,152 07/20/2026.
579780 AM 9 |McCormick & Co Inc SrNt 3.150% 08/15/ | .. | 01/29/2020. | National Casualty............cc.cccocwcreee | corvverermvermmerrnninnns | ceveens 6,997,044 | ....... 7,000,000 46 6,997,044 08/15/2024.
589929 5F 1 | Merrill Lynch Mtg Investors RMBS Ser 200 | .. | 03/25/2020. | PAYOWN...........covverevrrvnrermrieiininns | vreersesisseensnninnins | oreesenes 488,217 | .......... 488,217 27,625 ..488,217 07/25/2034.
59166B AA 9 |Metlife Securitization Tr RMBS Ser 2017-.. | .. | 03/01/2020. | Paydown 273,200 273,200 7,956 04/25/2055.
59166D AA 5 |Metlife Securitization Trust RMBS Ser 20... | .. | 03/01/2020. | PaydOWN...........ccoovevierimrinnicniiins | coviveiiesisniiniiisnies | v 500,854 | ......... 500,854 (821) 03/25/2057.
59166E 3 | Metlife Securitization Trust RMBS Ser 20... .. | 03/01/2020. | Paydown..........c.ccoovvveimmvinciiinnins | wvemerisneeieneiisnnies | oo 194,035 194,035 (2,589) 04/25/2058.
59549R AC 8 |Mid State Tr X LBASS Ser 10 CI M1 6.28. | .. | 03/15/2020. | Paydown 98,648 ..98,648 . ....15,697 02/15/2036.
59549W AB 9 |Mid State Tr LBASS Ser 11 CIM1 5.598%| .. | 03/15/2020. | Paydown 55,951 55,951 55,950 | ...... 55,951 0 . ....55,951 07/15/2038.
61691D AG 2 |Morgan Stanley Capital | Tr CMBS Ser 201 | .. | 01/29/2020. | National Casualty..............cc.cccocecrs | overeveemmvermreerenens | e 15,090,221 | ..... 15,000,000 | .....15,105,458 | ......... 15,091,028 |....coocovvvvi (807) (L 00 R 15,090,221 07/11/2040.
Morgan Stanley Cap | RMBS Ser 2004-
61744C FB 7 |HE6C . 03/25/2020. | PaydOWN.........ooourvvirreieiniiinniiiins | v | cvvvins 100,487 | .......... 100,487 | ............ 92,448 | ...l 94,685 | ..o | e 5,802 5,802 | oo | e 100,487 | oo | o | e 0 [ 438 |08/25/2034. | 1FM...........
Morgan Stanley Cap | Tr CMBS Ser 2011-
617459 AD 4 |C2 .1 03/01/2020. | PaydOWN..........cormvvirriinniinniiiins | v | oo 1,746,879 | ...... 1,746,879 | ...... 1,768,532 | ........... 1,749,305 | ...covvvirvi (2,426) (2,426) | ..o | e 1,746,879 | oo [ e | v 0 ... 22,417 | 06/15/2044. | 1FM...........
Morgan Stanley Mtg Ln Tr RMBS Ser
61749T AA 2 |2006-1 . 1 03/25/2020. | Paydown 80,304 | .o 80,304 | ............ 15,989 | ooovviirs 15,989 | .o | v 64,316 | .oovrerveins | v 64,316 | ..o | e 80,304 | .. | e | e (0[N I 236 | 08/25/2036. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61761Q AC 7 |C8 .. [ 03/01/2020. | PaYAOWN.........courveeririrriiirriiirins [ v | e 43170 | oo 43170 | oo 42,825 | ..o 42,906 | ...oooooverri 264 264 | . | s 43,170 | e e [ s (U I 198 |12/15/2048. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762D AU 5 [C9 .1 03/01/2020. | PAYAOWN........ooorvvirrvireiiinniiins | cevevieneiienenisnesis | ceevesen 429,879 | .......... 429,879 | .......... 412,768 | .............. 425492 | oo | s 4,387 4,387 | e [ e 429,879 | .o [ e [ e (U I 2,171 | 05/15/2046. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762M BU 4 |C10 .1 03/01/2020. | PaYAOWN........ocourvverrriceriicniiins | cevevieeeeeesesieseies | ceveens 1,357,374 | ...... 1,357,374 | ....... 1,398,076 | ........... 1,365,364 | ....ooooerrrianns | s (7,990) (7,990) | ooovveoerenies | e 1,357,374 | oo | e | e 0 ... 11,231 | 07/15/2046. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762T AC 0 |CM1 .. [ 03/01/2020. [ Paydown............cocoumvviineriinniiinnns [ o | o 2144279 | ... 2144279 | ... 2,208,541 | ........... 2,158,000 | ...ooorrrieriis | e (13,721) | oo [ (13,721) 2,144,279 | oo v [ e 0 ... 14,041 | 08/15/2046. | 1FM...........
Morgan Stanley BAML Tr CMBS 2015-C20
61764R BD 9 [Cl .. | 03/01/2020. | Paydown 278,566 278,566 | .......... 278,187 | oo 278134 | s [ s 432 432 | | e 278,566 | ..o [ e [ e (U I 1,805 | 02/15/2048. | 1FM...........
63860H AD 1 [Nationstar Home Equity Loan Tr RMBS Ser|.. | 03/25/2020. | PaydOWN..........c.ooorvvermmeeinmiiincins | eoeeerieneeisneiessnnes | v 341,287 | ......... 341,287 | .......... 288,174 | .o 305,916 | ..coovvvrerrri 35,371 35,371 | oo [ v 341,287 | oo | e | e (U I 1,099 | 03/25/2037. | 1FM...........
Neuberger Berman CLO Ltd CLO Ser
64130H AA 9 [2017-24 .1 03/12/2020. | Redemption  100.0000...........cccee | corvvermererimmiiinnias | oo 6,000,000 | ....... 6,000,000 | ....... 6,000,000 | ........... 6,000,000 | ...oooorvvianiis | e 0 6,000,000 | ..ooooveeriies | s | e 0 ... 74,921 | 04/16/2030. | 1FE............
New Haven Fed Office Bldg Ls CTL GSA
64508Q AA 3 |Gtd .| 03/15/2020. | Redemption ~ 100.0000 367,781 | .......... 367,781 | .......... 367,781 | oo 367,781 | oo | e 0 [ o | v 367,781 | oo v [ e 0 [ 10,850 | 01/15/2021. [ 1...ocvvvvrerne
New Residential Mtg Ln Tr RMBS Ser
64828C AA 7 [2018- . 103/01/2020. | Paydown 206,721 206,721 | .......... 212,091 | oo 211,579 | oo | v (4,858) (4,858) [ .oovvnrvvereriniis | i 206,721 | oo | e | e 0 [ 1,515 | 03/25/2036. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64828G AD 2 |2019- .1 03/01/2020. | PaYAOWN.........ooouvverrvirciviinniiies | cevevieeesienesisnenis | cevviens 733,681 | .......... 733,681 | ooooneee 750,531 | oo 750,160 | ..ooovverrirenns | s (16,479) | oo [ v (16,479) | ..ovvevrviienies | e 733,681 | ..o [ e [ e 0 [ e 5,343 | 09/25/2059. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64828G AD 2 |2019- .| 01/01/2020. | Paydown 399,396 | .......... 399,396 | ......... 408,568 | ............. 408,366 | ......cooovveerries | e (8,971) (8,971) | oo | e 399,396 | ... | e [ e 0 [ e 1,165 | 09/25/2059. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
64828M AA 5 |2017- .1 03/01/2020. | PaydOWN..........corerecrviicriinniiins | ceverieseieeneeienesis | crvvesn 425988 | .......... 425988 | .......... 429,877 | oo 429,595 | ..o | e (3,607) (3,807) | oo | s 425,988 | ... | e | e (U I 2,626 | 04/25/2057. | 1FM...........
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New Residential Mtg Ln Tr RMBS Ser
64829H AD 9 [2016- .| 03/01/2020. | Paydown 201,288 201,288 | .......... 203,395 | ..coovrrrnee 203,203 | ..vvvrerieriiens | e (1,915) (1,915) [ v | e 201,288 | ..o | cerrneereninnens | s 0| e 1,050 |09/25/2056. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830B AA 5 |2017- .| 03/01/2020. | Paydown 274,950 274,950 | .......... 284,226 | .....occvonee 283,534 | oo | e (8,583) (8,583) [ ..overneraeirenes | cerrerireenns 274,950 | ..o | e | e 0| et 1,679 |08/27/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830C AA 3 [2019- . [ 03/01/2020. [ PAYAOWN........cvouvivrirerirriinrinnins | cerierireresneeissinnnes | everneens 140,740 | .......... 140,740 | .......... 141,247 | oo 141,211 | e (471) (A71) | e | v 140,740 | covovvevncins | oo [ e (VIR IO 888 | 09/25/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
648300 AB 9 [2019- .| 03/01/2020. | Paydown 275,602 275,602 | ... 282,354 | ....ccooune 281,749 | oo | e (6,147) (8,147 [ v | o 275,602 | ..o | e | e 0| e 1,925 |12/25/2057. [ 1FM...........
New Residential Mtg Ln Tr RMBS Ser
648306 AB 2 |2018- . [ 03/01/2020. [ PAYAOWN.........coouvireiirrircirinriniies | cevierieeisseesssinnies | evereneens 499,397 | .......... 499,397 | .......... 506,366 | .............. 505,772 | .ovvvverrerraees | eevireeens (6,375) ((CRCT£) | I ISV 499,397 | o | e | s 0| e 3,385 | 12/25/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830H AA 2 [2019- . [ 03/01/2020. [ PAYAOWN.........coonvvvrirrircirinrinnins | cevieeieeisseissnsisnies | ceereeeens 357,465 | ......... 357,465 | .......... 365,745 | oo 365,706 | ..oocvoncrrrriiens | e (8,242) (30723 | IR ISV 357,465 | ..o | cereerieeinein | e 0| e 1,853 |02/25/2049. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830K AA 5 |2018- . [ 03/01/2020. [ PAYAOWN.........cvvmrvrnrirrireirrrinnins | cerierieeinseessssisenes | eeereeens 724571 | oo 724571 | oo 775,744 | ... 775,214 | oo | s (50,642) | ..o [ e (50,642) | ..o | e T24,571 | v | cevvneenenineins | oo 0 | e 5,523 | 05/25/2058. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830M AG 8 |2019- . [ 03/01/2020. [ PAYAOWN.........cvvmrinrrirrereerrriniinns | cerierireeinseessssisenes | eeereeens 340,089 | .......... 340,089 ....349,255 ....348,875 (8,786) 340,089 [ ... v | vrererinereenn0 [ 2,475 | 08/25/2059. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830M AG 8 |2019- . [ 01/01/2020. [ PaYAOWN........cvovvierrirrirrinrinnins | cerierireresseeissinenes | evereeens 179,018 | ...cooovee 179,018 | .coveeeee 183,843 | oo 183,643 | .ooovvevrrverres [ v (4,625) (4,625) [ ..o | e 179,018 | oo | e [ e (VI IO 522 | 08/25/2059. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
64830T AD 0 |2020- . 103/01/2020. | PaydOWN.......ccouvvrervrireriernireierins [ v | cveeenns 760,247 | .......... 760,247 | .......... 781,889 | .o [ e | e (21,642) (21,642) [ ..ovvvrrervins | e 760,247 | ..o | e | e 0 [ 4,306 | 10/25/2059. | 1FE............
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .| 03/01/2020. | Paydown 1,726 | oo 1,726 | oo 1,726 | oo 1,723 | i 2 2 1726 [ o [ oveineiieniieens | e (U IO 17 | 03/25/2034. | 1FM...........
NRRC-D Facilities Corp CTL GSA Rev Bd
670208 AA 8 |Ls .1 03/07/2020. | Redemption ~ 100.0000..........ccce | corrrererereremrneirnenns | ceereeens 178,553 | ..covonee 178,553 | ovvene 178,553 | covveierine 178,553 | covoeeeeeeneries [ ervereeeeieeieeens (0 RO DV 178,553 | covoeeeinernns | e [ e 0| e 1,938 [ 11/07/2023. [ 1.....ocovvvenee
OBP Depositor LLC Tr CMBS Ser 2010-
67087M AA 4 |OBPC .| 01/01/2020. | Paydown 45,165) 5,000,000 | ..oouvveerenrenn | ceerrerirerrenns | o0 | s 19,359 | 07/15/2045.
682134 AC 5 |Omnicom Group Inc Nt 4.450% 08/15/20. | .. | 03/23/2020. | Various.................... ...(38,029) 9,837,133 | oo | 0000 (68,133) | .......(68,133) | ..... 418,086 | 08/15/2020.
70069F CH 8 |Park Place Securities Inc RMBS Ser 2004- | .. | 03/25/2020. | Paydown 219,303 219,303 ....210,668 4,866 ..219,303 10/25/2034.
70069F DM 6 |Park Place Securities Inc RMBS Ser 2004- | .. | 03/25/2020. | PAydOWN.............cccceermrenieneriierns | ceverneessseisersnenienes | eevees 1,057,437 | ....... 1,057,437 1,018,114 23,509 ,057,437 12/25/2034.
Parmer 31 (Austin TX) CTL Pass CTL Ser
70176@ AA 7 |A .. | 03/15/2020. | Redemption  100.0000 212,525 212,525 | ........214,119 (1,318) 01/15/2032.
73019 AA 0 |PNC Equip Finc LLC LBASS Priv PI Nt Ser | .. | 03/13/2020. | Redemption  100.0000 290,287 290,287 ....290,287 0 09/13/2027.
73019 AB 8 |PNC Equip Finc LLC LBASS Priv PI Nt Ser | .. | 03/13/2020. | Redemption ~ 100.0000 209,713 209,713 0 09/13/2027.
74041C  AA 7 |Preferred Term Sec Ltd VI LBASS FIt Rt N | .. | 03/26/2020. [ PAYAOWN..........cocvvuevrerereeirnriiniinns | cerrerieeisseesnseisenns | cvereeens 119,828 | ......... 119,828 24,095 09/26/2034.
74041E  AC 9 |Preferred Term Sec Ltd VI LBASS Mezz Nt | .. | 03/23/2020. | Paydown 50,765 50,765 60,672 03/23/2035.
74041N  AA 3 |Preferred Term Sec Ltd VI LBASS Sec Nt.. | .. | 03/24/2020. | PaydOWN..........ccccommrenermeriererneernee | eormmernerisesieseneens | seveeriens 79,452 | oo 79,452 8,084 12/24/2033.
74041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser. |.. | 03/24/2020. | Paydown 59,589 | ..o 59,589 ..14,322 12/24/2033.
74042E  AA 2 |Preferred Term Sec Ltd LBASS XVII Sr Nt. | .. | 03/23/2020. | Redemption ~ 100.0000 90,527 90,527 weernrnn 16,653 06/23/2035.
74042H AA 5 |Preferred Term Sec Ltd LBASS XIX Fit Rt.. | .. | 03/23/2020. | Paydown 51,068 | ..ccovoneen 51,068 | ...oc...34,845 | 38,463 | s | 12,604 | i | s 12,604 | .o 12/22/2035.
740420 AA 1 |Preferred Term Sec Ltd LBASS XXI Nt Ser | .. | 03/23/2020. | Redemption ~ 100.0000.........ccvuw. [ weerrrerernvernmnenernes | worererenns 42,485 8,223 03/22/2038.
74042W  AA 2 |Preferred Term Sec Ltd LBASS FIt Rt Nt C | .. | 03/23/2020. | Paydown 57,300 | .ccceeeen.57,300 | 140,396 | oo 44,384 | | 12,915 | [ 12,915 | s 09/23/2035.
740437 AC 5 |Preferred Term Sec Ltd LBASS XXIII Nt Se| .. | 03/23/2020. | Paydown 2,932 ..14,643 12/22/2036.
741382 AC 9 |P .| 03/23/2020. | Paydown 198,545 94,632 ..198,545 03/23/2035.
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Prime Mortgage Tr RMBS Ser 2005-4 Cl
74160M KU 2A9 .. | 03/01/2020. | Paydown 17 3 10/25/2035.
74834L AP Quest Diagnostics Inc Co Gtd Nt 4.750%. | .. | 01/15/2020. | Call ~ 100.1245.........cccouevrmrreins | corverermnisrireniveinns | corenns 5,006,225 349 01/30/2020.
74924D AA Residential Accredit Loans Inc RMBS Ser.. | .. | 03/01/2020. | Paydown 23,693 38,132 0 09/25/2037.
Residential Asset Secs Corp RMBS Ser
75406B  AE 200 . [ 03/25/2020. [ PAYAOWN.........coouvierrirrireernrinniine | cerierireeerneesnsinenes | eeerenens 471,994 471,994 20,626 | ..o | e 471,994 | oo | e | 0 s 1,549 |03/25/2036. | 1FM...........
Renew LBASS Ser 2017-1A CIA  3.670%
75973L  AA 09 .. | 03/20/2020. | Paydown 95,746 95,746 23 | e [ e 95,746 | ..o | e | evrieieinnnn0 | 541 | 09/20/2052.
760759 AH Republic Services Inc Co Gtd Nt 5.000%. | .. | 03/01/2020. | MAHUIY..........cvvrmerrmerereerrrinrrnerins | everrerieeesseesisnines | veeens 5,000,000 5,000,000 ..(16,633) 5,000,000 | ...oovrererrrnenns | vervrmrrnernenin | ervvnrrnerinenen0 | 125,000 | 03/01/2020.
Rowan Companies Inc Co Gtd Nt 4.875%
779382 AP 0 .. | 02/26/2020. | VAHOUS.........oovverrererereerreinrrineriens | corneernreinernenieninns | eee 19,460,910 19,400,000 | .....19,615,925 | .........14,162,000 |....5,302,873 | .......... (3,964) 5,298,909 19,460,910 | oo oo | v | 223,302 | 06/01/2022. | 5FE...
78442G GG SLM Student Loan Tr LBASS Ser 2003-4 Cl| .. | 03/16/2020. [ PAYAOWN............couerereermrenneineiins | ceviererneeseseisssnenes | veeriseins 10,984 | ....ccoooee. 10,984 (122) (122) 10,984 | e | e |0 | 73 | 03/15/2033. | 2FE...
SACO | Tr RMBS Ser 2006-5 Cl 1A
785811 AA 1.247% .. | 03/25/2020. | Paydown 35,528 29,226 0 10,087 | e | 25,441 | 25441 | 105 | 04/25/2036. | 1FM...........
80386W  AA Sasol Financing USA LLC Sr Nt 5.875% 0 .. [ 03/05/2020. [ DIF€Ct.........cccovvvuiienerimriniiiirinniins | covireeiesisniissinnies | v 574,750 550,000 25 549,376 | ...ccoovvvriinns | 25,374 | ... 25,374 | ... 14,541 | 03/27/2024. | 2FE..
83416W  AA Solar Star Funding LLC SrNt 5.375% 06. | .. | 01/29/2020. | National Casualty.............ccueeerrne | verrrererneersmeinveinenes | wonne 17,879,840 17,879,840 | .....17,879,840 | ......... 17,879,840 | ..coovecvivir | e 0 17,879,840 | ..o | v | vevrerirneennenn0 [ s 77,417 | 06/30/2035. | 2FE............
Soundview Home Eq Loan Tr RMBS Ser
83612M AF 4 |2006- .. | 03/25/2020. | PaydOWN.......oovverrrirririerriinninens [ everienesseeiseinnines | e 2,077,917 2,077,917 | .......2,020,450 | ........... 2,041,985 35,933 35,933 2,077,917 | oo | e | eveeerieneinncnd0 | e 6,866 | 12/25/2036. | 1FM...........
86074Q AM 4 |Stillwater Mining Co SrNt 6.125% 06/2.... | .. | 02/07/2020. | Direct 280,844 275,000 66 ..273,508 06/27/2022. | 4FE...
86074Q AN 2 | Stillwater Mining Co SrNt 7.125% 06/2.... | .. | 02/28/2020. [ DIFECL.........ccvvvvermreerirrriierirnireiens | cereeresiseeensssienens | eveseen 736,700 695,000 198 . ..687,471 06/27/2025. | 4FE..
86358E CL 8 |Structured Asset Inv Ln Tr RMBS Ser 2003 | .. | 03/25/2020. | Paydown 275,134 275134 | ..........252,845 | .............. 260,427 | ..oovovvrrcrrae | e MATOT | [ i 14,707 [ oo | e 275,134 07/25/2033. | 1FM...........
86358E EK 8 |Structured Asset Inv Ln Tr RMBS Ser 2003 | .. | 03/25/2020. | PAYAOWN..........ccorverreenerierierinenns | eeeesersessenssseesenes | osveneees 770,240 770,240 771,337 (1,097) ..770,240 10/25/2033. [ 1FM...........
86358E HQ 2 |Structured Asset Inv Ln Tr RMBS Ser 2004 | .. | 03/25/2020. | Paydown 291,469 291,469 e 2TATTO | v | e 16,698 | s [, 16,698 | ...ooovvricrirs ..291,469 04/25/2034. | 1FM...........
86358E LS 3 |Structured Asset Inv Ln Tr RMBS Ser 2004 | .. | 03/25/2020. | Paydown 52,797 | wcovrneens 52,797 | oo 52,749 | i 52,753 A4 | e | e 52,797 09/25/2034. | 1FM...........
86358E  QJ 8 |Structured Asset Inv Ln Tr RMBS Ser 2005 | .. | 03/25/2020. | PayOWN.....ccccocvvvvsevmsrmscnnis | wosvensvnssvcsioess | ovvsn 189,690 (3012728 DN 189,690 02/25/2035. | 1FM.........
86359B JU 6 |2004- .| 03/01/2020. | Paydown 4,068 6 4,068 03/25/2034. | 1FM...........
TIAA Real Estate CDO Ltd CMBS Ser
87246A AE 2007-C .| 01/10/2020. | Paydown 5,220 4 4 5,220 08/15/2039. | 1FM...........
87272Q  AA TLF National Tax Lien Trust LBASS Ser 20 | .. | 03/15/2020. | PAYAOWN........ccovvreereriniiirinrinerinns | ervvverersnnississsseninns | cvrveiinns 195,461 195,461 | ..........195,066 | ............. 195,293 | oo | e 168 168 | v [ e 195,461 | o | v | vereniieeene0 | e 1,078 | 12/15/2029. | 1FE............
Tax Ease Funding LLC RMBS Ser 2016-1A
87677Q AA Cl .. { 03/15/2020. | Paydown.........ccooveverinniniiiciiens [ e | s 554,967 554,967 | ..........5563,295 | ............. 553,723 | .o | s 1,243 1,243 | i | e 554,967 | ... | e | cerrriieniennn0 [ 3,081 | 06/15/2028. | 1FE............
Terwin Mortgage Trust RMBS Ser 05-10HE
881561 VC C .. { 03/25/2020. | PAYAOWN........ouverrerrirerineiseiiiens [ e | cevneins 198,865 198,865 | .........188,984 | .............. 196,205 | ..ooveoeireiiinns | e 2,660 2,660 | .o | e 198,865 | ..oouvvveirerins | cevreineriinnins [ evneinriiennnd0 | i 693 | 06/25/2036. | 1FM...........
89236T DP Toyota Motor Credit Corp Sr Nt 2.600%... | .. | 01/29/2020. | National Casualty..........cccoervrerrs | vorveerermnvsnerenverinns | corerns 9,994,526 10,000,000 | .......9,986,500 | ........... 9,994,316 | ..o | v 210 210 9,994,526 | ...ooovvvrrrrirens | weverinrinernnns [ o0 [ s 143,000 | 01/11/2022. [ 1FE............
Transocean Sedco Co Gtd Nt  8.375%
893830 BB 1211 . [ 01/22/2020. [ VAFIOUS.........oorvverierieririiiniiniiins | ceviveniesisniissisenes | oo 17,685,860 16,999,000 | .....16,684,851 | ......... 16,512,441 | ....1125941 | ......... 9,319 | oo | v 135,260 |..oovvvriinirines 16,647,701 | ..coccoovvvenenn | 1,038,159 |.....1,038,159 | ..... 153,909 | 12/15/2021. | 5FE............
US Airways Pass-Thru Tr ABS Ser 2000-
903320 AS 2 (3C .| 03/01/2020. | Redemption ~ 100.0000.........cceuv. [ worererneermmeermersernes | e 1,168,292 | ... 1,168,292 | .......1,168,292 | ... 1,168,292 | .oooioviiniiiens | e 0 03/01/2022.
90363@ AA 8 |USTA Natl Tennis Ctr Inc Sr Sec Nt Ser A. | .. | 01/08/2020. | Redemption ~ 100.0000. 0 09/08/2024.
90783T AA 8 |Union Pacific RR PTC Ser 2004-1 5.404%| .. | 01/02/2020. | Various.. 0 07/02/2025.
90931Q AA 5 |United Airlines LBASS EETC 2013-1 Ser Cl| .. | 02/15/2020. | Paydown (2,493) 02/15/2023.
90931V AA 4 |United Air Lines PTC Ser 2018-1 A 3.70.. |.. | 03/01/2020. | Redemption ~ 100.0000..........cccce. | corverrrrrrerirererecernens | cvrreren 136,304 | ... 136,304 | ... 136,304 | oo 136,304 | o | e 0 09/01/2031.
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913017 BV 0 |United Technologies Corp SrNt 3.100%.. | .. | 02/28/2020. | VaIIOUS...........ccocorvvermmierrmiiinniiins | coreveeneiisnniisnniis | coves 42,661,958 | ... 42,245,000 | .....43,855,322 (46,031) | .o [ (46,031) | ..o | e 42,915,925 | ..o ....(670,925) | ...... (670,925) | .....733,444 | 06/01/2022. | 2FE...
913017 CN 7 |United Technologies Corp SrNt 2.800%.. | .. | 03/04/2020. | Call ~ 108.9918.........cccoovmmmrirmunns | corvriemirirereirnceinns | e 10,699,183 | ..... 10,000,000 | ....... 9,979,200 503 9,987,129 | oovoorveri | 12,871 | .coee. 12,871 | ..... 792,516 | 05/04/2024. | 2FE...
91736# AA 4 |United States of America BIA CTL GSA Gtd| .. | 03/15/2020. | Redemption  100.0000 0 .131,644 03/15/2024.
92837B  AB 7 |Visio RMBS Ser 2019-1 CIA1 3.572% 06/|.. | 03/01/2020. | Paydown 58 06/25/2054.
92851@ AA 3 |Vivendi SPC Tr CTL 6.630% 04/15/22..... . | 03/15/2020. | Redemption  100.0000 [V OPOPSTORIN ISSPRR 79,193 04/15/2022. | 2......cvvue..
WFRBS Commercial Mtg Tr CMBS Ser
92938E AT 0 |2013-C1 .. | 03/01/2020. | Paydown e | s 440,367 | .......... 440,367 | .......... 453,575 | ...ocvovnvs 443,495 | ..o | e (3,128) (3,128) | oo | v 440,367 | ..o | e | s 0| e 3,508 | 07/15/2046. | 1FM...........
931899 9A 8 |Walkers SPV Nt 0.937% 09/17/20............ .. 102/25/2020. | Redemption  100.0000..........ccocw. | coverrrrermrrririneiirines | v 412,401 | .......... A12,401 | e | e | s | e 412,401 | s [ e 412,401 | e | s A12,401 | e e [ s 0 [ e 1,276 | 09/17/2020. | 6*...............
Washington Mutual Mtg RMBS Ser 2006-
93362F AB 9 |AR8 .1 03/01/2020. | PaydOWN........coooverireiieiiinniiins | coreeisneiiessiiesniis | v 75,677 | oo 75,926 | ............ 67,732 | oo 67,732 | oo [ e (U OO ISP 67,732 | oo | s 7,945 | ... 7,945 | ............ 365 | 08/25/2046. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363E AB 1 |AR10 .1 01/01/2020. | Paydown 439 455 456 | .o 438 | i LA I 17 455 | e | e (1) ({1 I— 11 09/25/2036. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363E AB 1 |AR10 .| 03/01/2020. | Paydown 4750 | s 4786 | ..o 4793 | s 4611 | oo (A4 177 4,788 | oo | e [(1:) ) E— ((C1:) ] Eo— 43 | 09/25/2036. | 2FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363N  AA 3 [AR12 .1 03/01/2020. | PaYAOWN........cooomrvvirreririviieniiies | cereviseeiieeseisnesins | ceeevieenes 14,283 | ..o 14,443 | ........... 14,486 | ......occee..e. 14173 | o 292 | oo 202 | e | s 14,465 | oo | e (KE3D ] —— [GERD 1 — 80 | 10/25/2036. | 2FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363P AA 8 |AR14 .| 03/01/2020. | Paydown 29,907 | oo 37,381 | oo 34,301 | oo 34,301 | [ e 0 [ oo [ e 34,301 [ | e (4,394) | ......... (4,394) | ....cooouce 168 | 11/25/2036. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
939348 AE 8 |Ser20 .| 03/01/2020. | Paydown 35,736 37,218 28,610 | ...... 28,610 | .o [ oo 0 [ oo [ e 28,610 | ..coovvverrrns | s TA27 | o 7127 | . 200 | 04/25/2037. | 1FM...........
Wells Fargo Bank Northwest NA CTL Ser
94978%# AT 4 |20 .| 03/01/2020. | Redemption  100.0000 37,265 37,265 37,265 | oo 37,265 | ..o [ s (U OO IS 37,265 | oo | e | v 0 [ 415 | 08/01/2027. | 2..........c.c..
Wells Fargo Bank Northwest NA CTL
94978%# AU 1 |MWRAL .1 03/15/2020. | Redemption ~ 100.0000..........ccce | corerrermermrirnirens | o 41,895 | ............ 41,895 | ............ 43,864 | ...coooverennns 42,929 | .o | e (1,034) (1,034) | oo | s 41,895 | oo [ e | e (VI IO 516 | 05/15/2032. | 1.....cccvvvenee
Wells Fargo Bank Northwest NA CTL CVS
94978# AX 5 |Co .. | 03/10/2020. | Redemption  100.0000. 99,546 | ...cooeene. 99,546 | ...oooouue 99,546 | ..oovrvins 99,546 | ..o [ s 0 [ oo [ e 99,546 | ..ooorveerriins | e | e 0 [ e 1,511 | 10/10/2024. | 2................
94978# BC 0 |Wells Fargo Bank Northwest NA CTL 6.59 .. | 03/01/2020. | Redemption ~ 100.0000..........cccco. | coveremvreemnriinniianns | covireens 171,903 | .......... 171,903 | .......... 171,903 | oo 171,903 | oo | e 0 [ [ s 171,903 | oo | o | e (U I 1,901 | 11/01/2022. | 2................
Wells Fargo Home Eq Tr RMBS Ser 2005-
9497TER AC 8 |1C .. | 02/25/2020. | PaydOWN.......ocucvvrcrirrieriniisninens [ everierisniissinnines | v 1,560,495 | ....... 1,560,495 | ....... 1,561,933 | ...ccooeee 1,560,899 | ..oovvvvrrriiras (405) (405) | covoevverienins | s 1,560,495 | ...oooviriiiens [ v | e 0 04/25/2035.
96950F AD 6 |Williams Partners LP Sr Nt 5.250% 03/1.. | .. | 03/15/2020. [ VAFOUS.........cc.ervrerrererererieneriinnns [ cevieeeiinieeisnniiinns | e 14,000,000 | ..... 14,000,000 | .....13,997,432 103 .14,000,000 03/15/2020.
G72212 AA 4 |Preferred Term Secs XIX LBASS Sec Nt 1] .. | 03/23/2020. | Paydown 23,231 12/22/2035.
G7222R  AA 8 |Preferred Term Secs XVII LBASS Sec Nt... | .. | 03/23/2020. | Paydown 8,496 .0 03/22/2038.
P06076 AA 4 |AES El Salvador Trust Il Sr Nt 6.750%..... | .. | 01/21/2020. | Direct 978 68,979 03/28/2023.
U85969 AC 4 |Stillwater Mining Co SrNt 6.125% 06/2.... | .. | 02/07/2020. | Direct 1,183 [ v | 822,420 | i | 037,142 | 37,142 06/27/2022.
Air Canada LBASS EETC Ser 2017-1AA
00908P AA 5 |33 A | 01/15/2020. | Redemption  100.0000 25,600 25,600 25,600 | .oooovrrrirnnn 25,600 | ..o [ e 0 [ oo [ e 25,600 [ .ooorveerriins | e | e (U I 422 |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 | .cooovvrvirnne 25,600 | ..o [ e 0 [ oo [ e 25,600 [ .o | e | e (U I 454 |01/15/2030. | 1FE............
Air Canada LBASS EETC Ser 2015-1B
009090 AB 7 |3.87 A | 03/15/2020. | Redemption  100.0000...........cccee | corvrermereremmrirmrniirns | ceveeiiees 76,868 | ............ 76,868 | ............ 75,907 | oo 76,280 | ..o | e 588 588 | ... | s 76,868 | ..o | o | e (U I 1,489 | 03/15/2023. | 2FE............
Air Canada LBASS EETC Ser 2015-1C
009090 AC 5 |5.00 A | 03/15/2020. | PaydOWN..........covvverreriiniinniiins | corevieeenisceeessnnins | oo 15,000,000 | ..... 15,000,000 | .....15,000,000 | ......... 15,000,000 | ...oovvorrriienns | e (U OO I 15,000,000 | ...ooovverceies | e | e 0. 375,000 |03/15/2020. | 2FE............
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07317Q AF 2 |Baytex Energy Corp Nt 5.125% 06/01/21. | A| 02/20/2020. | Call ~ 100.0000............. 360,000 360,000 ....356,400 4,029 (40) 3,989 ..360,389 cevrererenne(389) [ i 4,049 | 06/01/2021. | 3FE....
335934 AL 9 |First Quantum Minerals LTD SrNt 7.500.. |A|03/12/2020. | Direct 1,174,450 1,415,000 (22) (22) . 415,371 ..(240,921) | ......(240,921) | ........ 48,641 | 04/01/2025. | 4FE....
35905B 5 | Frontera Energy Corp SrNt 9.700% 06/2. | A| 01/13/2020. [ DIFECL........ccvvrervrieererineirirrnnierines | eevereresiserisssssieninns | evvvernns 531,065 | .......... 500,000 | ......... 494,210 | ..cccoeree495,682 | oo | i 31 K I ORI ISR 495712 | oo | s 35,353 | .........35,353 | ........ 2,234 | 06/25/2023. | 4FE............
683715 AA 4 |Open Text Corp SrNt 5.625% 01/15/23... | A| 03/05/2020. | Call =~ 101.4060..........cccovrrrrerirmrers [ ererirererneerseinennns 16,529,178 16,300,000 (6,283) .16,410,299 ..(110,299) 814,959 | 01/15/2023. | 3FE....
C35898 0 |Frontera Energy Corp SrNt 9.700% 06/2. [ A| 01/13/2020. | DIFECL..........cvvermrrermrrerriererrirnnnies | oeeerieessissssisnenes | o 530,840 | .......... 500,000 (147) . 520,166 10,674 | .......10,674 | ........ 2,220 | 06/25/2023. | 4FE....
000000 00 0 |Liquid Telecom Finance Sec Nt 8.500% 0 | D | 01/06/2020. | DIfECL...........ovveuererererevrririrnrirerinns [ rorerernreinnineiinenins | ceeenene 458,541 | .......... 449,000 | ..........456,858 | .............455178 | ...c.ccooivurnenns (UAD | O TIN ISSRR 455,107 | .o | e 3,434 | 3,434 | 18,552 | 07/13/2022. | 4FE............
000000 00 O |Cia Latino Americana SrNt 9.500% 07/2. | D| 01/17/2020. | Tax Free Exchange 736,503 750,000 348,750 | ...... 380,051 | coovoverernen 201 | i | i 380,252 | ..vvverierirnees | cerereeineens 729,003 | ..coovvvvvervnees | wereena 7,500 | 7,500 | o 35,031 |07/20/2023. | 6FE....
000000 00 0 |Digicel Group Two Ltd SrNt PIK 9.125%. | D| 01/17/2020. | Direct 8435 | 0 8,435 | .o [ 008,402 | 8,402 | 1,777 | 04/01/2024. | 6FE....
YPF Sociedad Anonima Sr Nt  8.500%
000000 00 0 |07/2 D | 03/04/2020. | Direct 1,572,680 1,734,000 | .......1,463,963 | .............. 554,589 | ...ooovrivriien | i 1,571 1571 | e | e 1,467,343 | oo | 105,337 | .......105,337 | ....... 38,678 | 07/28/2025. | 5FE............
000000 00 O |Turkiye Garanti Bankasi Sr Nt 6.125% 0.. | D{ 02/10/2020. | DIf€CE...........cevveuerererereniririrnrieerinns e | cenenene 458,250 | .......... 470,000 | ..........435,338 | ... 435,740 | .o | i 408 408 [ .o | e 436,147 | .o | 00022,103 | ......22,103 | ... 6,237 | 05/24/2027. | 5FE............
11042A 2 | British Airways Plc EETC  4.625% 06/20/.. | D| 03/20/2020. | Various.............c...... 282,363 282,363 ....283,702 (1,339) 282,363 [ .o e | cerenerenneenn0 [ s 3,265 | 06/20/2024. | 1FE....
11042B  AA 0 |British Airways Plc EETC 5.625% 06/20/.. | D | 03/20/2020. | Redemption  100.0000, 594,201 | .......... 594,201 cevererennn.594,950 (749) (749) . 2594201 [ e | 0 [ s 8,356 | 06/20/2020. | 1FE....
110427 1 | British Airways Plc EETC  3.800% 09/20/.. | C| 03/20/2020. | Redemption ~ 100.0000..........cvve. | worerrrereremerneervnnnns | wererereens 17,318 | oo 17,318 | v 17,318 | 17,318 [ e | e (1 ORI ISP 17,318 | o | e | v | s 165 | 06/20/2031. | 1FE............
12674T AB 2 |C&W Senior Financing DAC SrNt 7.500%| D | 01/22/2020. | Direct 217,750 200,000 (19) (19) .201,361 [ | 216,389 | ... 16,389 | 4,083 | 10/15/2026. | 3FE....
12674T AB 2 |C&W Senior Financing DAC SrNt 7.500%| D | 02/03/2020. | Direct 298,375 275,000 ...275,000 | ... N 0 . 275,000 | ..oooovviveriens | 0000i23,375 | ... 23,375 | e 6,302 | 10/15/2026. | 4FE....
20445P AE 5 |Cia Latino Americana Sr Nt 9.500% 07/2. |D|01/17/2020. | Tax Free Exchange 1,380,000 1,375,000 | .......1,360,535 | .............. 639,375 | ...... 726,786 | ..cooovvvrnnens 89 | e | i 726,875 | ..ovveveieciieis | v 1,366,250 | ..o | s 13,750 | ........13,750 | ....... 64,224 | 07/20/2023. | 6FE............
Cosan Luxembourg SA Sr Nt 7.000%
22112E AC 2 |01/20 D 03/30/2020. | Direct 1,647,075 1,625,000 | .......1,673,789 | ........... 1,661,968 | ...ccoovvvrrrrnes (834) (834) | covouevrerierins | e 1,661,134 | .o | e (14,059) | ........(14,059) | ....... 68,443 | 01/20/2027. | 3FE............
Deutsche Bank AG London Sr Unsecured
25152E DT 6 |Nt D| 01/27/2020. | Taxable EXChange..........covvuvevereres [ rorerrreeerneerseiniins 2,150,893 2,867,857 | .......2,867,857 | ..cccounee 2,867,857 | cevovrvrerirerins [ e 0 2,867,857 (716,964) | ......(716,964) | ..o 07/27/2020. | 2PL............
25382F AA 9 |Digicel Group Two Ltd Sr Nt 9.125% 04/.. D | 01/17/2020. | DIr€Ct.........vvererereererireirneresrinenes | cevevneesenssenerenernens | cerveeenes 134,668 | 1..r..649,000 | ...veirr65,060 | covooiiereenn85,080 [ oo | e 0 | oerereneernneis | eevrrernerrnn08,080 | v | 2e..69,607 | .........69,607 | ....... 14,214 | 04/01/2024. | 6FE............
37255B AA 7 |Geopark Ltd 1st Lien Nt 6.500% 09/21/2.. | D | 03/06/2020. | Direct 0 [ ovrverrernireis | ereerersnrne625,000 | oo | veverenn(1,656) | covveenn(1,656) | ... 19,071 | 09/21/2024. | 4FE...
38502H AA 3 |Gran Tierra Energy Intl Sr Nt 6.250% O.... | D | 01/24/2020. | Direct ......51,324 51,398 | oo | v 568,898 | i | 10.(24,086) | ........(24,086) | ....... 16,272 | 02/15/2025. | 4FE...
Grupo Kuo SAB De CV SrNt 5.750%
40052C AC 0 |07/07 D| 02/10/2020. | Direct 0 | oo | cvrerrrnnenc 45,000 | oo | 2000 22,806 | .........22,806 | ....... 15,281 | 07/07/2027. | 3FE...
44963L AC 0 |IHS Netherlands Holdco SrNt 8.000% 09 (D | 02/07/2020. | Direct 0 | oevveecereeeees | ceeereeerenn335,000 | oo | 000 27,219 | 27,219 | 10,646 | 09/18/2027. | 4FE...
45900T AA 0 |Intl Airport Finance SA 1st Lien 12.000...... 01/03/2020. | DIFECL........courverrererernrererienireiiens [ erereneernnrisnnnennes | coeeeenn 138,594 | 11101.125,000 | ..........125,000 | .ovorerreern 125,000 [ cooovvvvirciins | e 0 | oo | e 125,000 [ o | e 13,594 | 113,594 | 4,667 | 03/15/2033. | 4FE............
46556 AM 6 |ltau UniBanco Hidg SA/KY Sub Nt 4.500%| D | 03/26/2020. | Direct 1,610,525 1,825,000 | .......1,825,000 | ........... 1,825,000 | ..ovoevrivriniene [ e 0 [ | e 1,825,000 ...(214,475) | ......(214,475) | ....... 29,083 | 11/21/2029. | 4FE............
MARB BondCo PLC Sr Nt 6.875%
566007 AB 6 |01/19/25 01/10/2020. | Direct 291,500 275,000 | ..........270,313 | ............ 271,393 | i | i 21 2 I IR SO 271,414 | o | e 20,086 | .........20,086 | ......... 9,191 | 01/19/2025. | 3FE............
58547D AD 1 |Melco Resorts Finance SrNt 5.375% 12/.|D | 03/13/2020. | Direct 384,913 | ......... 415,000 | .........419,569 | ............. 419,533 | oo (96) (L) IR ISR 419,436 | ..o | e (34,524) | ........(34,524) | ......... 6,320 | 12/04/2029. | 3FE............
591555 AF 4 |Metinvest BV SrNt 7.750% 10/17/29....... 01/22/2020. | DIFECL........cevereenrrerereereniseiseriees [ eoeeirseessssissssesies | eeeseines 732,878 | .......... 695,000 | ..........685472 | .............. 685,588 | ...ovurvrrriienns | e 60 (510 [ OO SO 685,648 | .....cvvnrircins | s 47229 | ......47,229 | ....... 14,513 | 10/17/2029. | 4FE............
Mexichem SAB DE CV Sr Nt 4.000%
59284B AF 5 |10/04/ 03/12/2020. | Direct 308,750 325,000 48 . (14157) | ... (14,157) | ... 5,850 | 10/04/2027. | 2FE...
59318Y AA 6 |MHP Lux SA SrNt 6.950% 04/03/26........ 01/23/2020. | Direct 859,031 825,000 rerrennnn.825,000 | - 0 ..825,000 | ..cooovviverinns | 134,031 | ... 34,031 | L. 18,157 | 04/03/2026. | 4FE..
71647N  BF 5 |Petrobras Global Finance SrNt 5.093%... 02/28/2020. | Direct 1,845,750 1,725,000 | .......3,241,882 | ........... 1,848,355 |....1,345,404 | ........ (28,315) | .o [ v 1,317,089 3,165,444 (1,319,694) | ...(1,319,694) | ....... 40,267 |01/15/2030. | 3FE............
83006L AB 9 |Sixsigma Networks Mexico Sr Nt 7.500%. | D | 02/12/2020. | DIfECL...........ovverrvmrereerreiseirerinns [ coreeirneeisseiseiienies | ceseena 414,633 | .......... 400,000 | ..........400,000 | .......o...... 400,000 | ..o | s (0 RO IOV 400,000 | ..oovrerrirrins | e 14,633 | .......14,633 | ........ 8,449 | 05/02/2025. | 4FE............
Suzano Austria GMBH Sr Nt 6.000%
86964W AF 9 [01/15 03/05/2020. | Direct 926,456 800,000 | ..........830,591 | ..coovvrrnees 829,637 | ..covoverrerins (492) (492) | cvvovverernernes | v 829,146 | ..ooovvvvvrrcnns | s 97,311 | ......97,311 | ....... 31,200 | 01/15/2029. | 2FE............
879273 AR 1 |Telecom Argentina SA Sr Nt 8.000% 07/1 01/08/2020. | DIFECE......c.oevvurvrererieisirnieisnieeens | revrersnsssienesisnees | overensnnes 75,400 | ..cocvonvne 80,000 | ..coe0ee. 78,952 | o 76,801 | ooveeed 2,203 3 2,206 | .ooooereriiiiens | e 79,008 | .o | v (3,606) | ..........(3,608) | ......... 3,058 | 07/18/2026. | 4FE............
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G6764# AA 0 |Omega Leasing Ltd Sr Nt Ser9 2.400% 1|D|01/12/2020. | Redemption ~ 100.0000 526,316 526,316 ...526,316 | ..............526,316 0 20 ] s 3,158 | 10/12/2026.
G6764@ AA 2 |Omega Leasing No. 12 Sr Sec Nt (Rolls Ro| D | 01/12/2020. | Redemption  100.0000..........ccce. | orrerrrrrerrereneerinns | eerirenes 390,562 | ......... 390,562 | ..........390,562 | ..............390,562 |... - . 0 . VIR I 2,890 | 04/12/2027.
G7028A AB 9 |Petra Diamonds PLC 2nd Lien 7.250% 05/| D | 01/13/2020. | Direct rre | e 181,500 | .......... 300,000 | .......... 292,125 | v 189,000 | ...... 105,558 | ..coovvererinns 82 | s | e 105,640 | cvoovvrveervnieees | e 294,640 | ....cooovviine ..(113,140) | ...... (113,140) | ......... 4,471 | 05/01/2022.
Mexichem SAB DE CV Sr Nt 5.875%
P57908 AF 5 |09/17/ D| 02/25/2020. | Direct reverensnsens | o 1,744,188 | ...... 1,475,000 | ....... 1,381,063 | .......... 1,384,160 | ....ccoovvrrnnee . 223 Y27 T RN I 1,384,383 | .o | e 359,805 | ....... 359,805 | ....... 38,356 | 09/17/2044. | 2FE............
Mastellone Hermanos SA Sr Nt 12.625%
P6460M AJ 3 |07 D| 02/11/2020. | Direct RO PV 1,155,643 | ....... 1,314,000 | ....... 1,250,643 | ........... 1,024,933 | ..... 268,864 | ...... 839 269,703 | ..o | v 1,294,636 | ...ccoovvrrrrrnnes .(138,994) | ...... (138,994) | ....... 93,646 | 07/03/2021. | 5FE............
P67848 AA 2 | Compania Minera Milpo Sr Nt 4.625% 03/ | D| 02/27/2020. [ Call ~ 106.7500..........ccevrmrererinnes | rrererrnnerrerensnniinirns | oreesenes 880,688 | ......... 825,000 | .......... 829,598 | ...cccvvne 827,468 | .....coovveren (112) ({72 ) [N IO 827,356 | ..o | e (2,356) | ..ovve. (2,356) | ....o.. 71,480 | 03/28/2023. | 3FE............
P7354P  AA 2 |OI SA SrNt-PIK 10.000% 07/27/25......... D 01/28/2020. | Direct 387,000 | .......... 400,000 | .......... 364,500 | ..cooovrrrnee 358,039 | .......... 7,650 | oo 418 8,068 | ..o | e 366,107 | ..ooererrerrrcnns | e 20,893 | ......... 20,893 | ...... 19,444 | 07/27/2025. | 4FE............
YPF Sociedad Anonima Sr Nt 8.750%
P98IMJ AY 7 [04/0 D 01/29/2020. | Direct s | s 484,853 | .......... 495,000 | .......... 430,155 | ..o 431,864 | i L I T [P 433,105 | .o | 00 B1TAT | o B1TAT | 13,956 | 04/04/2024. | 5FE............
3899999. Total - Bonds - Industrial and Miscellaneous.. ....606,669,412 |....603,297,927 |....609,233,740 | ....... 593,617,696 |....8,338,913 | ......753,907 | ..o [ i 9,092,820 04,512,433 14,074,581 XXX XXX
Bonds - Unaffilited Bank Loans
000000 00 0 |US Radiology Specialists Inc Additional..... .. | 02/28/2020. | Tax Free Exchange o e | e 491,538 103 | oo | v 491,538 | ..o | e ..1,514 | 01/01/2024.
000000 00 0 |US Radiology Specialists Inc Additional..... .. | 03/31/2020. | Redemption  100.0000 1,757 27 1,757 01/01/2024.
000000 00 O |Discovery Life Sciences LLC Term Ln Nt 1 | .. | 03/31/2020. | Redemption ~ 100.0000, 2,430 | ... e . 46 2,430 03/30/2024.
000000 00 O |Discovery Life Sciences LLC New Term Ln | .. | 03/31/2020. | Redemption  100.0000. 647 ..634 | ... e . 13 647 03/30/2024.
000000 00 0 |Advanced Infusion Solutions Last Out Ter.. | .. | 03/31/2020. | Redemption ~ 100.0000. 22,033 ..21,600 433 06/27/2024.
000000 00 O |HCAInc TermLnB-12Nt1 2.749% 03/13|.. | 03/31/2020. | Redemption ~ 100.0000 4,002 0 03/13/2025.
Reddy Ice Holdings Inc Delayed Draw
000000 00 O |Term .. | 03/31/2020. | Redemption  100.0000 348 5 348 07/01/2025. | 3PL............
000000 00 O |Messer Industries Initial Term B-1 Loan..... .| 03/31/2020. | Redemption  100.0000 50,000 ({73 TSRS ISP 50,000 03/01/2026. | 4FE............
GB Auto Service Inc Delayed Draw Term
000000 00 O |Ln .. | 03/31/2020. | Redemption  100.0000 377 4 377 03/09/2026.
000000 00 O |Sensata Technologies New #2 1st Lien Ter| .. | 03/31/2020. | Redemption ~ 100.0000. e | e 12,780 £ I TN 12,780 09/20/2026.
000000 00 O |Kellermeyer Building Svcs Delayed Draw T | .. | 03/31/2020. | Redemption  100.0000 647 6 647 11/07/2026.
00216C AD 5 |AQ Sunshine Inc aka Relation Term Ln Nt. | .. | 03/31/2020. | Redemption ~ 100.0000 5,331 106 5,331 04/15/2025.
01370# AA 4 | Alcami Holdings LLC 1st Lien Term Ln Nt.. .. | 03/31/2020. | Redemption ~ 100.0000 5,625 125 5,625 07/12/2025.
013704 AA 4 | Alcami Holdings LLC 1st Lien Term Ln Nt.. .. | 02/28/2020. | Tax Free Exchange i e | s 11,001 201 | o | s 11,001 07/12/2025.
03525@ AA 6 |Animal Supply Company New Term Ln Nt 1{.. | 03/31/2020. | Redemption ~ 100.0000. e | e 10,125 1,069 | oo [ e 10,125 12/15/2021.
03539% AA 8 |Ankura Consulting Group LLC 1st Lien Ter |.. | 03/26/2020. | Tax Free Exchange | 9,596 7 9,596 08/24/2024.
03539# AA 8 |Ankura Consulting Group LLC 1st Lien Ter |.. | 03/31/2020. | Redemption ~ 100.0000 9,747 | ... . 151 9,747 08/24/2024.
04685Y AK 5 |Athenahealth Inc Term Ln BNt 1 5.311% |.. | 01/17/2020. | Direct vt | e 931,105 | .......... 926,242 | .......... 907,718 | ovvverine 909,517 | oo | cevrerireriens 97 97 | oo [ e 909,613 02/11/2026.
04685Y AK 5 |Athenahealth Inc Term Ln BNt 1 5.311% |.. | 03/31/2020. | Redemption ~ 100.0000 1,551 27 1,551 02/11/2026.
04685Y AK 5 |Athenahealth Inc Term Ln BNt 1 5.311% |.. | 03/12/2020. | Tax Free Exchange o 1,524 1 1,524 02/11/2026.
08579 BE 1 |Berry Plastics Corp Term Ln XNt 1 2.8.... | .. | 03/31/2020. | Redemption ~ 100.0000, 23,697 (1)) [N IR 23,697 01/19/2024.
09523C AC 6 |Marcone Appliance Parts Inc Delayed Draw| .. | 03/31/2020. | Redemption ~ 100.0000 243 0 243 01/02/2025.
09523C AD 4 |Marcone Appliance Parts Inc Term Ln Nt 1 | .. | 03/31/2020. | Redemption  100.0000 1,461 | oo 1,461 | oo 1,442 1,445 17 1,461 01/02/2025.
10483 AA 3 |Bragg Live Food Products LLC Term Ln Nt | .. | 03/10/2020. | Redemption ~ 100.0000. 87,315 1,889 [ v | e 87,315 03/11/2024.
12632B  AG 1 |CPI International Inc 1st Lien Term Ln N.... | .. | 03/31/2020. | Redemption  100.0000, reveerennesenenenes | e 42,500 1,700 [ oo | e 42,500 07/26/2024.
127024 AA 0 |Bakemark Holdings LLC Term Ln Nt 1 6.1].. [ 03/31/2020. | Redemption ~ 100.0000 9,802 194 9,802 08/14/2023.
127024 AC 6 |Bakemark Holdings LLC New Term Ln Nt 1| .. | 03/31/2020. | Redemption  100.0000 5314 58 5314 08/14/2023. | 3PL............
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14880B AG 6 |Catalent Pharma Solutions Inc Term Ln B-. | .. | 03/31/2020. | Redemption ~ 100.0000.........cccecw. [ wrererevermrernmninernns | worerercnns 12,500 . L2484 | | 16 (LI SOOI ISR 12,500 05/17/2026. | 3FE....
15018L AE 1 |Cedar Fair LP New Term Ln BNt 1 2.455 |.. [ 03/31/2020. | Redemption ~ 100.0000 5287 | ..............5,287 ....5,296 (12) 9) 5,287 04/13/2024. | 3FE............
18449E  AD 2 |Clean Harbors Inc New TermLn 2Nt 1 2. .. | 03/31/2020. | Redemption ~ 100.0000..........ccour. | corrrerermrrmerervnincires | wovererinns 15,089 | ...ccoouee. 15,089 4 A | e | e 15,089 06/30/2024. | 3FE............
20049# AA 5 |Command Alkon Inc 1st Lien Term Ln Nt 1 |.. | 03/31/2020. | Redemption ~ 100.0000 22,500 22,500 207 (YT R B 22,500 09/01/2023. | 3PL....
22526@ 5 | Concert Golf Partners LLC Term Ln Nt 1.... | .. | 03/31/2020. | Redemption  100.0000. 3,763 | oo 3,763 | oo 3,087 | 3,697 | | i 72 72 3,763 08/20/2025. | 2PL....
DRB Holdings LLC Term Ln Nt 2 6.739%
23361* AA 3 |1 .. | 03/31/2020. | Redemption ~ 100.0000.. 453 ..15,114 10/06/2023. | 3PL....
25374L  A* 9 | Centric Brands Inc 1st Lien Term Ln Nt 1... | .. | 01/31/2020. | Tax Free Exchange. . 321 . ...73,821 10/29/2023. | 3FE....
25374L  A* 9 |Centric Brands Inc 1st Lien Term Ln Nt 6... | .. | 03/31/2020. | Redemption ~ 100.0000.........ccvuw. [ worerrrerereermmmrnernes | worerereens 75,000 179 [ e | e 75,000 10/29/2023. |4PL....
30282# AA 0 |First Watch Restaurants Term Ln Nt 1 7.. | .. | 03/27/2020. | Redemption  100.0000 7,544 126 7,544 08/21/2023. | 3PL............
30282# AB 8 |First Watch Restaurants Delayed Draw Ter | .. | 03/27/2020. | Redemption ~ 100.0000 1,929 0 1,929 08/21/2023. | 3PL............
31528# AA 2 |Ferraro Fine Foods Corp Term Ln Nt 1 5..| .. | 03/31/2020. | Redemption ~ 100.0000 5,927 91 5,927 05/09/2024. | 2PL....
31528# AC 8 |Ferraro Fine Foods Corp Incremental Term | .. | 03/31/2020. | Redemption  100.0000.........ccccev. | corrererrnverernninneres | eovererines 49,500 (51 1/ OO ISR 49,500 05/09/2024. | 2PL............
31528# AD 6 |Ferraro Fine Foods Corp Term Ln #2 Nt 1. |.. | 03/31/2020. | Redemption ~ 100.0000 26,365 349 | s | s 26,365 05/09/2024. | 2PL............
33748# AF 1 |First Watch Restaurants Delayed Draw Ter | .. | 03/27/2020. | Redemption  100.0000 1,564 0 1,564 08/21/2023. | 3Z...
33748# AG 9 |First Watch Restaurants Delayed Draw Ter | .. | 03/27/2020. | Redemption ~ 100.0000 929 0 929 08/21/2023. | 3Z..............
33748# AJ 3 |First Watch Restaurants Delayed Draw Ter | .. | 03/27/2020. | Redemption ~ 100.0000 1,239 0 1,239 08/21/2023. | 3PL............
35041@ AA 3 |Foundation Risk Partners Corp Incrementa | .. | 03/31/2020. | Redemption  100.0000. 2,588 40 2,588 11/10/2023. | 3PL....
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr | .. | 03/31/2020. | Redemption ~ 100.0000 3,584 29 3,584 11/10/2023. | 3PL............
35041@ AD 7 |Foundation Risk Partners Corp Delayed Dr | .. | 03/31/2020. | Redemption ~ 100.0000. 4,243 93 4,243 11/10/2023. | 3PL............
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... | .. | 03/31/2020. | Redemption ~ 100.0000..........cccoe. | covurrreeriererererneenns | cevereriens 14,537 . K157 I I 14,537 09/18/2023. | 3PL....
35921@ AC 4 |Frontline Technologies Gr LL Delayed Dra. | .. | 03/31/2020. | Redemption ~ 100.0000. 3,018 ...3,018 . . 0 3,018 09/18/2023. | 3PL............
36850@ AB 9 |GehlFoods Inc LLC Term LnNt4 7.081%| .. | 02/03/2020. | Redemption ~ 100.0000. 22,500 21,903 | v 21,319 | oo 648 | oo, 474 LI /72 N I 22,500 01/25/2024. | 3PL............
Generac Power Systems Inc Term Ln B Nt
36874V AL 2 |1 .. 1 01/02/2020. | Tax Free EXChaNge........ccvvrvvvens | vevevrrmrinersniseireninns | venee 23,505,876 | ..... 23,509,732 | .....23,504,511 | ......... 23,489,177 | ........ 16,696 | ....ccovvrrnee 3 e [ 16,699 23,505,876 05/31/2023. | 3FE............
39341# AA 0 | Green Street Parent LLC Term Ln B Nt 1... |.. | 03/31/2020. | Redemption  100.0000 ..15,000 288 ....15,000 08/27/2026. | 3PL....
41781@ AA 5 |Harvey Tool Co LLC 1st Lien Term Ln Nt 1| .. | 03/31/2020. | Redemption ~ 100.0000.. 17,760 296 17,760 10/12/2024. | 3PL.
Harvey Tool Co LLC Delayed Draw Term
41781@ AB 3 |Ln .. | 03/31/2020. | Redemption  100.0000 4,424 38 4,424 10/12/2024. | 3PL....
41902@ AA 9 |Sigma Electric Manufact Corp Term Ln A-2 | .. | 03/31/2020. | Redemption ~ 100.0000.........cccew. | vorrerrernrererinnrsnires | woverereees 14,004 193 | e | e 14,004 10/31/2023. | 3PL....
44903 AC 0 |Hygiena LLC TermLn Nt 1 5.375% 08/26/| .. | 03/31/2020. | Redemption ~ 100.0000 6,582 59 08/26/2022.
44969C BH 2 |Quintiles IMS Term Ln B-2Nt1 2.989%... | .. | 03/31/2020. | Redemption ~ 100.0000 25,276 (34) 01/18/2025.
44989 AA 1 [IQNavigator Inc 1st Lien TLNt1 7.195..... .. | 03/31/2020. | Redemption ~ 100.0000 22,388 546 . 08/20/2024.
45004K AC 0 |Information Resources Inc 1st Lien Term... .. | 03/31/2020. | Redemption ~ 100.0000.........ccccoee | orrrrrerrermrnrnieinees | eovereinnens 10,349 90 | e [ e 10,349 11/07/2025. | 4FE............
45320 AA 6 |Revint Solutions Term Ln Nt 1 5.450% 1.. | .. | 03/31/2020. | Redemption  100.0000 3,540 109 3,540 12/13/2023.
45320 AB 4 |Revint Solutions Delayed Draw Term Ln Nt | .. [ 03/31/2020. | Redemption ~ 100.0000 8,335 77 8,335 12/13/2023.
45763F AN 8 |[Inmar Inc Initial Term Ln Nt 1 5.450%...... .. | 03/31/2020. | Redemption  100.0000 6,104 305 05/01/2024.
45773Y  A* 6 |Innerworkings Inc Term Ln Nt 1 10.709%.. | .. | 03/31/2020. | Redemption ~ 100.0000 112,500 3,386 07/16/2024.
48240@ AA 5 |K2Insurance Services LLC Term Ln Nt 1...|.. | 03/31/2020. | Redemption ~ 100.0000..........ccccov. | vorrrrermrrrerrenrrriranns 221 07/01/2024.
48773# AA 8 |Kellermeyer Building Svcs Initial Term L..... | .. | 03/31/2020. | Redemption ~ 100.0000 29 11/07/2026.
48881# AB 5 |EnEngineering LLC (Kene Acq) Term Ln N{ .. | 03/31/2020. | Redemption  100.0000 61 08/07/2026.
48881# AC 3 |EnEngineering LLC (Kene Acq) Delayed Dr| .. | 03/31/2020. | Tax Free Exchange 24 08/07/2026.
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48881# AC 3 |EnEngineering LLC (Kene Acq) Delayed Dr| .. | 03/31/2020. | Redemption  100.0000 152 152 150 ...150 1 1 152 08/07/2026. | 3PL...
553404 AB 5 |MB2 Dental Solutions LLC Term Ln Nt 1.... | .. | 03/31/2020. | Redemption ~ 100.0000..........cccce | corereermremmmnerrnenes | coverireinne 14,987 | oo 14,987 | oo 14,817 .14,861 126 | oo | i 14,987 | oo | e 09/29/2023. | 3PL...
55368 AD 2 |Service Logic Term Ln Nt 1 5.239% 07/3. |.. | 03/31/2020. | Redemption  100.0000 23,814 23,814 23,420 | ...... 23,557 | oo 256 251 T N BT 23,814 | oo [ i 07/31/2023. | 3PL............
Mac Lean-Fogg Company Term Ln Nt 1
55418%# AA 4 |57 .1 03/31/2020. | Redemption ~ 100.0000.........ccceue | cerererernerrrrirserinenes | eviririins 13,438 | oo 13,438 | oo 13,294 | oo 13,303 | oo 8 | s 127 135 | oo | i 13,438 | oo | e | e 0 | e 227 [12/17/2025. | 3Z.............
Mac Lean-Fogg Company Delayed Draw
55418%# AB 2 |Term .. | 03/31/2020. | Redemption  100.0000 938 9 938 [ e [ e | e (U1 I 18 | 12/17/2025. | 3Z..............
57810 AC 2 |Amynta Agency Inc Term Ln Nt 1 4.924% | .. | 03/31/2020. | Redemption  100.0000 2,642 91 2,642 02/08/2025. | 4FE............
578100 AC 2 |1 .. | 03/31/2020. | Redemption  100.0000 1,762 61 1,762 02/28/2025. | 4FE...
60367* 9 | Community Brands Delayed Draw TL Nt 1. | .. | 03/31/2020. | Redemption  100.0000. 9,108 91 9,108 12/02/2022. | 3PL...
62931* AA 2 |Topix Pharma Term Ln Nt 2 5.691% 10/31| .. | 03/31/2020. | Redemption ~ 100.0000 3,375 64 3,375 10/31/2024. | 3PL...
62931*  AA 2 |Topix Pharma Term Ln Nt 1 5.739% 10/31 .. | 02/28/2020. | Tax Free Exchange 3311 | s 3,375 | s 3,296 2 2 3,311 10/31/2024. | 3PL...
62931*  AC 8 |Topix Pharma Delayed Draw Term Ln Nt 1 | .. | 03/31/2020. | Redemption  100.0000 233 233 231 2 2 233 10/31/2024. | 3PL...
62976# AA 4 |5 .| 03/31/2020. | Redemption ~ 100.0000 8,643 | ..o 8,643 | ..oovvvnnen 8470 | oo 8,510 | ovvvverveicres | v 133 133 8,643 | ..o | e | s (U IO 135 | 05/11/2024. | 3PL............
NSM Insurance Group LLC Delayed Draw
62976# AB 2 |Ter .| 03/31/2020. | Redemption ~ 100.0000 4431 | 4431 | 4,386 | oo 4,396 | ..o | e 34 34 AA31 | i e [ e 0 | 69 | 05/11/2024. | 3PL............
NSM Insurance Group LLC Incremental
62976# AC 0 |Term .| 03/31/2020. | Redemption  100.0000 1,992 | e 1,992 | v 1,952 | i 1,958 | oo | e 34 34 1,992 [ i [ | e 0 | e 31 | 05/11/2024. | 3PL............
64027# AA 9 |Nelipak Holding Co Incremental Term Ln N | .. | 03/31/2020. | Redemption ~ 100.0000 375 375 368 | s RLCT: N 7 7 375 | o [ e [ e (1 IR 6 | 07/02/2026. | 3PL............
64027 AA 3 |Nelipak Holding Co First Lien Term Ln Nt... | .. | 03/31/2020. | Redemption ~ 100.0000 2,312 | s 2,312 | s 2,265 | oo 2,268 | oo | s 44 44 2,312 | e | e | e (U1 I 35 | 07/02/2026. | 3PL............
Omega Healthcare Holdings LLC Term Ln
67096@ AA 0 [Nt .| 03/31/2020. | Redemption ~ 100.0000 4,500 | oo 4,500 | oo 4,399 | oo 4401 | e | e 99 99 4500 | oo [ e [ e 0 | e 82 | 10/24/2026. | 2PL............
OTG Management LLC Incremental DD
67113@ AB 7 |[TermL .| 03/13/2020. | Tax Free Exchange, 80,562 80,562 80,562 | ..oovvrrirns 80,562 | .vovverrirrirens | e [0 ORI ISP 80,562 | ..vouvvrcerrieins [ e [ e 0 | e 1,885 |08/26/2021. | 3PL............
OTG Management LLC Incremental DD
67113@ AB 7 |[TermlL .| 03/13/2020. | Tax Free Exchange, 37,666 37,666 37,666 | ..ooovrerrenes 37,866 | ..o | e [V PO ISP 37,866 | ..o [ e [ e (VI IO 846 |08/26/2021. | 3PL............
OTG Management LLC Incremental DD
67113@ AB 7 |TermL .. 1 03/13/2020. | Tax Free EXChANGE........ccvvrvvveies | vevvvererrvevinirssineninns | cvrveins 459,047 1,624 ..459,047 08/26/2021.
69403* AA 3 |Planview First Lient Term Ln Nt 1 5.86..... | .. | 03/31/2020. | Redemption  100.0000 1,123 0 1,123 01/27/2023.
69403 AA 3 |Planview First Lient Term Ln Nt 1 5.86..... .. | 03/06/2020. | Tax Free EXChANGe.........ccvvvvvveres | vevevereriverinineireninns | cvvverns 435,651 (U RO ISR 435,651 | oo | e 01/27/2023.
69406* AA 3 |Planview Incremental Term Ln Nt 1 6.19.. |.. | 03/31/2020. | Redemption ~ 100.0000 4,637 30 4,637 01/27/2023.
69406* AA 3 |Planview Incremental Term Ln Nt 1 6.19.. | .. | 03/06/2020. | Tax Free EXChange.........ccoovvnevnse | voverneernseinmersennenes | vev 1,797,506 B30 | voerererireniinns | e 1,797,506 [ ..o | v 01/27/2023.
69406* AB 1 |Planview Incremental Term Ln 2Nt 1 7.... .. | 03/31/2020. | Redemption ~ 100.0000 1,142 11 1,142 01/27/2023.
Pathway Partners Vet Mgmt LLC New DD
70323# AB 5 |Ter .1 03/31/2020. | Redemption ~ 100.0000..........ccove | vorrvrererrrerviniirens | overne 1,553,118 | ....... 1,553,118 | ....... 1,543,523 | ..o 1,537,586 | .......... 6,509 | ........... 9,022 | .o [ e 15,531 | o | e 1,553,118 | oo | v | e 0 [ 24,274 112/20/2024. | 4Z..............
Pathway Partners Vet Mgmt LLC New
70324# AC 2 |TermL .1 03/31/2020. | Redemption ~ 100.0000..........ccceue | corereermremerrrerirenes | crveae 4,394,275 | ....... 4,394,275 | ... 4,316,768 | ........... 4,328,425 | ..o | e 65,850 | .ooovcrrcrierins [ s 65,850 | ..voverrererinns | e 4,394.275 | oo [ e [ e 0. 68,680 |12/20/2024. |4PL............
71579U AF 2 |Petco Animal Supplies New Term Ln B-1 Nt| .. | 01/31/2020. | Redemption  100.0000 26,342 26,342 | .ocooone. 18,835 | oo 18,835 [ e | s 7,508 7,508 | .o | e 26,342 | oo [ e [ e (V10 IO 349 |01/26/2023. | 5FE............
71639 AA 4 |PetlQInc TermLn Nt 1 6.239% 07/08/25. | .. | 01/02/2020. | Redemption ~ 100.0000..........cccce | voververnrrermereninenes | e 10,547 | oo 10,547 | oo 10,338 | coovorirns 10,358 | ..o | v 189 189 | oo | i 10,547 | oo | e | e (01 4 107/08/2025. | 2PL............
71667 AB 1 |Petroleum Servce Group LLC Term Ln Nt 2|.. | 01/02/2020. | Redemption ~ 100.0000 6,044 | ..o 6,044 | ...ccoooec. 5,927 | oo 5,923 | oo YA I 114 121 8,044 | ..o | e | e (U I 89 | 07/23/2025. | 3PL............
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Yum Brands New Term Ln Nt 1 3.265%
72584D AE 4 |03/ .| 03/31/2020. | Redemption ~ 100.0000.........ccvvw. [ worerrrerereermnennines | worerereens 16,007 | .ooovvvennee 16,007 | ..o 15,945 | i, 15,959 L% NI IR 16,007 03/29/2025.
74741@ AA 5 |Invo Healthcare (Olympia Acq) Term Ln Nt | .. [ 03/31/2020. | Redemption  100.0000 2,305 ....2,305 ...2,249 56 2,305 09/24/2026.
74966F AJ 2 |RP Crown Parent Term Ln BNt 1 3.945% | .. | 03/31/2020. | Redemption ~ 100.0000 62,250 ..62,250 ..62,342 (92) ....62,250 10/12/2023.
74966U AP 5 |RPIFinance Trust TermLn6 Nt 1 3.669.. | .. | 02/11/2020. | Redemption ~ 100.0000.........cccccee | corvrerimrirmmeicnninnis | e 20,433,660 | .....20,433,660 | .....20,385,062 | .........20,362,859 |.....ccccveuuiiee | wereen 70801 | o [ s 70,801 20,433,660 04/17/2023.
75734@ AB 9 |Reddy Ice Holdings Inc Term Ln Nt 3 6.... | .. [ 03/31/2020. | Redemption ~ 100.0000 5,318 145 5318 07/01/2025.
75734@ AB 9 |Reddy Ice Holdings Inc Term Ln Nt 1 6.... | .. | 03/03/2020. | Tax Free Exchange 5173 4 5173 07/01/2025.
76150# AA 2 |Revint Solutions Incremental Term Ln Nt... | .. | 03/31/2020. | Redemption ~ 100.0000 3,163 74 3,163 12/13/2023.
78411E AC 2 |SpecialtyCare Initial Term Ln Nt 1 6.0...... .| 03/31/2020. | Redemption ~ 100.0000.........cccuw. [ worererererneerrrennrnes | eererereens 14,760 | vovooereee 14,760 | v 14,687 | e A T12 | | e 49 49 [ | e 14,760 09/01/2023.
Harmony Fds/Santa Cruz Hids Term Ln Nt
78431@ AA 1 |1 .| 03/31/2020. | Redemption ~ 100.0000 2,836 | oo 2,836 | oo 2,801 | oo 2,807 | oo [ s 30 30 2,836 12/13/2023. [4PL............
SecurAmerica LLC Term Ln Nt 1 7.674%
81389%%# AA 5 |1 . 1 03/31/2020. | Redemption ~ 100.0000. 3,605 | oo 3,605 | .o 3,492 | e 3511 | e | e 94 94 3,605 12/19/2023. | 2PL............
SecurAmerica LLC Delayed Draw Term Ln
81389%# AB 3 |Nt . 1 03/31/2020. | Redemption  100.0000. 300 300 297 | o 298 | .o 3 3 300 12/19/2023. | 2PL............
SecurAmerica LLC Delayed Draw Term Ln
81389 AC 1 |#2 .. | 03/31/2020. | Redemption  100.0000 242 242 240 ..240 2 242 12/19/2023.
816307 A@ 1 |Selectquote Inc Initial Term Ln Nt 1 7....... .. | 03/31/2020. | Tax Free EXChange..........cccoeuvivens [ wvevirererneeinnicnnines | v 5,195,310 | ....... 5,294,118 | ....... 5,188,235 5,190,929 4,381 5,195,310 10/31/2024.
81760H AG 7 |ServiceMaster Co TermLn D Nt 1 2.691%) .. | 03/31/2020. | Redemption ~ 100.0000..........ccovee | covererrerrrerereeerennns .13,750 .13,750 .13,733 13,733 17 ....13,750 11/05/2026.
84756# AA 4 |Spectra Finance LLC Term Ln Nt 1 6.408 |.. | 03/31/2020. | Redemption ~ 100.0000 .10,914 .10,914 ..10,695 .10,750 164 ..10,914 04/02/2024.
Sunshine Sub LLC Term Ln Nt 1 5.697%
86803@ AA 4 |0 .| 03/31/2020. | Redemption ~ 100.0000 8,540 | ..coovrrnnens 8,540 | ..oovvrnnens 8,370 | oo 8,408 | ..o | e 132 132 8,540 | ..vvurerrirenns | cereerireenienins | e 0 | v 139 | 05/27/2024.
Sunshine Sub LLC Delayed Draw Term Ln
86803@ AB 2 [Nt .. | 03/31/2020. | Redemption  100.0000 5,016 | ccovverns 5,016 | coovvrrnens 4,949 | oiiiend,958 | s | s 58 58 5,016 | .oveereerenenns | ververineenenns | eevrriineiinenend0 | e 82 | 05/27/2024.
88632N AK 6 |Tibco Software Inc New Term Ln B #2 Nt 1 .. | 03/04/2020. | Redemption ~ 100.0000..........cccces | vorerrvrrrverermnrerirnnns | e 12,317,138 | ... 12,317,138 | ....12,284,418 | ........ 12,284,187 | ........2,173 | ......... 30,778 32,951 | o | i 12,317,138 | oo [ v | o0 [ 123,617 | 06/12/2026.
88632N AK 6 |Tibco Software Inc New Term Ln B #2 Nt 1| .. | 03/05/2020. | Tax Free EXChange.........coueeveenees | covvermnerierirneeneens | voeees 9,950,577 | ....... 9,974,937 | ....... 9,948,440 2,325 9,950,577 | cooovvvrerrirenne [ o [ v | s 142,351 | 06/12/2026.
88870P A* 7 |Tivo Co (Project Timberwolf) 1st Lien Te.... | .. | 03/31/2020. | Redemption ~ 100.0000..........ccccrs | corrrerermrerrerernniines | vervvrrninne 12,500 ..12,500 .12,250 250 11/22/2024.
88870T AG 3 |Tivity Health Inc Term Ln BNt 1 6.700..... | .. | 02/28/2020. | Redemption ~ 100.0000 67,610 .67,610 ..65,919 1,567 03/08/2026.
89158 AC 7 |Touchstone Acquisition Inc Term Ln Nt 1... | .. | 03/31/2020. | Redemption  100.0000. 7,347 .. 1,187 160 11/15/2025.
89158* AC 7 |Touchstone Acquisition Inc Term Ln Nt 1... | .. | 03/31/2020. | Tax Free Exchange 7,192 D87 [, 5 5 11/15/2025.
89416F AQ 0 |Travel Leaders Group LLC Term Ln Nt 1.... .. | 03/31/2020. | Redemption ~ 100.0000 37,500 43 5 48 01/25/2024.
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt|.. | 03/31/2020. | Redemption ~ 100.0000..........ccocs | corerrerrmmrerermnirerinns | coreres 1,949,612 | ......1,949,612 | .......1,961,883 | ...........1,952,108 | .......... 6,622 | .......... 9,117) (2,495) ,949,612 06/01/2024.
US Foods Inc New Term Ln Nt 1 2.674%
90351H AB 4 |0 .| 03/31/2020. | Redemption ~ 100.0000.........cceuw. [ worerrrererneermrinnninns | werererneens 72,881 | v 72,881 | oo 73,260 | cooovvverirnnee 73,056 97 (272) (165) [N IS, 72,881 06/27/2023.
90372@ AC 3 |US Radiology Specialists Inc Delayed Dra. | .. | 03/31/2020. | Redemption ~ 100.0000. 6,032 52 6,032 01/01/2024.
90372@ AC 3 |US Radiology Specialists Inc Delayed Dra. |.. | 01/01/2020. | Redemption ~ 100.0000 6,032 52 6,032 01/01/2024.
90372@ AC 3 |US Radiology Specialists Inc Delayed Dra. |.. | 01/01/2020. | Tax Free Exchange 83 [ oo | e 416,604 01/01/2024.
90385P AC 4 |Ultimus Group Midco LLC 1st Lien Term Ln|.. | 03/31/2020. | Redemption ~ 100.0000 0 5,367 02/01/2024.
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 6.. | .. | 03/31/2020. | Redemption ~ 100.0000..........ccocv. [ worrrrererreermeiniennns 211 ....16,250 08/31/2022.
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 2.. | .. | 02/28/2020. | Tax Free Exchange. 14 ....16,039 08/31/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw | .. | 02/28/2020. | Tax Free Exchange. L O (R 14,736 08/31/2022. | 5PL............
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw | .. | 03/31/2020. | Redemption ~ 100.0000. 0 [ oereieeeenies | eveeveeieiiennns 14,736 08/31/2022. | 5PL............
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WR Grace & Co Term Ln B1 Nt 1 3.658%
929400 AB 4 |0 .| 03/31/2020. | Redemption ~ 100.0000 9,211 | e 9,211 | s 9,199 | oo 9,202 | oo 9 9 9,211 | ovverineerenns | cervenernennnnins | e (U1 I 86 | 04/03/2025. | 3FE............
WR Grace & Co Term Ln B2 Nt 1 3.658%

929400 AD 0 |0 .| 03/31/2020. | Redemption ~ 100.0000.........c.ccuw. [ worerernerernernerneniree | cerernrne 15,789 | it 15,789 | civiieec 15,770 | e 15,774 | s | e 15 04/03/2025. | 3FE............
93710@ AA 2 |WASH Multifamily Acq Inc Incremental Ter | .. | 02/03/2020. | Redemption ~ 100.0000...........ccoe. | ovrereerervrrcrnrnies | ervvrreernnn 7,500 | 7,500 | i 7,5000 | oo 7,388 | o 113 [ 113 05/14/2022. | 4Z..............
BL2961 73 0 |Ultimate Software Group Inc Initial Term.... | .. | 03/31/2020. | Redemption ~ 100.0000 (141) 05/03/2026. | 4FE...
000000 00 O |Array Canada Inc Term Ln Nt 1 6.734% 0 |A|03/31/2020. | Redemption ~ 100.0000.........cccuw. [ worvrermerrrmnrrmernernne | corerneene 10,714 | 10,714 | 010,607 | 08,393 | 100002,257 | 2,322 . . 02/09/2023. | 5FE...
000000 00 O |BurgerKing Term LnB-4 Nt1 2.739% 11 | A| 03/31/2020. | Redemption ~ 100.0000, A1 [ | e 87,638 | .o s 11/14/2026. | 3FE............
22526@ AA 5 |Creation Holdings Inc 1st Lien Term Ln N.. | A [ 03/31/2020. | Redemption ~ 100.0000 3,789 90 3,789 08/15/2025. | 2PL...
68371Y AJ 2 |Open Text Corp Term Ln Nt 1 2.691% 05/| A | 03/31/2020. | Redemption ~ 100.0000..........ccccc. | corvrnrireriicniiveiiens | o 18,465 . . (59) | cvvvreererrnrinens | errrirerrnne 18,465 | i e 05/30/2025. | 2FE...
02034# AA 0 |MISYS (Almonde Inc) Term Ln Nt 1 5.277 | D| 02/28/2020. | Redemption  100.0000 50,110 50,110 | oo 49,972 | oo 49,713 | oo 284 | 113 397 [ | e D010 | i [ 04/28/2024. | 4FE............
8299999. Total - Bonds - Unaffiliated Bank Loans e 85,888,393 | ..... 86,050,603 | .....85,651,700 | ......... 84,848,591 | ........ 42,574 | ...... 198,153 | .ovvvvneeend0 | e 240,727 .0]......85,866,901 | ..o | i 21492 | ......... 21,492 | ... 695,913 XXX XXX
8399997. Total - Bonds - Part 4 .|....780,443,729 |....777,406,841 |....783,705132 | ....... 766,569,119 |....8,381,487 | ....... 541,788 L0 8,923,275 .0 .(2,012,145) | ...(2,012,145) | 16,284,763 XXX XXX
8399999. Total - Bond ....780,443,729 |...777,406,841 |...783,705,132 | ....... 766,569,119 |....8,381,487 | ....... 541,788 | oo 0 [ 8,923,275 | ..o 0 .(2,012,145) | ...(2,012,145) | 16,284,763 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
26153* 10 0 | Dream Il Holdings LLC COM........ccocvinrvenn | . ‘ 02/14/2020. | Direct ....1,250,000.000 | ...ooviveiriirirens .. S [TOTORRTON [OTTOOR RTINS TTOTIIRORRTROTRS IRTTPRRRRRRTN 0 [ | e | | e | s 0 [ XXX [
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other...........cccoovvrnieisiininnnnnas 0 XXX 0 0 0 0 XXX XXX
9799997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 XXX XXX
9799999. Total - Common Stocks.. 0 XXX 0 0 0 0 XXX XXX
9899999. Total - Preferred and Common Stocks 0 XXX (I O (U [P 0 0 0 0 0 [ oo (] I 0 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks... ....180,443,729 XXX ...783,705,132 | ....... 766,569,119 |....8,381,487 | ......541,788 | ............0 | ... 8,923,275 0] 778,071,894 .(2,012,145) | ...(2,012,145) | 16,284,763 XXX XXX
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Swaps - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 - Interest Rate
Pay Fixed USD Receive Floating Interes | Deutsche Bank LIBORO3M
US DOLLARS Interest Rate Swap | Surplus Note Hedge.............c.......... tRate |AG TLTWFZYICNSX8D621K86.... | 07/18/2012.... | 12/15/2024.... | ...ooovvvenecee ..400,000,000 (4.57 USD)| ..o [ o | e (540,886) | ....oooorvvereriiicriienns | oo .(32,766,589) 4,341,580 | ... 100
0999999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity s Under SSAP No. 108-Interest Rate. 0 | (540,886) | ....coooverriiininand 0 [XXX].(32,766,589) 0 4,341,580 XXX XXX
Swaps - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 - Foreign Exch
Foreig
n
Pay Fixed EUR Receive Fixed US Curren | Barclays Bank 3.11UsSD
DOLLARS Cross Currency Swap | AFS Bond..........cccoooeevuncruenrrinennens cy PLC G5GSEF7VJP5I7TOUKS573..... | 06/29/2017.... | 07/19/2023.... | .covvvvennce 7,998,200 (0.98 EUR)| ..coouveerienenes [ o | o 43540 | .o 276,500 | ... | ....... 576,196 | ..ooovvvvrerrrnenns [ e 127,400 | s | e | e 72,662 | ..oocovvrii 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed US Curren | Royal Bank of 4.3 USD (2.69]
DOLLARS Cross Currency Swap | AFS Bond..........ccocveevververncviennens cy Scotland RR3QWICWWIPCS8AA4S074.. | 08/07/2018.... | 04/16/2028.... | ...oovvvvenecs 9,837,440 GBP)| cveeeeveeeriinerins | cevvereriiseeinenins [ oo 45790 | oo 398,240 |..... | ....... 991,751 [ oo [ 000000836,120 [ oo [ | v 139,551 [ .ovovvierinn 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed US Curren | Barclays Bank 3.26 USD
DOLLARS Cross Currency Swap | AFS Bond..........cccceeeuereerncernecnens cy PLC G5GSEF7VJP5I70UK5573..... 06/29/2017.... | 07/19/2024..... | cvvoovvrnenecs 9,140,800 (147 EUR)| evreeerirneens [ e | vervenninad 49,052 | oo 316,000 | ... | cooreee 732,794 | oo | 0000 145,800 | oo | e [ e 94819 | .o, 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed US Curren | Royal Bank of 4.36 USD
DOLLARS Cross Currency Swap | AFS BONd.........ccvvveuervevinnriiiiriens cy Scotland RR3QWICWWIPCS8AA4S074... | 08/07/2018.... | 04/16/2028.... | «.vccovuvveeree 9,837,440 (2.77 GBP)| e | e | cevvirn 45545 | ..covvn. 398,240 | ... | ....... 986,269 | ....oooovvviieriins | 2000036,120 | oo [ [ 139,551 [ .o 100/QL......
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange 0 | 183,927 1,388,980 [XXX|....3,287,010 [.....ccoeen.0 [.1,545240 [ .0 [ 0 [ 446,583 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 | (356,959) 1,388,980 [XXX].(29,479,578) [ ....ccovvinwnc0 [ 1,545,240 [ .0 [ 0 4,788,162 XXX XXX
Swaps - Hedging Other - Interest Rate
Pay Fixed USD Receive Floating Interes | Deutsche Bank LIBORO3M (3
US DOLLARS Interest Rate Swap | Bond Portfolio Hedge....................... tRate |AG TLTWFZYICNSX8D621K86.... | 07/29/2010.... | 08/03/2020.... | ..ooovvvvrvenee ..200,000,000 USD)| covveeeeerveriennes | cevveiisserseiasennes | ceveened (585,196) (1,158,576) | ..... (1,158,576) | .......208,728 | ......cvvovevrrr | o | v | s 585,206 |.....ccconenen. 04




statement for March 31,2020 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) 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)
1119999999. Total-Swaps-Hedging Other-Interest Rate. 0 0 (585,196) [ ........uu. (1,158,576) [XXX] ...(1,158,576) | ........ 208,728 0 0 (U . 585,206 XXX XXX
1169999999. Total-Swaps-Hedging Other. 0 0 (585,196) [ ........... (1,158,576) [XXX] ...(1,158,576) | ........ 208,728 0 0 0 [ 585,206 XXX XXX
Total - Swaps
1359999999. Total-Swaps-Interest Rate. 0 0 ... (1,126,082) | ........... (1,158,576) [XXX] .(33,925,164) | ........ 208,728 0 0 0 | 4,926,786 XXX XXX
1379999999. Total-Swaps-Foreign Exchange 0 [\ 183,927 [ ... 1,388,980 |XXX] ....3,287,010 | .ocovvvvnnennccd 0]...1,545240 | ..cooccovnnl 0 [ (U 446,583 XXX XXX
1409999999. Total-Swaps 0 0] (LY RER)] I— 230,404 |XXX| .(30,638,154) | ....... 208,728 |...1,545,240 |................ 0 [ 0 ... 5,373,368 XXX XXX
n Totals
m 1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 1,388,980 |XXX|.(29,479,578) | ...vvvrrvrenncc 0]...1,545,240 | ..o, (] 0 XXX XXX
)| 1709999999. Total-Hedging Other. 0 0]....(585196) | . 1,158,576) [XXX] ...(1,158,576) | ....... 208,728 0 0 0 XXX XXX
_O': 1759999999. TOTAL 0 0 .(942,155) | . XXX .(30,638,154) | ....... 208,728 |...1,545240 |................. 0 [ 0 XXX XXX
=N
(a) Code Description of Hedged Risk(s)
1 REBALANCES PORTFOLIO DURATION
2 MANAGES CASH FLOW RISK
3 HEDGES THE EQUITY RISK OF A LIABILITY
4 HEDGES THE INTEREST RATE RISK OF AN ASSET
5 HEDGES THE INTEREST RATE RISK OF A LIABILITY
6 HEDGES THE CREDIT RISK OF AN ASSET
7 REPLICATION OF AN INDEX
8 HEDGES THE CURRENCY RISK OF AN ASSET
9 HEDGES THE CURRENCY RISK OF A LIABILITY
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

QL Qualitative Approach for Assessing Hedge Effectiveness




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

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 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) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception
Ticker Number of Used for Income Generation or 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 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
US Treasury 2-Yr T-Note Future Interest
TUMO....... | v 7,074 | .1,414,800,000 |Jun 2020 Bond Portfolio Hedge.............. D-1... Rate |06/15/2020. | CBT............... 549300EX04Q2QBFQTQ27| 03/15/2020. | .......... 108.5131 | .......... 110.1914 | ..... (221,048) 23,744,161 |..23,744,161 |...8,927, 111 | ............... (07 I 2,000
US Treasury Ultra Bond Future Interest
WNMO....o. [ v 66 |... 6,600,000 |Jun 2020 Bond Portfolio Hedge.............. D-1... Rate |06/15/2020. | CBT............... 549300EX04Q2QBFQTQ27| 03/15/2020. | .......... 201.6669 | .......... 221.8750 | ..... (214,500) ...1,333,732 |...1,333,732 | ........ 83,289 | ..o 04 | .o 1,000
ULTRA 10-YR T-Note Future Jun Interest
UXYMO.... | .ccveeee 1,888 | ....188,800,000 |2020 Bond Portfolio Hedge D1 Rate |06/15/2020. | CBT............... 549300EX04Q2QBFQTQ27 03/15/2020. | ..........147.2997 | .......... 156.0313 | ..... (619,500) ..16,485,270 |..16,485,270 |....2,382,582 |................ 04| .. 1,000
1539999999,  TOtal-LONG FUIUIES-HEAGING OfNET.. ...t teitititisstiers sttt tiss eesats et ees e ens st h sk E 88188888 E 880408108881 e08 S04 L4 1 o0 8oL E L 1oL E 888 oL 8oL 8L E e E 8018118440 E 0 E 8L b0 E bbb ..(1,055,048) 0 0 0 0 |..41,563,163 |..41,563,163 |..11,392,983 XXX XXX
Income Generation
1559999999. Total-Long Futures-Income Generation. 0 0 0 0 0 0 (| I 0 XXX XXX
1579999999. Total-Long Futures... ..(1,055,048) 0 0 0 0 ]..41,563,163 |..41,563,163 |..11,392,983 XXX XXX
Short Futures
D Hedging Other
m Bristish Pound (GBP) Future Jun Foreign
Q BPMO....... | o 23 [ 1,787,313 | 2020 Private Equity FX Exposure.... |D-1......... Currency | 06/15/2020. | CME.............. SNZ20JLFK8MNNCLQOF?{ 03/15/2020. | .......... 124.3348 | .......... 124.5600 | ......... (TATE) | oo e | e [ e | oo (3,237) | oo (3,237) 29,025 03 625
~ .
Euro Currency (EUR) Future Jun Foreign
ECMO....... | covvvierne 727 | ...101,351,274 2020 Private Equity FX Exposure.... | D-1......... Currency | 06/15/2020. | CME.............. SNZ20JLFK8MNNCLQOF{ 03/15/2020. | .............. 1153 | 1.1050 | ...... 127,225 | oo | v | e | e | e 934,399 | ...... 934,399 | ...... 917,446 | ......ocoouvd 03| ... 125,000
US Treasury 5-Yr T-Note Future Interest
FVMO....... | oo 1,882 | ....188,200,000 |Jun 2020 Bond Portfolio Hedge.............. D-1e Rate |06/15/2020. | CBT........c.c.... 549300EX04Q2QBFQTQ27| 03/15/2020. | .......... 121.2867 | .......... 125.3594 | ........ 88,213 ..(7,664,862) | ..(7,664,862) | ....2,375,010 |....ccrvvuuvnc 04 | v 1,000
US Treasury 30yr T-Bond Future Interest
USMO....... | v 1,978 | ....197,800,000 |Jun 2020 Bond Portfolio Hedge.............. D-1.ee Rate |06/15/2020. | CBT............... 549300EX04Q2QBFQTQ27| 03/15/2020. | .......... 166.0831 | .......... 179.0625 |....3,276,063 (25,673,218) | (25,673,218)|....2,496,159 | .......c...cc. (077 1,000
US Treasury 10yr T-Note Future Interest
TYMO...oo. | o 5,520 | ....552,000,000 |Jun 2020 Bond Portfolio Hedge.............. D-1.s Rate [ 06/15/2020. | CBT............... 549300EX04Q2QBFQTQ27] 03/15/2020. | .. 132.6300 .138.6875 | ...... 675,880 (33,437,163) | (33,437,163) | ....6,966,024 | ................ 04 [ . 1,000
16029999999. Total-Short Futures-Hedging Other.... .4,159,906 0 0 0 0 | (65,844,081) | (65,844,081)|..12,783,664 XXX XXX
Income Generation
1629999999. Total-Short Futures-Income Generation............ccouiiiieiiinis woviionniinenienissniens 0 0 0 0 0 0 [\ 0 XXX XXX
Other
1639999999. Total-Short Futures-Other s s 0 0 0 0 0 0 (U I 0 XXX XXX
1649999999. Total-Short Futures OO OO OO OO OO OO OO OO PO OO OO OO OO PO PO OO TP OO OO OO PP OO PO OO O PP PO OO PO U PO PPV PTRRPOTO ....4,159,906 0 0 0 0 | (65,844,081) | (65,844,081)|..12,783,664 XXX XXX
Totals
1709999999. Total-Hedging Other. OO OO OO OO OO PO OO OO PO OO OO OO PP PO P PSPPI ....3,104,858 0 0 0 0 | (24,280,917) | (24,280,917) | ..24,176,647 XXX XXX
1729999999. Total-Income Generation OO P PO OO PO OO PO PP PO PO TP SO PO PP PO OO PP P PO YO PPP PO PRI 0 0 0 0 0 0 (L 0 XXX XXX
1739999999. Total-Other. ..o 0 0 0 0 0 0 (U 0 XXX XXX
1759999999, TOTAL.......ovvvrrvrrerirrrinnne ....3,104,858 0 0 0 0 | (24,280,917) | (24,280,917) | ..24,176,647 XXX XXX
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statement for March 31, 2020 ofte NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 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) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception
Ticker Number of Used for Income Generation or 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 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
(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
QL Qualitative Approach for Assessing Hedge Effectiveness




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

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exct Traded Derivatives
0199999999. Aggregate Sum of Exchange Traded... RO OO OO P OO PO OO PO PO O PP PO DT OP PO PPPTOON XXX XXX XXX i | e | ........ 0 4,167,381 | s (1,062,523) ‘ ..................... 4,167,381 | oo 24,176,647 | .o 24,176,647
NAIC 1 Desi
Barclays Bank PLC..........coiuiiiiiieiericie sttt G5GSEF7VJP5I70UK5573... | Y. Y 1,389,000 | ..o 592,500 | ..eovererirerierenisrirerenis | v 0 21,308,990 | oo 167,481
Deutsche Bank AG................ TLTWFZYICNSX8D621K86.. | Y. Y (1,158,576) | ........ 0 ...(33,925,164) | ... 4,926,786 | ... ..3,768,210
0299999999 TOtal NAIC 1 DESIGNAtION. ... rvurrirsisireersesssteserseess e ens s skttt | cnsensenssneensnes 1,389,000 |........ 592,500 | ... (1,158,576) | ........ 0 1,308,990 | .o (33,925,164) | ...ovovvvnniiinniriinnnn0 | i 5,094,267 3,768,210
NAIC 2 Desi
Royal Bank of Scotland RR3QWICWWIPCS8A4S074 | Y Y ...2,200,000 | ..o 796,480 | i | i 0 21,978,020 | |0 [ 279,101 | ... 0
0399999999. Total NAIC 2 Designation. ...2,200,000 0 0 ..1,978,020 L0 0 279,101 | ... 0
0999999999. Gross Totals......... ...3,589,000 ...(1,158,576) | ........ 0 ..7,454,391 ..(34,987,688) | ...cooovverienn 4,167,381 | i 29,550,015 | ..o 27,944,856
1. Offset per SSAP NO. 64........oovvivenieiirirneenes
2. Net after right of offset per SSAP No. 64 (1,158,576)

8030




statement for March 31, 2020 ofte NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)
Collateral Pledged by Reporting Entity
Goldman Sachs Group - CME.............cccrvumivreinrierinrniins SNZ20JLFKBMNNCLQOF39.. | SECUMY......vurererirriissciseriieisesisisssssse s ssssss s sssssssassessensas 912828  H4 5 | U S Treasury 01/15/2025 TIPS........coovivivemiineinireiernsieiesiesssssesssssessessssssssssssssssnsssssesssssenss | senseenssensennensn 946,471 | s 861,259 | ... 945,492 |01/15/2025.
Goldman Sachs Group - CBT. ... 549300EX04Q2QBFQTQ27.... | SECUMY. ....ouvveurerrirrerceseiseisess sttt ssss st enens 912828  H4 5 | U S Treasury 01/15/2025 TIPS........oocuuirumerierirreieeieisesiessssessesssssssessssssssssenssssssssssssessnenes .21,138,741 ....23,206,165 | 01/15/2025.
Deutsche Bank AG - OTC . TLTWFZYICNSX8D621K86.... | Cash...... CaSh. . ...39,151,000 | .o

0199999999, TOAIS. ....1vuruurisierse sttt b0 E et E 480820 484808

............................................................. 63,327,647 cevrerennnn.63,302,658 XXX
Collateral Pledged to Reporting Entity
Barclays Bank PLC - OTC.........ccccevervurnenn. G5GSEF7VJP5I70UK5573...... Cash...... 201,389,000 | oo XXX e [ AV
Royal Bank of Scotland - OTC... RR3QWICWWIPCS8A4S074.. | Cash...... .....2,200,000 XXX e | V-
0299999999, TOAIS..........cvvuuiirrirriisiiieiiis it b bbb S4ees bR eSS E LRSS iSRSk b ek e E e SLLb e L oL bt LRSSt | et enees 3,589,000 XXX XXX XXX

6030
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statement for March 31,2020 of the NATIONWIDE MUTUAL 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 INSURANCE COMPANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

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

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

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

04012M AP 4 | Argent Securities Inc RMBS Ser 2006-M1 C........ccovvuerreiiierineirernsiseeenie s ssseessennenes 07/25/2036.

362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 CI 12/25/2046.......

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

81376G AC 4 |Securitized AB Receivables LLC RMBS Ser...........ccccouumeiniiniiiiniinsicesieeienns 09/25/2036.......

81378E AA 1 | Securitized AB Receivables LLC RMBS Ser........ccoiiiniiiiiisisisnisisnissenes 05/25/2037.......
3399999.  Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.. .2,833,870 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated) .2,833,870 XXX
Totals
6499999.  Total - Residential Mortgage-Backed Securities.........cocooovrvviirnininnne. 2,833,870 | oo 3,082,186 XXX
7099999.  Subtotal - Bond: s 2,833,870 [ oo 3,082,186 XXX
Cash Equival (Schedule E Part 2 Type)

000000 00 0 [Overnight Repos SEC LENDING ONLY. et | s | s | s 11,889,352 | coovvviiicii 11,889,352 | 04/01/2020.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type).........ccoc...... 11,889,352 | ... 11,889,352 XXX
9999999.  Totals..... .ocovrviriviiiiiins 14,723,222 | ... 14,971,538 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....7,043,223  Book/Adjusted Carrying Value $.....7,280,174
2. Average balance for the year:  Fair Value $.....12,456,411  Book/Adjusted Carrying Value $.....12,547,010
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE11




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

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in 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

QE12




Statement for March 31, 2020 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories
Associated Bank: Green Bay, Wl......cooveinisirieseeienns | evernninennninns | v | s | e | e 25,974,922 | ......... 26,009,910 | ......... 26,027,357 | XXX
Axos Bank.... San Diego, CA.... .(9,201,920) | .. ...(967,666) | .. ...(858,138) [ XXX
Bank of America. Concord, CA 847,671 ..1,068,455 ..1,066,039 | XXX
Bank of New York Mellon.............ccuenerierinens NEW YOrk, NY ... . 16,685,615 ....65,676,501 22,829,343 | XXX
BNP Paribas USA LOS ANGEIES, CA......oniiriirieieiiseiseiinsinens | ceneninsisensens [ e [ eneinessssisessssiees | ceseesssesssesssnsinnenss | oeseees 25,450,841 | ....... 185,804,608 | ......... 25,307,244 | XXX
Chase BanK...........cuivmerermreieeirrereeinsieniens COIUMDUS, OH......oouvieiiririierirereeisnnneries | ceerineenenins | e | e | coeeesesesssssssnenes | e (492,140,032) | ...... (478,043,322) | ...... (449,838,527) | XXX
Fifth THird Bank.............ocveereneeeneeneeinneineiins CiINCINNALT, OH.....couoieeiiieeiieeiscsneneiseniens. | ceeeisrisensens e [ ereineesnsisesiessees | cereeessessseessnssnenss | oeseseees 26,871,608 | ......... 26,817,057 | ......... 26,843,549 | XXX
Huntington National Bank.............c.c.oueeeeeneinne COIUMDUS, OH......couvierierirneiieninreseinnnienins | corereneriinsns | e | e | oeseseessssnesessenes | cenenes (44,421,307) | ........ (69,573,004) | ........ (35,955,234) | XXX
Key Bank..... CaNtON, OH....coouieiiiieeieeineseseissniesinens | cernrinsesinsins | cenneiseiinsins | e | soesessessessessssesssnees | cesesessesens 496,422 | ...oocounnct 966,703 | ..covoovrennee 711,139 | XXX
National Bank of Detroit.............cccverenrrrerernnens DEtroit, Ml......ocoviurirircniirinciiesinerieriesesenins | eenenssnesnseins [ e [ e | cessessesssssssnssnenes | coneneen (4,716,611) | ..cvvvrrrnee 782,667 | ...ccoonee. (924,897) | XXX
PNC BaNK........cveuevrririrceiseiseiissiee e CoIUMDUS, OH.....oouiviieiiniiseiieeiseisssineies | eeeeeissisensens e [ eoeeineensiseseseees | ceseesssessseessnssnnins | oeseenes 51,688,042 | ......... 54,142,569 | ........ 45,780,443 | XXX
Toronto Dominio Bank. . Toronto, CN 147,377 .145,850 137,434 | XXX
Univest Bank and Trust Company. Souderton, PA.. .613,662 .613,662 615,172 | XXX
Wells Fargo Bank . Souderton, PA.. 19,970,690) | .. ...(280,501) | ........(59,908,085) | XXX
0199998. Deposits in.....6 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open DEPOSIONIES. .......vvvvrrrrrrriiererisreeriiaianns XXX XXX [ | | v 121341 | o 123,001 | oo 119,077 | XXX
0199999. Total Open Depositories XXX XXX [ 0. 0]... (421,553,060) | ...... (186,713,510) | ...... (398,048,085) | XXX
0399999. Total Cash on Deposit........ XXX XXX ... 0. 0]... (421,553,060) | ...... (186,713,510) | ...... (398,048,085) | XXX
0599999. Total Cash XXX XXX .. 0. 0. (421,553,060) | ...... (186,713,510) | ...... (398,048,085) | XXX
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statement for March 31, 2020 ofte NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

Exempt Money Market Mutual Funds as Identified by the SVO

825252 40 6 | SIT INVESIMENt CO TEASUIY TIUSE (AIM)......vueeurercriiiciserieteeese ittt nbees feb e b s e bbb e bR b b e bbb | ................ | 03/31/2020....... | 0.299 | ___________________________ 10,020,803 6.201 1,344
8599999. Total - Exempt Money Market Mutual FUNdS as IAENHIEA DY e SVO ... RS0 111 ARS8 ssssssssssssenens | 10,020,803 6,201 1,344
All Other Money Market Mutual Funds

825252 69 5 | SIT InvestMent CO LiqUid ASSEt PRIVALE (-....vvvvvvoveveroeerereeeeeeeeeeeeeeeeeseeeeeseeesese e eses s esesesesesess s sssssssssssss s 1.405 |

...................... 30,870

8699999. Total - All Other Money Market Mutual Funds

...................... 30,870

8899999. Total - Cash Equivalents

........................... 10,051,673




Supplement for March 31, 2020 of the NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 3787 2 02050510010 1 *

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended March 31, 2020
NAIC Group Code.....0140 NAIC Company Code.....23787
Company Name: NATIONWIDE MUTUAL INSURANCE COMPANY

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

1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
........................... 3,099 | 3,360 |

2. Commercial Multiple Peril (CMP) Packaged Policies

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

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

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

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

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

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