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Statement for June 30, 2020 of the SCOTTSDAL E | N S U RAN C E COM PANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS ettt nnns | seseeeenntenne 124,486,411 | oo | cervereeeeneens 124,486,411 | ..ooovene 1,232,072,698
2. Stocks:
2.1 PIEfEITEA STOCKS.......ucvreercirciiic ittt enes | stsestiess sttt ntnnte | cebsees et ees e | ettt enea (0
2.2 COMMON SEOCKS......vourerrereereeesresseseseessssssssessesssssssssesssssssssessssssssssessesssnssessensssssessassans | ssesssessessassans 60,224,673 | oo | e 60,224,673 | ..ooovvrrreen 61,341,962
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....(77,019,424)), cash equivalents ($.......... 0)
and short-term investments ($.....48,070,134)............omrreummrrrermmeemeneeesnnessssessesssesssssesessas | sessessssnneees (28,949,290) | ....vcvvveverererererenrieeins | ceereneeiienens (28,949,290) | ....vvvnvenne. (19,218,724)
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESIEA @SSELS.........ouiiuiiiiii bbbt | sbsesb bbbt ssbnsia | sebersbsnssensieniene s | et 0 [
9. RECEIVADIES Or SECUMTIES. .......vvuveeiieiiiiiiitiiiriisrer bbb | stsesbaessess bbbt ensinsias | sebsrsssnsssnsisesisensssnsnnssnnse | siresiessinsssnesinesssesseneaa 0 [
10.  Securities lending reinvested Collateral @SSELS...........cvviirreiirieieieieesie s sbesiesesees | crresesesessese s 32,827 | oo | e 32,827 | oo 1,090,978
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......cccirieeieieesesieieeissesessiesiens | cvreneinseennes 155,794,621 | ..o (1] 155,794,621 | ..cocvuve 1,275,286,914
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccccoeevees | ceverrirennnn. 615,038,369 | .....ccevvnnen. 25,398,742 | .cvvvvvrnnns 589,639,627 | ...ccvvrvnns 626,204,308
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccocoeereeeiviies | corvverrrninns 185,297,317 | oo | cevevieieinnens 185,297,317 | oovvvrvvne 279,145,041
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS............cccvcevevereeeieeeeeceeeeerees e sessseessesasssnes | sevssssessenens 188,897,192 | ... | ceeereeeiens 188,897,192 | ....cooveve 202,463,506
16.2 Funds held by or deposited with reinsured COMPANIES............ccovurvererrerieriesieieiieinnes | e 628,621 | ..eoeeeeeereieeeeeieeeenees | e 628,621 | ..o 736,316
16.3 Other amounts receivable under reinSUrance CONTACES............ccoceveveerireerieerereeeeesiee | ceverererenenns 10,318,182 | ..o | ceereeerieieiins 10,318,182 | .ovevvrreene. 2,940,247
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccocvevvverees | covvieireirinennns 2,602,708 | ..o | e 2,602,708 | ...
18.2 Net deferred taX @SSEL...........virwmricriiiceie sttt sss s | sesssesssnssssnens 8,142,812 | ..o | e 6,142,812 | .oooovvvrrrennn. 35,190,364
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes [0 IO 266,391
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s (01 T 561
23. Receivables from parent, subsidiaries and affiliates............cccoouereerieiieiceiseeeseieens | e 63,722,309 | ..ooivereeeeeeiine A I 63,722,302 | .overvrrinne 13,374,734
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........coviieiecieeie s | ersseriesssienees 1,372,122 | oo, 1,358,843 | oo 13,279 | oo 12,852,788
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verurerienrereieiiesinsieesesseeeesssessssesssesssssssssssessssssns | seesnsessens 1,230,648,790 | ..coovvvvvirenee 26,757,592 | ............ 1,203,891,198 | ............. 2,457,048,185
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......euuveiirerirreireeeeeseseseeessesssstsesssssssssestessssssessessssssesssssssssssessessnns | sssessesenes 1,230,648,790 | ...ovvrvrrenne 26,757,592 | ....co.ee. 1,203,891,198 | ............. 2,457,048,185

1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501. Funds held equity POOIS & @SSOCIALIONS...........cccvuiiiiiieieiciece ettt sseseis | essesessssessessessesssssssesssins | etissssssssssessssssessessssessenss | sssessssisssssessssissessessesanes (01 IO 6,342,986
2502. MISCEIIANEOUS @SSEIS..........couuireriiniiniieiierisesiesie sttt snsinees | ebbsssasssnssenssensies 13,279 | oo | e 13,279 | e 3,453,059
2503. Other assets NONAAMITEM. ..........cc.uererreererirrriiereseerieseeesiees e seess et sestsssesses | cetessssssssseeens 1,358,843 | ..oovvrrienne 1,358,843 | .oooovvceicrirreriereind O
2598. Summary of remaining write-ins for Ling 25 from overflow page.........ccccueuivieieeiereiieiiens | coveireisiesesssssiesse s (01 N (0 I R (01 IO 3,056,743
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccverererimmeniresssrisersesssmsssenessenes | coesenesnseneseeens 1,372,122 | oo 1,358,843 | ..o 13,279 | v 12,852,788
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Statement for June 30, 2020 of the SCOTTSDAL E | N S U RAN C E COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year §.......... 0) ettt sttt ne st st stensensnns | nessessentnsestentensnstensnnsessensansnnes | seessestersansrensanened 471,177,336
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceuiieieiiiieieeissiese sttt sesssessens | srtessesessessesesessans 107,106,321 | ovveverercererrirennns 135,134,433
3. LOSS AUIUSIMENT EXPENSES.......cvuiviieieciiteieeie ettt sttt a st bbb bbbt bbb s bbb s s saesnsntensess | estessesiebessessessssssessessessntessesintas | sesessestesesssenaesaens 96,393,439
4. Commissions payable, contingent commissions and other similar charges 13,681,360
5. Other expenses (excluding taxes, ICENSES ANA FEES)..........cviieriiirriieieieeeee e ssssessesssssssessesssssssnnns | eesessseeseessnessesensensenn20 1,003 | vt 9,523,821
6.  Taxes, licenses and fees (excluding federal and foreign INCOME tAXES)........c.cvurrerureieiieriieieesssie st ses s sesssens | estesessssssssisssesssssessessssssessessens | eesesssssssssssesssseses 3,546,960
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gaing (I0SSES))......ccruurrrrrrrerrerrrrrreeernrineinnees | cevreieeseeensieessesssesssessssssesssssnses | seesessessssssssesssssnsss 1,837,751
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 $.....1,910,042,188 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SErVICE ACE)..........cvwurririniirieiricenereeeneineieens | eeeeensisenssesisessessessssssessssnssees | coessesssssnsssessnssnnes 308,712,320
10, AVANCE PIEMIUM....cvveevecteeie ettt et es et s sttt s st es s s e bss b s e s s s s e s s s bbb e b e b s s s s e b e s st st es et st essesasssnssssessnssnsantenes | esbessesessnsassessessnssntessesantessesseses | seesessessessssesseseesansaes 5,280,053
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...ttt bbbttt | £hbsee b s bbbt [ Hoebie sttt
11,2 PONCYNOIAEIS. ...ttt sttt s bbbt bt s s s s st st essnssntessens | nesessessssnssessesisssssessessssenssssensenins | evesbessessessesssssssessessnaan 326,182
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........covuveveirviieereieieeees et ses s sssssssesseses | eeresiesessessssesinens 915,929,812 | .ovovvvvererererne 786,225,652
13.  Funds held by company under reinSUrANCE trEALES............ccevuivucrieiieircisie ettt ssesens | stessesssessessesnses 687,900 | oo 685,064
14, Amounts withheld or retained by company for aCCOUNt Of OtNEIS...........evririinrriri st sssnssesss | ceseessssssessesssseeseens 1,586,877 17,719,213
15.  Remittances and items NOt AlIOCATEA. ..ottt bbbttt | sbebsessesb e st niees 159,072 | oo 398,390
16.  Provision for reinsurance (including $.......... 0 CEIfIEA)....vecvveieeresee ettt sttt s senbensenees | evessesseses et saees 9,859,000 | oo 9,859,000
17.  Net adjustments in assets and liabilities due to foreign XChaNGE FALES...........cc.eieivcieecc st | eevesssies e Ao
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affllates...........cccveueiiirriiiiiceese sttt | erreese e tees 17,574,130 [ oo 21,518,147
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
271, PaYDIE fOF SECUMES. .......cvueiviveicieiieeic ittt ettt bbb bbb bbbt en bbbt en st ssensns | sbsesbsessessassasssestessssssestensnssessents | sesessesssssssssesssnsaesans 9,997,300
22.  Payable fOr SECUMEIES IBNAING..........ccveieeievciiec ettt se s sss s ssesssssnsessenas | ctesssssesssssssessesessessessesssessssaessess | sbessesssssssisssssessesinsas 1,126,550
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25.  Aggregate write-ins for liabilities...................
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)..........c.ccccovverveneee.
27, ProteCted CEll HADIIIES. ........cvuverercriieticie bbb
28.  Total liabilities (LINES 26 GNA 27)........cureeeeiereieeeeceseieee ettt sttt b bbb
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI SEOCK........ucvuiviiveicictei ettt ettt bbb st s bbb a st s s b b es s b s s saenanns | srebestessessssssenasssenaa 6,027,200 | coovereeeereeaes 6,027,200
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34,  Gross paid in and CONLMDULEA SUMPIUS..........ccvueiciiieiieicicsi ettt sttt sttt en s ssnns | svessessssessessesnsenes 110,036,570 | .oovcvevrererrerirnnns 173,973,300
35, UNQ@SSIGNE fUNAS (SUMIUS).......cvuerererrerirreeeseisesesseseesessssessessssssssessessesssessessessssssessassssssessesssnssessesssssessessassssssessasssnssessesssssessansans | sessssmssasssnssssessanens 25,871,200 | cooovvrrniiennenns 373,907,680
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -ttt ettt sttt sanes | setessestens et ee st s st ssentenes | eesestent et sttt eeee
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)......
37.  Surplus as regards policyholders (LiNES 29 0 35, I8SS 36)........ovrrurrrrrrurrirerrrereeeesnneseesessesesssssssesssssssssssssssssssessesssssssssessssssessessns | sssesssssssssesssssssess 141,934,970 | oo 553,908,180
38.  Totals (Page 2, LINE 28, COl. 3)......ccuieiiiiiiciiic ettt nsnnns | aeiiesniesi e 1,203,891,198 [ ..cccvvvivrrirnne. 2,457,048,185
2501, CONtNGENE SUIL ADIIILY. ........cvoeveeresciiciseiicicie sttt b st s bbbt
2502, ESCIOW HADIIIY....vecvereveeiecieieiets ettt
2503. Miscellaneous liabilities
2598. Summary of remaining write-ins for Line 25 from overflow page 8,786,109 | .ovvvereeererererans 9,603,629
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).........cvcuieiieiiiiiiiieeisiciesss s iessssesiessesssssesessssssessssssssssnsensssssensessses | soesessesesssensansassesas 8,786,109 | .oovvvvieean, 9,997,034
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
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Statement for June 30, 2020 of the SCOTTSDALE |NSURANCE 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. (written §.....1,056,621,100)........ccvumrrreeriessisessssiessse st ss s | erriensinns 1,024,067,601 | ...cooovvvnes 879,200,148 1,826,931,773
1.2 Assumed......... (WHHEN $.....588,124,852).........c.cervvrrereerriesrisnesisssisesssies s ssssssssss s sssssssssssssssssssns | svsssssansons 852,254,990 .1,108,458,492 ..2,282,756,116
1.3 Ceded.. . (written $.....1,952,292,941).. e 1,876,322,591 | . .1,632,329,384 | . ..3,398,621,395
14 Net......coorenne. (Written $.....(307,547,180)).....c.cvuurveeerierissrisssisssiesssss s sssss s sssssssssssenssans | eessssessssssssessssesssiensees (1 IO 355,329,256 | .............. 711,066,494
DEDUCTIONS:
2. Losses incurred (current accident year §........ 0):
2.1 DITECL. .. vu ettt ettt sttt ssenns | srieniiensins 587,758,940 | ....cc.o...... 559,170,782 | ........... 1,317,891,512
2.2 Assumed. ..664,054,019 | .. ...724914,929 | . ..1,492,936,814
2.3 08U, ..ottt bttt | ererienes 1,251,812,959 [ ......... 1071471293 [ ........... 2,379,499,057
2 NBL oot R RS sssessssesenensnsa | Seesies st (1 IO 212,614,418 | c.ooee.e. 431,329,269
3. Loss adjustment expenses incurred.. 36,639,582 |. ...74,107,490
4. Other underwriting EXPENSES INCUITEM..........c.riuierurririeeeeeeeseeeese st ees st sses st ss s essssessenssssssssesssssans | sessessesessne (54,077, 347)| ceoveverenne 115,282,690
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).....curuurimiieniireieeireireiecseieisesiesise et ssssesssessesssstsssesseses | ceneesesessncens 54,077,347 | oo (9,207,434)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuiieicicieiee ettt se s b sse s snnns | evessessesanssssaes 9,707,585 |..ccvvrerenn 20,194,429 | ..o 40,773,817
10. Net realized capital gains (losses) less capital gains tax of $.....149,930..........ccooerrirrierieeiieeieececeeeeceeeee e [ eaeniesieneiea: 42,455,608 [ ....ccoovi (132,39 v 9,199,345
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cviviuiieiciieieeeie ettt ssse st nsns | sbessesnsnsenns 52,163,193 |...ccevernne 20,062,038 |....ccoveruvnn 49,973,162
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.......... 0).. .(2,131,492)
13. Finance and service charges not included in premiums 4,202,075
14. Aggregate write-ins for MISCElANEOUS INCOME...........vurerrrirerieiinriss ettt st et enens 3,402,342
15. Total other income (LINES 12 thrOUGN 14).......cvuciieeiieiceieteeeie ettt ss s 5,472,925
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 ettt et ses s sanns | evaesessisanns 106,251,863 |....ccoevuveee. 12,399,874 |...coevnee 25,980,301
17. Dividends t0 POICYNOIAETS...........vuurvrrererrieienrissiesississ s ssess s ssess st sssssssessesssnssessenssnssessessnssessensensnes | nssssssenssssssssenssnssessassansss | sesessassessssssessans 129,785 | .o 276,438
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17).......cucviiciiiieiiereeeiceeeeseseseteste sttt sses st sssesse s sssssssssesssns | svesiesissenns 106,251,863 |....ccccvuveeee. 12,270,089 |.....cccoueneee 25,703,863
19. Federal and foreign iNCOME taXES INCUITE............ccvuiuiieereeereee ettt sae s s ses s senssseens | ssessssessesansas (2,643,005)] ..o 1,739,195 [ .o 2,463,917
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)..........ccvvurieriemreinrineineiesisssissesssssssssssssssssssssssssssssssssssssssssssssssssssnssns | eeveesseeseons 108,894,868 |.............. 10,530,894 |................. 23,239,946
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. ..553,908,180 | .. 526,242,763
22. Netincome (from Line 20)..........ccovemremrenrerneirnnirnnirnniis ..108,894,868 |... ...23,239,946
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of §
25. Change in net unrealized foreign exchange capital gain (loss) .
26. Change in net deferred INCOME tAX.........cu vttt b sttt bsessentnnns | seeessessesens (32,699,279)
27. Change in NONAAMILIEA ASSELS..........cuivueieieieieie ettt st bt s st saenes | svsbessesssaesans 1,145,652
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:
3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35. Dividends 10 SIOCKNOIAETS. ..........cuiuiieiieiciseieieie sttt st s st
36. Change in treasury stock .
37. Aggregate write-ins for gains and I0SSES IN SUMPIUS.........c.cvuevueiveiueieiieeieie sttt sses e ssesssssesssses | essssssesssssssassans 540,285 |...coooiririnnn 3,742,488 |....cocvennn 2,431,116
38. Change in surplus as regards policyholders (Lines 22 through 37).........cccccueeeuniiieineieieieese e sessssesssssseseens | sessesesenns (411,973,210)] ..o, 19,214,715 | .o 27,665,417
39. Surplus as regards policyholders, as of statement date (Lines 21 pluS 38).........cceeuererreerveieesereieeseeeeeseesesesenns | cvevvesinenns 141,934,970 | .ocvveve 545457478 | .............. 553,908,180
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 TADIIILY..............ccvevuriuriieriieice et s bt s e ssensnnns | susessssessssnseens 242,629 |.oovveirierieeeeen( 2,278) [ o 300,526
1402. Other income/(expense)............ ....(231,306) ... .3,101,816
TAD3. RS S £ R Rkttt | Hienbinebi bt een st ennts | nerteni st entes | eebeeb s
1498. 0 | e 0 [ 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)...... .3,402,342
3701. Change in SUPIUS MISCEIIANEOUS............c.cviveicreeeie ettt saes bbb ssses s ss s s ssssssessessnes | evsessssssssssessnsas 2,431,116
3702, bRttt | senben bbbttt biens | eebnes ettt enen [ sreentene ettt
3703, Rttt | senbent ettt snniens | eesnss ettt [ srentene ettt
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes O [ oo | e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......viviuiiieiiictieessiecieis e esesscsesesssssssnssnsesssssssenees | esssssssssssnsessenas 540,285 2,431,116
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Statement for June 30, 2020 of the SCOTTSDAL E | N S U RAN C E COM PANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance ....101,658,830 371,406,727 | oo 696,166,818
2. Netinvestment income... ..18,678,927 22,610,187 ....46,469,294
3. MiISCEIIANEOUS INCOME......euereercirisiseieisees et 119,018 | oo 1,655,209 | .o 5,465,063
4. Total (LINES T HIOUGN 3)...eoeeierieieieseie ettt sttt sentnen | snesessessnnens 120,456,775 | coovvvvenen. 395,572,123 | covovveene 748,101,175
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieie ettt ntenns | srensesnsensenas 79,666,006 | ............... 270,143,212 | ccvvereee. 520,562,326
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 dedUCHONS...........cceiveieieicieieese e | verenseesessseenns 7,300,590 | .ovovrriiene 108,493,425 | ..o 254,546,296
8. Dividends paid t0 POICYNOIAETS. ........cuverereicirireicieis ettt ettt sssensenne | sesesseensssssesennstessennnnnsans | svesessessessssesseens 153,033 | oo 325,958
9.  Federal and foreign income taxes paid (recovered) net of $.....48,924 tax on capital gains (losses). 1,947,384 ..(2,101,116) (1,437,404)
10. Total (Lines 5 through 9) 88,913,980 | ..ccvveenee 376,688,554 | ......cco.c.. 773,997,176
11.  Net cash from operations (Line 4 MINUS LINE 10)........cccouiviriiireiiieieere ettt be e snsens | ovresesssssesns 31,542,795 | oo 18,883,569 | .....cccoue.. (25,896,001)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS... ettt E ARt
12.2 Stocks
12.3 Mortgage loans
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  OFNEI INVESIEA @SSELS. ... ..uveiecerireiieeei ettt b e | oebbesb et bbee bbb s et s enbebnes | Hietsenteebsebsessetbseb e est st | sbebessessasbnebaee st b snes
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS............ccccvevereereiccveeeiceereeeie | e 15,419 | oo 8,244 | ..o 5,286
12.7  MISCEIIANEOUS PrOCEEUS. .......ovveiveiriiiiciiiiseieis ettt bbbt s ss st s st sntens | dnstessesssssntenas 1,057,961 | oo 1,828,154 | oo 11,733,961
12.8  Total investment proceeds (LINES 12.1 10 12.7)......veveuieeiereirereee ettt s ses s ssssessessesssaes | evsessssssseses 52,111,727 | oo 71,785,561 | oo 277,612,088
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt ARttt ents | senensiestenens 22,318,201 | cooovvrerenee 111,922,253 | .......cc..c... 245,406,799
132 SHOCKS. .. teteereecee ittt e R E RS E bRt R R Riees | HeRResE et R bt bbbt bbb ns | Hetsent ettt st bttt | SEeb et sttt
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13,5 Other INVESIEA @SSELS. .....vuivrererriieiiceeie ittt st st sttt ensanssnes | snssessanssessessanssnssessantnsnns | eeesessesssssnssessanssnssnssantns | stesssssessassnssnssassnsnnssnes
13.6 Miscellaneous applications 9,997,300 | ..voiiiiereiieissieneiiniines | e
13.7 Total investments acquired (Lines 13.1 to 13.6)... ..32,315,501 111,922,253 ..245,406,799
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiN€ 14).........ccouevirvirereicreeisieeeeseeseseesesee s seiens | cveveesessesaenns 19,796,226 | ................ (40,136,692) | ......cocvuv 32,205,289
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 t0 STOCKNOIABTS............cvvuiveiieeciecececeees ettt s et ses st ssastesenssaenans | sessetesesesesnes 3,322,343
16.6  Other cash provided (PPHEA)..........cuueriueriuerirerierisrrieieisiessess bbbt | eebssssssisenes (57,747,244) | ....vvvenvn. (11,912,083) | ..oovvervrerene 25,816,611
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccovruneees (61,069,587) | ....cvvveeen (11,912,083) | oo 25,816,611
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).......ccovvevvrres | cevreererrnniens (9,730,566) | ......ovvnenes (33,165,206) | .....ovvrevenne 32,125,899
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YT .....viverireiriierieisessssee ettt sttt st st st essassssssessenssnssestansas | sessesssssnsnns (19,218,724) | .oovvvvennn. (51,344,623) | ..ovvvvrerenne (51,344,623)
19.2 End of period (LINe 18 PIUS LINE 19.1)....ccu ittt sttt bbbt sssenes | erbsesssnssnnees (28,949,290) | ...oovvvnvn. (84,509,829) | .....cvveuvn. (19,218,724)
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond iNVESIMENL.............c.cuiueiiiecicrecceeee e snaes | caeseesenseseenas 12,719,648 | ..o 997,584 | .o 5,552,294
20.0002  Capitalzed iNtereSt 0N DONA I0BNS. .........c.everirririirirrisiiris sttt es st sss s essenssnssnsss | sesessessassssssessesssssnssessanss | sesesssssessassnssnssassensnssens | sessssessonsnnssessanssnssnssnes 3
20.0003  Assets and liabilities transferred settled through transfer of bonds ....631,688,079
20.0004 Intercompany transfer of securities out ....471,160,900
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Statement for June 30, 2020 of the SCOTTSDALE |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 Scottsdale 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. The Company has no statutory accounting practices that differ from NAIC
SAP.

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

SSAP F/S FIS

# Page Line # 2020 2019

Net Income

Scottsdale Insurance Company state basis (Page 4, Line 20, Columns 1 &
1) 3) XXX XXX XXX $ 108,894,868 $ 23,239,946
(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 $ 108,894,868 $ 23,239,946

Surplus

Scottsdale Insurance Company state basis (Page 3, Line 37, Columns 1 &
(5) 2 XXX XXX XXX $ 141,934,970 $ 553,908,180
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP - -
(7) state Permitted Practice that is an increase/(decrease) from NAIC SAP - -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 141,934,970 $ 553,908,180

B. Use of Estimates in the Preparation of the Financial Statements
There were no changes that were considered significant to the Company from prior year end.
C. Accounting Policies

1. There were no changes that were considered significant to the Company 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.There were no changes that were considered significant to the Company 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. There were no changes that were considered significant to the Company from prior year end.

D. Going Concern

Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

There were no changes that were considered significant to the Company from prior year end.

Note 3 - Business Combinations and Goodwill

There were no changes that were considered significant to the Company from prior year end.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A. Mortgage Loans
There were no changes that were considered significant to the Company from prior year end.
B. Troubled Debt Restructuring
Not applicable.
C. Reverse Mortgages
Not applicable.
D. Loan-Backed Securities
1. Prepayment assumptions are generally obtained using a model provided by a third-party vendor.

2. Not applicable.
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Statement for June 30, 2020 of the SCOTTSDALE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Not applicable.

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

a. The aggregate amount of unrealized losses:

1. Lessthan 12 Months $ (428,080)
2. 12 Months or Longer $ (5,048)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $ 2,871,271
2. 12 Months or Longer $ 59,845

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

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

1-2.There were no changes that were considered significant to the Company from prior year end.

3.

Collateral Received
a. There were no changes that were considered significant to the Company from prior year end.
b. Not applicable.

c. There were no changes that were considered significant to the Company from prior year end.

4-7.There were no changes that were considered significant to the Company from prior year end.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

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

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

2-11. Not applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

2.

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

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

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.

Type of Repo Trades Used

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) NO NO
b. Tri-Party (YES/NO) YES YES
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Statement for June 30, 2020 of the SCOTTSDALE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

3. Original (Flow) & Residual Maturity

a. Maximum Amount

No g kMwDdE

Open - No Maturity
Overnight

2 Days to 1 Week

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

b. Ending Balance

N o g MwDdhE

Open - No Maturity
Overnight

2 Days to 1 Week

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

4. Not applicable.

FIRST
QUARTER

SECOND
QUARTER

THIRD
QUARTER

FOURTH
QUARTER

1,594,560

2,107,151

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

a. Maximum Amount
b. Ending Balance

1

2

3

4

First Qual

rter

Second Quarter

Third Quarter

Fourth Quarter

$1,

626,451
459,625

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

ENDING BALANCE

msa@ e o0 oTp

$2,149,294

$-

$-

8

Does Not
Qualify as
Admitted

Bonds - FV

LB&SS-FV

Preferred Stock - FV
Common Stock

Mortgage Loans - FV

Real Estate - FV
Derivatives - FV

Other Invested Assets - FV

Total Assets - FV

7. Collateral Provided - Secured Borrowing

a. Maximum Amount

1.

2.
3.
4

Cash
Securities (FV)
Securities (BACV)

Nonadmitted Subset (BACV)

b. Ending Balance

1.

2.
3.
4

Cash
Securities (FV)
Securities (BACV)

Nonadmitted Subset (BACV)

8-10. Not applicable.

1

2

3

4

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

$1,594,560
$-
$-
$-

$450,613
$-
$-
$-

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

$2,107,151
$-
$-
$-

There were no changes that were considered significant to the Company from prior year end.
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Statement for June 30, 2020 of the SCOTTSDALE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

L. Restricted Assets

There were no changes that were considered significant to the Company 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

There were no changes that were considered significant to the Company from prior year end.
P. Short Sales

Not applicable.
Q. Prepayment Penalty and Acceleration Fees

There were no changes that were considered significant to the Company from prior year end.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

Not applicable.

Note 7 - Investment Income

There were no changes that were considered significant to the Company from prior year end.

Note 8 - Derivative Instruments

Not applicable.

Note 9 - Income Taxes

There were no changes that were considered significant to the Company from prior year end.

Note 10 — Information concerning parent, subs, and affiliates

There were no changes that were considered significant to the Company from prior year end except for the following:

On June 29, 2020, the Company paid an extraordinary dividend of $475.0 million to Nationwide Mutual, consisting of securities of $474.0 million and
cash of $1.0 million.

Note 11 - Debt

A. All Other Debt

Not applicable.

B. Funding Agreements with Federal Home Loan Bank (FHLB)
Not applicable.

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

There were no changes that were considered significant to the Company from prior year end.

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

No changes that were considered significant to the Company from prior year end except for the following:

On June 29, 2020, the Company paid an extraordinary dividend of $475.0 million to Nationwide Mutual, consisting of securities of $474.0 million and
cash of $1.0 million.

Note 14 — Contingencies

There were no changes that were considered significant to the Company from prior year end.
Note 15 — Leases
Not applicable.

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

Not applicable.

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

There were no changes that were considered significant to the Company from prior year end.
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C. Wash Sales
Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

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

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

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

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

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

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

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

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

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

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

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

The following table summarizes assets held at fair value as of June 30, 2020:

Net Asset
Level 1 Level 2 Level 3 Value (NAV) Total
Assets at Fair Value
Industrial and miscellaneous $ - $ 9,785,317 $ - - $ 9,785,317
Total Bonds $ - $ 9,785,317 $ - $ - $ 9,785,317
Securities lending collateral assets - 4,514 - - 4,514
Total Assets at Fair Value (NAV) $ - $ 9,789,831 $ - $ - $ 9,789,831

B. & C. The following table summarizes the carrying value and fair value of the Company's assets not held at fair value as of June 30, 2020:

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

Assets
Bonds $124,278,849 $114,701,094 $66,926,854 $56,715,952 $636,043 $- $-
Short-term investments $48,070,134 $48,070,134 $- $48,070,134 $- $- $-
Securities lending collateral assets $46,902 $28,313 $- $46,902 $- $- $-
Total Assets $172,395,885 $162,799,541 $66,926,854 $104,832,988 $636,043 $- $-

D. Not Practicable to Estimate Fair Value

Not applicable.
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E. Measured using net asset value
Not applicable.

Note 21 - Other Items

A. Unusual or Infrequent Items
On March 11, 2020, the World Health Organization declared COVID-19 a pandemic. The conditions as a result of the pandemic have and may
continue to impact the Company’s operations and financial condition. The extent to which the COVID-19 pandemic may impact the Company’s
operations and financial condition will depend on future developments which are evolving and uncertain.
B. Troubled Debt Restructuring for Debtors
Not applicable.
C. Other Disclosures
Not applicable.
D. Business Interruption Insurance Recoveries
Not applicable.
E. State Transferable and Non-Transferable Tax Credits
There were no changes that were considered significant to the Company from prior year end.
F. Subprime Mortgage Related Risk Exposure
There were no changes that were considered significant to the Company from prior year end.
G. Insurance-Linked Securities

There were no changes that were considered significant to the Company from prior year end.

H. The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights
to Control the Policy

Not applicable.

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through August 6, 2020 for the statutory statement issued on August 7, 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 August 6, 2020 for the statutory statement issued on August 7, 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

There were no changes that were considered significant to the Company from prior year end.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

There were no changes that were considered significant to the Company from prior year end.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

As of December 31, 2019, loss and loss adjustment expense reserves, net of reinsurance recoveries, were $567.5. On January 1, 2020, the
Company was removed as a Nationwide Pool recipient and loss and loss adjustment expense reserves of $567.5 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.

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 June 30, 2020 and December 31, 2019, the companies in the Nationwide Pool assuming a proportionate share of the pool are:

Q06.5



Statement for June 30, 2020 of the SCOTTSDALE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

December 31, 2019

NAIC # June 30, 2020 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 June 30, 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 June 30, 2020, the following companies remain covered under a separate 100% quota share reinsurance agreement with Scottsdale
Insurance Company: Scottsdale Surplus Lines Insurance Company, Scottsdale Indemnity Company and Freedom Specialty Insurance Company.
Scottsdale Insurance Company then cedes 100% of this business to the Nationwide Pool.

In connection with the above pooling structure change effective January 1, 2020, assets and liabilities were transferred between Nationwide Mutual
Insurance Company, Nationwide Agribusiness, Nationwide Insurance Company of America, National Casualty Company and the Company. The
Company transferred assets of $185.8 million and liabilities of $928.3 million, primarily consisting of loss and loss expense reserves of $567.5 million
and unearned premiums of $308.7 million.

In addition, the Company transferred ceding commissions of $54.0 million.
Furthermore, the Company transferred securities of $631.7 million and cash of $56.9 million to settle these transactions.

Note 27 - Structured Settlements

There were no changes that were considered significant to the Company from prior year end.

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

There were no changes that were considered significant to the Company from prior year end.

Note 31 — High Deductibles

Not applicable.

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

There were no changes that were considered significant to the Company from prior year end.

Note 33 - Asbestos/Environmental Reserves

There were no changes that were considered significant to the Company from prior year end.

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.
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9.1

GENERAL

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

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

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:
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(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

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

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
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9.2 Has the code of ethics for senior managers been amended? Yes[X] NoJ ]

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

The Code of Conduct was updated effective 4/30/2020. We updated our gift policy, increasing the gift value from $50 to $100.

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: $ 47,740,496
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:
N/A
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
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 61,341,962 60,224,673
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 61,341,962 $ 60,224,673
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[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] NA[X]
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: $ 51,416
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 32,827
16.3 Total payable for securities lending reported on the liability page: $ 0

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 Crit
171

17.2

17.3
174

17.5

17.6

ical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
For all agreements that comply with the requirements of the NAIC Financial Condlition 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

BNY Trust of Canada 320 Bay St., 11th Floor, Toronto, ON M5H 4A6
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

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

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

1 2
Name of Firm or Individual Affiliation
Members of the investment staff designated by the Chief Investment Officer as detailed in the Corporate Resolution |

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

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

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
I 1 I 2 I 3 I 4 I 5 I
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Central Registration Depository

Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With

Investment
Management
Agreement (IMA) Filed

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

18.2 If no, list exceptions:

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GlI 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 orobligor 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?

20. 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?

21. 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?
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Statement for June 30, 2020 of the SCOTTSDAL E | N S U RAN C E COM PANY

3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

741

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

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

Effective 1/1/2020, the Company became a 0% retrocessionaire in the Nationwide intercompany pooling arrangement. Prior to this date, the Company received 4% of the pooling results.

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

If yes, attach an explanation.

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

If yes, give full and complete information thereto:

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

If yes, complete the following schedule:

1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 | 0.000 0 0 0 0 0 0 0 0
Total XXX XXX 0 0 0 0 0 0 0 0
Operating Percentages:
51 A&H loss percent 0.000%
5.2 A&H cost containment percent 0.000%
5.3 A&H expense percent excluding cost containment expenses 0.000%
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] No[ ]

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 16,097,933 | ..ccvvvvinne 13,983,025 ...6,743,549 7,697,999 26,405,234 | .....coeuenee 23,743,354
2. AlasKa.......coooee 2,130,867 | .coovvrvrrrrnnns 1,655,788 309,166 3,945,622 4512,430 | oo 4,104,696
3. ANiZONa....ce b AZ | L | 6,928,911 | oo 4,291,783 | oo 2,002,562 | ..ocoovrrriines 3,354,560 | ...oocvvernenee 7,732,201 | oo 7,667,606
4. Arkansas........ocoininnnnn AR |..... E.. 6,139,308 | ...cccoevvrenne 7,129,328 5,294,198 4,901,300 15,436,090 | ..ccovvrerrenes 8,597,991
5. California.......cccoerernieneirenen CA|.. E.. 223,508,197 | .ccoovvrvrenee 189,697,686 60,885,783 ....89,193,407 ....500,450,109 | .....ccoeenee 356,515,978
6. Colorado........coeurrerrerenrennenes CO ... =S I 19,445,721 | oo 18,054,931 | .o 8,039,518 | ..oevverene. 12,456,754 | ..o 43,891,199 | .o 38,148,143
7. Connecticut......ccovevveerneneeeeesn CT | i Bt | 06,729,494 | e 5,614,849 ....2,612,700 2,487,752 18,657,734 | ..ovvvvvene 21,319,846
8. Delaware.......ccccoervecrecrnenenn. DE [l | i 1,957,498 | 1,573,123 560,770 502,602 1,361,334 | oo 1,249,449
9. District of Columbia................ DC|...... B | v 8,687,950 | ...oovvvvrrnnee 8,124,705 | ..ccovvverrnne 1477154 | 3443176 | oo 6,979,320 | ..ccovrrirnnd 6,126,635
10.  Florida......coooerereenevevneneen FL | B | 100 135,397,336 | oo 111,780,591 71,916,365 ....16,549,276 ....268,028,767 | ...cvvenvne 281,250,633
1. Georgia......cccovvveereenenreneen. GA | i ...28,455,805 | ... 24,264,432 .10,431,544 11,281,909 ..48,150,485 ....39,320,846
12, Hawali.....coccovvrenrrrnieircenne 7,046,642 | ....ccovvennne. 5,980,475 | .oovrrreenne 1,979,030 2,881,091 15,604,818 | ..cooovveenne 11,134,011
13. 3,683,880 | ..coovrvrienee 3,005,528 ....2,013,699 912,919 6,076,233 | ..ocvvvrernne 5,393,838
14. ..28,185,498 | ... .23,056,017 8,721,502 14,876,064 54,763,026 | ... ....55,735,694
15. 16,104,911 | oo 21,748,569 ....9,524,151 7,568,767 37,398,767 | .covvevernnns 37,728,203
16, 1oWa. e A [l B | 4,279,199 | 3,673,634 | oo 995,687 | c.verreereirerreenn 862,479 | ..o 7,573,132 | e 6,069,454
17, Kansas.......ccooveveeneneriennen K8 i Bt | 04,960,967 | o 4,603,785 1,258,471 15,687,948 | ..o 7,309,762
18, Kentucky......ooeeeenevrernecneened KY [ B | il 7,013,452 | 6,281,507 2,469,925 13,466,987 | ..ocvvirvennn 13,119,122
19.  Louisiana 56,309,983 | ......ccvnnenes 48,195,435 | ..ccovvcnen 21,463,370 | .coovvvvnee 16,208,448 | .........c.... 107,797,736 | oo 89,092,634
20.  MainB....ocooeeeenierererineineieinae ME |....... B | v 1,740,537 | oo 1,551,875 394,263 1,380,415 | e 2,057,998 | ..coovirreinne 1,855,189
21.  Maryland 10,877,777 | v 11,655,793 ....8,511,395 7,208,540 28,837,599 | ...ccovernne 30,029,299
22. Massachusets........c..ccceneenee. MA|...... B | v 16,638,888 | ....cccovvvne. 11,809,636 | ...cccovenee. 13,116,213 | v 5,535,496 | ....ocovvrnne A2,773.217 | o 49,075,553
23, Michigan........ccoorvveveevvecece MU b B | 9124947 | 9,632,804 2,675,657 25,309,888 | .....ccceeenee 22,186,460
24, Minnesota........cocooeeveeneneeed MN | B | ii0000.9,622,463 | oo 7,572,177 23,299,845 16,059,350 | ..coovvernnne 26,856,588
25, MiSSISSIPPi..euerrreeeererrereereeens MS|....... =S I 11,554,527 | ..o, 13,853,920 | ..o 14,169,748 | .ooovernn 4,698,852 | .......ccene... 15,906,879 | ...covrvvnenee. 11,841,612
26. Missouri 12,434,523 | ..cvvvnne. 11,589,747 ....4,044,290 3,995,582 37,362,915 | cooovivine 19,190,083
27. Montana........cccoovveveeereeneeene MT |...... E. 5,638,425 | ..ccvvvvvrnnns 5,308,205 ....3,511,738 2,662,186 11,328,922 | ..coovvene 7,434,069
28.  Nebraska.........coceorerereeneins NE|...... B | v 4,222,135 | v 3,669,290 | ..o 968,544 | ..o 926,820 | ..ccvvvverenee 9,839,343 | ..o 8,739,497
29. Nevada......ccooeevrvveneenreceee NV | B | 06,766,019 | e 5,545,570 16,271,122 | oo 15,104,712
30. New Hampshire...........cc....NH| ... .1,308,760 2,083,067 | covverirrereenne 1,700,909
31, New Jersey......cocovvevevirernnnns 45,005,565 98,054,114 103,518,690
32, New Mexico.......ccourevrrnennee 5,577,732 1,799,703 11,061,241 | v 9,704,324
33.  New York..... ...52,865,304 51,254,973 ..72,599,883 65,361,954 687,858,639 | .... ..692,834,288
34.  North Carolina 16,532,383 | ..oovvvvinnes 14,850,596 5,988,730 7,416,770 30,908,377 | coovveerrenas 25,862,679
35. 3,141,346 393,477 282,206 8,950,134 | 3,064,104
36. ...2,215,398 ...397,783 ..1,530,828 7,500,262 ...11,350,759
37. 12,574,773 ....4,504,569 3,702,577 24944292 | ................ 19,525,777
38, Oregon......cccooevvereenereeeneinens 8,619,277 | v 22,933,176 | cooovvnene 7,227,481 | oo, 17,122,421 | o 40,639,218
39.  Pennsylvania 20,644,079 | ...ccovvnenee 17,494,141 ....9,295,300 7,260,646 55,263,709 | ...oovovrvnenne 54,205,006
40. Rhode Island.........cccocvvvmerce R e Bt | e 2,777,299 | 2,613,666 332,969 346,539 6,119,077 | e 4,600,754
41.  South Carolina.........coceevevenee. SC| ... B | v 15,247,075 | oo 13,817,702 | oo 9,414,439 | oo 8,484,649 | ......ccco..... 31,193,774 | o 27,396,978
42.  South Dakota 1,503,863 | ...ovvvvene 1,200,759 495177 313,569 3,572,674 | oo 1,342,748
43.  Tennessee 13,381,757 | v 11,165,758 ...4,874,318 3,248,634 29,334,395 | ..cooovvenn 16,111,474
44, TeXAS...ocirerrirerinrirereinrins TX| e Ev| v 121,773,596 | .......co.ee.. 105,839,982 | ....cccvvvuenee 50,565,811 | .coovvvvvernnee 58,265,700 | ......cenee. 284,417,009 | ... 246,641,237
45, Utah..ccee UT . B | v 7,266,157 | ..ooevvrerrenee 5,142,742 ....2,193,358 ......1,507,743 13,972,627 | oo 11,354,800
46.  Vermont 1,603,083 787,713 436,526 2,048,156 | ....ocovvrnnne 2,012,829
47, Virginia.......ocoeveeeneereeeineiieenns VA|...... B | v 16,108,060 | ....cccovvenee. 15,666,805 | .....cocovennne 6,761,320 | .cocoovrrreenes 2,577,333 | oo 28,434,549 | ..coovvnn 25,273,392
48.  Washington........ccccovervriennnns WAI....... E.. 20,480,346 | ..cocvvennn 17,956,775 7,257,618 48,270,280 | ...covvvrnnee. 39,524,659
49.  West Virginia......c..cccorvveneenee. WV |....... B | s 4,623,012 | oo 3,756,557 1,592,913 | 7,687,512 | v 6,505,430
50.  WIiSCONSIN.....c.ccvvererreririnrenes WI|....... | S 5,799,373 | oo 6,365,595 | ....covvinne 1,986,244 | ......cooconve. 1,073,505 | ..oovvvinee 10,210,471 | oo 7,395,378
51, Wyoming......coocnvvnererrneeneen WY | i, B | v 2,950,831 | .o 2,870,467 | .ooovvvvererienee 295,993 | .o 980,213 | oo 4,195,750 | .o 2,870,391
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn. 21,884,344 | 2,280,407
55.  US Virgin Islands 221,233 .185,283
56.  Northern Mariana ISIands......MP | .......;No... | oo | veeeessineiesessssinsinssnnes | sestessssssssssssssssesssssssssnes | sessessessssssssessasssssnssasss | sessessssssessessenssnssessessnss | sessesssssmsssnsssssessssssssesens
57, €anada......ccooeverreneneenee OAN [ it dNL s [ et | st eseniens | seeesisi st esienes | esissienes i 38,036 | oo 12,686
58.  Aggregate Other Alien............ OT [ XXX | e 1,988,590 | ..o 1,225,984 | ..ovvveeeeieiceeeee0 | e, (L P 1,457,351 | .o 1,283,913
59.  TotalS....ovuvereieirirernirircreins L XXX... .1,056,621,108 | .............. 925,682,985 ....507,575,203 | .............. 496,877,055 .2,818,524,277 | ........... 2,563,139,070
DETAILS OF WRITE-INS
58001. Bermuda BMU...... 10,9 G D, 1,988,590 |...cccoovrerrunn 1,225,984 | ..o [ e | e 1,457,351
58002. England GBR...... XXX e | et | seereeesseei st nnis | fresseesestee st st entenennes | seteesies st et et ensnesesies | eesestese st en e eees
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 | i 1,988,590 | .ooovvivrnnenees 1,225,984 | oo [0 (1 I 1,457,351 | oo 1,283,913
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 3 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) 50 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

Q10
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Statement for June 30, 2020 of the SCOTTSDALE |NSURANCE COMPANY

NATIONWIDE®

(Casualty/Fire subsidiaries)

NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY)  oH (FIRE) OH
NATIONWIDE
CORPORATION RETENTION
ALTERNATIVES LTD.
Common Stock:
13642430 Shoxes ICommon Stock: 120,000 Shares
Casualty-95.2% Fire-100%
Fire-4.8%
(See Page 2) OH BER
ALLIED HOLDINGS DEPOSITORS oTTSDA THIHOLDINGS
T A NATIONWIDE GENERAL AMERICAN MARINE NNOVS, LLC (DELAWARE), INC. ALLIED GROUP, INC. INSURANCECOMPANY INSURANCE COMPANY (DELAWAREL INC.
com INSURANCE COMPANY UNDERWRITERS, INC. (NNOV8) (AHDI) (AGI) (DEFOSITORS) ($10 por
(Common Stock: - 15,000 Shares “ommon Stock:33,600 Shares Common Stock: 20 Shares Common Stock: 100 Shares Common Stock 850 Share: common Stock: 300,000 Shares| | Common Stock: 30,136 Shares mon Stock: 100 Shares
(Casually-100% Casualty-100% Casualty-100% Casualty-100% Casualty-100% AHDI - 100% AGI100% Casualty-100% Casualty-100%
OH OH FL OH DE 1A 1A OH DE
¥ I I
INSURANCE NATIONWIDE NBS € W LLC ALLIED PROPERTY ———— SCOTTSDALE VICTORIA FIRE &
COMPANY INDEMNITY COMPANY AGENCY, INC. HARLEYSVILLE GROUP INC. AND CASUALTY COMPANY OF AMERICA SURPLUS LINES TITAN INSURANCE CASUALTY COMPANY
(NW INDEMNITY) (NBS) (HG1 INSURANCE COMPANY INSURANCE COMPANY COMPANY (VICTORIA FIRE)
Common Stock 90, — Common Stock: (ALLIED P& C) . o -
Common Stock:28,000 Shares Common Stock; 1,615 Shares r— Commeon Stock12,963 Shares (Commen Stock: 10,000 Shares Covoen Sne 0 St Common Stock: 1,500 Shares|
ICommon Stock: 300,000 Shares THan-100%
Casualty-100% 1ty-100% Casualty-100% NNOV8-100% AHDI-100% aGI-100% AGI-100% SIC-100% M THI100%
Y OH [Casumhy- OH N OH OH DE 1A OH AZ OH
NATIONWIDE MEMBER
AMCO
Rl eveed INATIONWIDE INSURANCE CENER R INC. VICTORIA NATIONAL HARLEYSVILLE r-—— SOLUTIONS AGENCY, INC. FREEDOM SPECIALTY TITAN INSURANCE VICTORIA SELECT
o COMPANY OF FLORIDA L INSURANCE COMPANY ms:::‘:slz ch;l::nv Py ommon Stock: 20000 Shares INSURANCE COMPANY SERVICES, INC. INSURANCE COMPANY
'Common Stock: 292,000 Shares - —
" [ Common Stock; 1,000 Shares . - ¢ 300,000 Sh Common Stock: 1 Share .ommon Stock; 1,000 Shares
. 100 Shares Common Stock:30,000 Shares Common Stock: 1,000 Shares. Cairnngads 50008 Common Stock: X ares pg— 1008
Casualty-100% Casualty-100% T 100% 0% A THIF100% Victoria Fire-100%
= Casualty-100% . %
Casualty-100% OH OH sualty- X OH NJ 1A OH > OH.
i 11
INSURANCE CO.
NCC OF AMERICA, LTD. COLONIAL COUNTY NATIONWIDE REALTY HARLEYSVILLE LAKE ALLIED TEXAS NATIONWIDE Pl NATIONWIDE AGENT RISK|
MUTUAL INSURANCE INVESTORS; LID ATES INSURANCE COMPANY AGENCY, INC. ADVANTAGE MORTGAGE PURCHASING GROUP, INC.
NATIONWIDE LLOYDS COMPANY st INC. COMPANY (NAMC) < 693538
: 100Shares
|Common Stock:300,000 Shares| v lcor Stock: 1,000 Sh: . Shares. Common Stock: 100 St
ATEXAS LLOYDS Surplus Debentures: Casualty-97% Comman Stoce 927,041 Shares Common Stock: ares g:mrmn Stock: 333,837
Assurance o [AmCO-100% o SIC-100% OH
. Lone Star NW Indemnity-3% HGI-100% {AMCO -87.3% ! OH THI-100%
INC-100% G.B. ™ > OH M IS latied P&C -8.47% 1A
Depositors ~4.23%
NATIONWIDE REALTY ]
NATIONWIDE AFFINITY NATIONWIDE PROPERTY SERVICES, LTD. NATIONWIDE ASSET HARLEYSVILLE PREFERRED DVMINSURANCE
AND CASUALTY MANAGEMENT, LLC INCE COMPANY AGENCY
INSURANCE COMPANY ) INSURA
OF AMERICA INSURANCE COMPANY Single Member Limited - i
Liability Company ~ |..... — —] CommonStock: 470,000 . mmon : 1,000 Shares
Common stock: 500,000 Shares Common Stock:84,000 Shares S ek s REINSURANCE, LTD.
Casualty-100% 5 Common Stock: 11,000 Shares VPI-100%
Casualty-100% Casualty-100% Casualty-100% OH Herooe OH A
OH OH OH NAMC-100%
NATIONWIDE SERVICES NATIONWIDE CASH T&C
NATIONWIDE SCOTTSDALE HARLEYSVILLE
COMPANY P, 3
AGRIBUSINESS INDEMNITY COMPANY Comz"‘s'::‘)'- Lc MANAGEMENT EDRAREE COMRRNT V.P.. SERVICES INC.
INSURANCE COMPANY 3 L OF NEWYORK oot Siacke 11000 Sheres
mmonStack 5,690 Shares Common Stock: 58,334 Shares Single Member Limited [~ Common Stock: 100 Shares
Commenstocs Nttty Company Commonstock: 15.000Shares f—
/-1 HGI-100%
Casualty-100% A (Casualty-100%, OH Casualty-100% OH Casualty-100%  OH OH A
HARLEYSVILLE LIFE
€ INSURANCE COMPANY E-RISK SERVICES, L.L.C. HARLEYSVILLE
COMPANY INSURANCE COMPANY
|Common Stock: 1,750 Shares. = smpl | em= CommonStode 2375000
shares || shars
Casualty-100% Casualty-100% Casualty-100% DE HGI-100%
oH OH OH
Subsidiary Companies = Solid Line
HARLEYSVILLE Contractual Association  — Double Line
WORCESTER Limited Liability Company- - Dotted Line
INSURANCE COMPANY
1
Common Stock: 20,000 June 30,2020 Page
Shares
HGI-100% OH
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Statement for June 30, 2020 of the SCOTTSDALE |NSURANCE COMPANY

NATIONWIDE®

NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY) (FIRE)
(See Page 1) OH (See Page 1) OH
NATIONWIDE CORPORATION (NW
CORP)
Common Stock: 13,642,432 Shares
Casualty-95.2% OH
Fire-4.8%
NWD INVESTMENT NATIONWIDE GLOBAL NATIONWIDE FINANCIAL
MANAGEMENT, INC. HOLDINGS, INC. SERVICES, INC. (NFS)
(NWD Invest) CommonStack 100 hares
Common Stock: 958,750 Shares. Common Stock: 1 Share|
NW Corp 100% —— EAGLE CAPTIVE NW Corp-100% DE
Preferred Stock: 500,000 Shares P OH REINSURANCE, LLC.
NW Corp 100% ! I
DE [
..... NATIONWIDE LIFE
NW Life-100% OH INSURANCE NATIONWIDE FINANCIAL NFS DISTRIBUTORS, INC.
COMPANY (NW LIFE) SERVICES CAPITAL TRUST (NFSDI)
Common Stock: 100 Shares
JEFFERSON NATIONAL :
FINANCIAL CORP. N R f— NFS-100%
¥ NFS-100% 4
(UNFC) NFS-100% OH. DE DE
Common Stock: 8,300 Shares
p NATIONWIDE LIFE AND
NW Life-100% DE ANNUITY INSURANCE NATIONWIDE SBL, LLC NATIONWIDE FUND
ABVISORS NATIONWIDE FUND
|| COMPANY | [ _..|  MANAGEMENTLLC
[ (NLAIC)
Common Stock: 66,000 Shares NLAIC:100% OH At peraag et
JEFFERSON NATIONAL NW Life-100% OH
JEFFERSON NATIONAL LIFE INSURANCE _ NFSDI-100% DE
SECURITIES COMPANY H
CORPORATION (NLIC)
. stock: 1005 REGISTERED INVESTMENT
-ommon Stod btk Common Stock: 1043,565 Shares OLENTANGY ADVISORS SERVICES, INC. NATIONWIDE FUND
NFC-100% DE INFC-100% P REINSURANCE, LLC - DISTRIBUTORS LLC
Common Stock: 201,300 Shares
| NLAIC- 100% VT NFS-100% X NFSDI-100% DE
* JEFFERSON NATIONAL
LIFE INSURANCE
[COMPANY OF NEW YORK| NATIONWIDE INVESTMENT NATIONWIDE TRUST
SERVICES CORPORATION COMPANY, FSB NATIONWIDE
| Common Stock: 2,000,000 Shares — SECURITIES, LLC
L Common Stock: 2,800,000 Shares -—-
JNLIC-100% NY Common Stock: 5,000 Shares
NW Life-100% oK NFS-100% occ NFSDI - 100%
DE
NATIONWIDE FINANCIAL
ASSIGNMENT NATIONWIDE FINANCIAL
‘COMPANY GENERAL AGENCY, INC
Common Stock: 100 Shares [ Commeon Stock: 1,000 Shares
NW Life-100% OH
NFSDI - 100%
PA
NATIONWIDE INVESTMENT
ADVISORS, LLC
NATIONWIDE RETIREMENT
— SOLUTIONS, INC.
NW Life-100% OH Common Stock 236,494 Shares

NFSDI100% DE|

Subsidiary Companies
Contractual Association

Limited Liabilty Company ~ -- Dotted Line

June 30,2020 Page 2
(Nationwide Corp. subsidiaries)
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Statement for June 30, 2020 of the SCOTTSDALE |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
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Statement for June 30, 2020 of the SCOTTS DALE INSU RAN C E CO M PANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
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
0140 | Nationwide. 31-1580283.. . | 170 Marconi, LLC................ . NWD Investments, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. 245 Parks Edge Place, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccvvvverrrreens [ orvrrrrenns 31-1486309.. 275 Rivulon Boulevard, LLC NRI-RivUlon, LLC......oovvvvrieieseseieieieene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennes 31-1486309.. 300 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......cceviveeieceieeresiinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide........ccccovurrerrrerrerens | corererrneene 31-1486309.. 310 Rivulon Boulevard, LLC.........ccccocvvinrnrunne NRI-Rivulon, LLC.......ooeieeieeneereeieeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceevrrverereeees [ ovreriirnas 31-1486309.. 343 N. Front, LLC.....ccoveervieivcereceees Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrens [ orrrrrennns 31-1486309.. 400 Rivulon Boulevard, LLC...........cccccoeverernnnns NRI-Rivulon, LLC.......coeveveeieceee e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvererens [ crvvrerrenes 31-1580283.. 400 West Nationwide Boulevard, LLC................ OH............ NIA..conne NWD Investments, LLC......cccoeuvrvrerrerrerniennenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccevrererrvrrens [ correrrennens 31-1486309.. 410 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......covveeieeeieeseisnieinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | OSSO ISR
0140 [ Nationwide..........coeurrerrrerrerens | corvrereneene 31-1580283.. 425 West Nationwide Boulevard, LLC OH........... NIA .o NWD Investments, LLC........ccocoveneereerrerninienes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide.........ccceeervverereeees [ erreriinas 31-1486309.. 44 Chestnut, LLC........cocoovveieeieccece e 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...........cccceevvernnee OH........... NIA.....cccooone. NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrrens [ errerrennes 20-4939866.. 800 Yard Street, LLC.......cooovveveieiecriecinae NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovreerrvereens [ crvrreenenns 20-4939866.. 805 Bobcat Avenue, LLC GVY Residential, LLC.......ccccoevvrrrerrerrerierreens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide.........ccceeevvverereeees | ovreriirnas 20-4939866.. 808 Yard Street, LLC GVY Residential, LLC...........cccoevvverirririrernen. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
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0140 | Nationwide. 20-4939866.. n/a... . | 820 Goodale Boulevard, LLC.. ... INIA.... . |NRI Equity Land Investments, LLC... ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide 20-4939866.. [n/a 825 Junction Way, LLC.........cccovvvererireieienne. NIA GVY Residential, LLC.........ccccoeveviriiieiiinnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company
828 at the Yard Condominiums Home Owners
.................................................................... 37-1865892.. Association Other non-Nationwide...........ccccovevererenvecneens | Maiiiiiiniininines | cevvinenneeneen. | Other non-Nationwide..........covcvevevvnccnciens [evedNeviiinn | 20
0140 [ Nationwide.........cccoeurverrrerrerens | corerereeene 20-4939866.. 828 Bobcat Avenue, LLC.........ccocorvvinrieirinn NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevorie | coviriennens
0140 | Nationwide.........ccccovvvvvevereeees [ evreriinas 20-4939866.. 840 Third Avenue, LLC..........ccccevveerrveercrinns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | coo...Neveos | e
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 20-4939866.. 840 Yard Street, LLC.......cooevvevvereieeriecinas GVY Residential, LLC.........ccccoevveviriiieiiinnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cooe.Nucoocs | cevernnen.
0140 | Nationwide..........ccovvererrvereens [ covrreenenes 20-4939866.. 845 Yard Street, LLC........oovvvvrvrrrrereeisees GVY Residential, LLC.......ccccoevvrrrerrerrerrenreens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoe.Nevories | covirnennens
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 20-4939866.. 860 Third Avenue, LLC........cccovevverereieisiienns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........c.. | cooee.Nuceoiis | covrerncenns
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 20-4939866.. 880 Third Avenue, LLC........ocoovrreerncrrireieiens NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ce....Nucoois | cevevnnee.
0140 | Nationwide 20-4939866.. 880 Yard Street, LLC......ccoovvveverrrrereieienis GVY Residential, LLC.......cccoervrrrrrrrrrrerenrinens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......

N

N

N

N

N

N

N

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

ALLIED Property and Casualty Insurance

0140 | Nationwide. . [42-1201931.. . | Company .. |ALLIED Group, Inc............ . | ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 42-1527863.. ALLIED Texas Agency, Inc AMCO Insurance Company...........cevevrveerrennes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide . |42-6054959.. AMCO Insurance Company............ccceeeeeereenens A A s ALLIED Group, INC......ovreurrereeeneereieeeneineinees ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 59-1031596.. . | American Marine Underwriters, Inc. . | Nationwide Mutual Insurance Company........... | ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 81-4532504.. American Tax Credit Fund 2017-A, LLC............ Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccovrverrverenns [ covvreenenes 82-2001573.. American Tax Credit Fund 2017-B, LLC............ Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccvvrererrerrens [ corrrrrennes 82-4591498.. American Tax Credit Fund 2018-A, LLC............ Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........cccoeerereerrrens [ orrerreinns 83-0606592.. American Tax Credit Fund 2018-B, LLC............ Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccoovvverrrereens [ corerrrrenes 83-0620232.. American Tax Credit Fund 2018-C, LLC............ OH............ NIA....cone Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide..........ccovrrerrvrrens [ orrrrrennns 83-3900932.. American Tax Credit Fund 2019-A, LLC............ OH............ NIA....ccoonne Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
0140 | Nationwide.........ccccoeurrerrrenrerens | corvrereneene 83-3953721.. American Tax Credit Fund 2019-B, LLC............ OH.......... NIA ..o Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
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0140 | Nationwide. 84-3443067.. n/a... . | American Tax Credit Fund 2020-A, LLC. . [NIA.... . | 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.. LLC OH............ |OTH.............. | Other non-Nationwide...........c..coerrrrrrrrrrrnins [ Meuiiiriirireininnes [ cvrieienneeene. | Other non-Nationwide........cvevevveeerenccnenenns | veerelNuviioi [ 21
0140 | Nationwide 33-0096671.. DVM Insurance AgeNCY........cccvvereerreerreereennenns (07 NIA....ccoonne Veterinary Pet Insurance Company................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide . |47-4523959.. 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.. 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.. 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 26-3260559.. 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.. 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.. Freedom Specialty Insurance Company............ OH............ A, Scottsdale Insurance Company ............cc....... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
.................................................................... 46-4736379.. 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.. Grandview Yard Hotel Holdings, LLC................. OH............ NIA....ccoonne NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide 20-4939866.. Grandview Yard Hotel, LLC Grandview Yard Hotel Holdings, LLC............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 20-4939866.. GVY Residential, LLC NRI Equity Land Investments, LLC ownership ....100.000 |Nationwide Mutual Insurance Company N
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0140 | Nationwide. 31-1486309.. |n/a... . |Harlem Road Developers, LLC ... |OH. . [NIA.... . | Nationwide Realty Investors, Ltd... .. | ownership.. ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide 51-0241172.. [n/a Harleysville Group INC........coocevevcveieereieisiiennes DE NIA Allied Holdings (Delaware), Inc.............ccoevve.e ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.........c.covveerrrerennes 23582... [41-0417250.. | Na..crierrs | v [ e Harleysville Insurance Company............ccccee..... OH........... A Harleysville Group, INC........cccovveererrirrieneirrininns ownership.......... ....100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide . | 23-2253669.. Harleysville Insurance Company of New Jersey [NJ............. Harleysville Group, INC........ccccovuererserrcencineininns ownership.......... ....100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide . 123-2864924.. Harleysville Insurance Company of New York... |OH............ Harleysville Group, INC.........cccoovcvevevieiriieine ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . 138-3198542.. Harleysville Lake States Insurance Company.... |Ml.............. Harleysville Group, INC.......ccccvevevererecirieiennes ownership.......... ....100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide . 123-1580983.. Harleysville Life Insurance Company................. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide . 123-2384978.. Harleysville Preferred Insurance Company........ Harleysville Group, INC.......ccoevvveverierririeiennns ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . | 04-1989660.. Harleysville Worcester Insurance Company...... Harleysville Group, INC.......cc.ccocveverereiriiciennns ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide 32-0051216.. Hideaway Properties Corporation...............c...... Nationwide Realty Investors, Ltd...................... ownership Nationwide Mutual Insurance Company
0140 | Nationwide. 20-3289512.. . | Jefferson National Financial Corp............... . | Nationwide Life Insurance Company.... ....| ownership.. Nationwide Mutual Insurance Company..
0140 | Nationwide . | 75-0300900.. Jefferson National Life Insurance Company...... Jefferson National Financial Corporation......... ownership Nationwide Mutual Insurance Company
Jefferson National Life Insurance Company of
0140 | Nationwide...........ccocererrernnens 15727... |47-1180302.. [ N/a....coiiies | rrrereiieieienns | ererieisieneiseienins New York NY.ovie. A, Jefferson National Life Insurance Company.... |ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSOO ISR
0140 | Nationwide..........cccoeevereereens [ cerrerreinns 61-1340595.. [N/a.....cicieer | cvererieieeiiens e Jefferson National Securities Corporation.......... DE........... NIA....cooon.. Jefferson National Financial Corporation......... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ USRI
0140 | Nationwide..........ccoovererreriens [ evrrrrennes 31-1486309.. [N/a...cciiiie [ oo [ Jerome Village Company, LLC.........cccccoevrrirnnae OH............ NIA....ccoonne Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
Jerome Village Master Property Owners
.................................................................... 46-2974590.. [N/a....cvviriee | crrrrrereinins | rerneinenenennenen. | ASSOCHaION, INC. OH............ |OTH.............. | Other non-Nationwide.............ccocovrvrninereins [N [ v | Other non-Nationwide.......c..coeevevrenceninccncons | veenelNuviii | 21
Jerome Village Residential Property Owners
.................................................................... 46-2956640.. [N/a......ccccevs | correreerieriieis | cvverreivereseneenn. | ASSOCIAtiON, Inc. OH............ |OTH.............. | Other non-Nationwide............cccceevverveereeeeres [NAuiiiiiieicieens [ e, | Other non-NationWide..........cvcveeeeveecnieeeeees [N | 21
0140 | Nationwide.........ccvvererrvriens [ cerrrrrennens 31-1486309.. |n/a.............. JV Developers, LLC........ccoveuvivierreiinsneisiinnens OH....cc..c.. OTH..oovevee Nationwide Realty Investors, Ltd............cc........ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N 2
0140 [ Nationwide...........coeurrerrrereerens | corvrereneene 74-1395229.. Lone Star General Agency, INC.........cccccovvunrenne. L S A s Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necoo s
0140 | Nationwide.........ccceevrvvererirnnns 11991... | 38-0865250.. National Casualty Company..........cccceeurvveveennns OH............ A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoovererrerrens [ orrrrrennes AC000920.... National Casualty Company of America, Ltd...... GBR.......... A, National Casualty Company.............ccceoevenee. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovrverrvreens [ covrreenenes 42-1154244.. Nationwide Advantage Mortgage Company....... A NIA ..o AMCO Insurance COmMPany...........c.oeeereerrerrenns ownership.......... | oe... 87.300 | Nationwide Mutual Insurance Company........... | ...... Yoo | P
ALLIED Property & Casualty Insurance
0140 | Nationwide. 42-1154244.. . | Nationwide Advantage Mortgage Company....... . |Company ownership.. Nationwide Mutual Insurance Company........... | .....Y.......
0140 | Nationwide 42-1154244.. Nationwide Advantage Mortgage Company....... Depositors Insurance Company....................... ownership Nationwide Mutual Insurance Company...........{ .....Y.......
Nationwide Affinity Insurance Company of
0140 | Nationwide.........cccoevrerrreninnn 26093... [48-0470690.. |N/@.....ocmecrs | womrrrrrrinennes [ cermernrireireesiennens America OH........... A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccoevveererennne 28223... [42-1015537.. | Nf@...coiciies | e e Nationwide Agribusiness Insurance Company... | lA.............. A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........cccoeevereerrrens [ orrrrrennes 31-1578869.. |n/a.............. Nationwide Arena, LLC.........cccooevevviivirererenan. OH............ NIA......ccoo... NRIArena, LLC.......coovveverireieeeeseesinn ownership......... | ... 90.000 |Nationwide Mutual Insurance Company........... | ...... N | P
0140 | Nationwide..........ccvvvverrvreens [ orvrrrrenes 20-8670712.. | n/a.............. Nationwide Asset Management, LLC................. OH............ NIA....cone Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TSI ISR
0140 | Nationwide...........ccoeererrrrrinnns 10723... [95-0639970.. [ N/a.....ccoiiies | rrrerereierieins | errereisseseisiienens Nationwide Assurance Company.............c.c.uene. OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide.........cccovurrerreenrerens | corerereneene 31-1036287.. | Nfa...eririns | v | e Nationwide Cash Management Company.......... OH........... NIA ..o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
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0140 | Nationwide. 31-4416546.. |n/a... . | Nationwide Corporation... . . [NIA.... . | Nationwide Mutual Insurance Company........... ownership.......... | ...... 95.200 |Nationwide Mutual Insurance Company........... | ...... Y.
0140 | Nationwide 31-4416546.. Nationwide Corporation............cccceeeierierrriennes Nationwide Mutual Fire Insurance Company... |ownership......... | ........ 4.800 |Nationwide Mutual Insurance Company...........| ...... Yoo
0140 | Nationwide 31-1667326.. Nationwide Financial Assignment Company...... Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide. 23-2412039.. . | Nationwide Financial General Agency, Inc......... . INFS Distributors, InC..........cccovverrnnee ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-6554353.. Nationwide Financial Services Capital Trust...... Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necooe s
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 31-1486870.. Nationwide Financial Services, Inc Nationwide Corporation..............ccceeverevrieienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 52-6969857... Nationwide Fund Advisors Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 31-1748721.. Nationwide Fund Distributors LLC.........cc.cc.ceenn. NFS Distributors, INC........ccovvrvrrrnrerrirenrenninns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide 31-0900518.. Nationwide Fund Management LLC................... NFS Distributors, INC.........ccoevvveerieeiiierens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide . | 31-4425763.. Nationwide General Insurance Company........... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necooe s
0140 | Nationwide 31-1570938.. Nationwide Global Holdings, Inc.............cc.c....... Nationwide Corporation.............ccceeevveveeverennnes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide . 131-1399201.. Nationwide Indemnity Company............cccccouuce. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide . 195-2130882.. Nationwide Insurance Company of America...... OH........... ALLIED Group, INC. ....vveeererereenrereieeencireenes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide . 131-1613686.. Nationwide Insurance Company of Florida........ OH.....cc..... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........cccoevevereerrrens [ orrerrnnns 41-2206199. |n/a.............. Nationwide Investment Advisors, LLC................ OH............ Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvreens [ corvrrrnenes 73-0988442.. | n/a.............. Nationwide Investment Services Corporation.... | OK............. NIA....cone Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... ) (U PO
Nationwide Life and Annuity Insurance
0140 | Nationwide...........cocrrerrrrreennn. 92657... [31-1000740.. | N/@...cirers | eomrreirrenennes [ e Company OH.......... A s Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccevvivererinnns 66869... [31-4156830.. |N/A....ccovvies | crerrrireiriries e Nationwide Life Insurance Company.................. OH............ A Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
Nationwide Life Tax Credit Partners 2002-A,
0140 | Nationwide..........ccvvvverrvreens [ corrrerrenes 13-4212969.. [N/a....iiiriens | cerrerreirrinnns | vreresesnereiessenennes LLC OH............ NIA....cone Nationwide Life Insurance Company................ Other....coovvevees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ T
Nationwide Life Tax Credit Partners 2002-B,
0140 [ Nationwide.........cccoeurrerrrerrerens | corererreene 01-0749754.. | n/a.............. LLC OH........... NIA .o Nationwide Life Insurance Company................ Other....covvenees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2003-A,
0140 | Nationwide..........ccoovererrerrens [ orrrrrennes 54-2113175.. [Nfa..eciiiie | e e LLC OH............ NIA....ccooe. Nationwide Life Insurance Company................ Other.....coeveees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N T,
Nationwide Life Tax Credit Partners 2003-B,
0140 | Nationwide.........ccevrererrvrrens [ cerrrrrennnns 58-2672725.. [Nfa...cicvies | v [ LLC OH.....cc..... NIA....ccoonne Nationwide Life Insurance Company................ Other...ovvereiees [ e 0.010 | Nationwide Mutual Insurance Company........... | ... N T
Nationwide Life Tax Credit Partners 2004-A,
0140 | Nationwide..........cccoeererevreens [ cerrereernns 20-0382144.. [N/a...ciiiees | e LLC OH............ NIA....ccoon.. Nationwide Life Insurance Company................ Other...oveveeveiees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... [\ | P
Nationwide Life Tax Credit Partners 2004-C,
0140 | Nationwide..........ccovvverrverenns [ crvvrerrenns 20-0745965.. | NfA...cvrerrs | errrrirnerninnes [ cernerneineieensennenns LLC OH............ NIA..cne Nationwide Life Insurance Company................ Other....covrevees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ T
Nationwide Life Tax Credit Partners 2004-F,
0140 [ Nationwide.........ccccveurrererereerens | corvrerreeene 20-1918935.. | Nf@...erierins [ v [ e LLC OH........... NIA. ... Nationwide Life Insurance Company................ Other...coeerenes | e 0.010 |Nationwide Mutual Insurance Company........... | ...... N..ooee | P
Nationwide Life Tax Credit Partners 2005-A,
0140 | Nationwide..........ccoovererrvrrens [ correrrennes 20-2303694.. [N/a...cciivie | oo [ LLC OH............ NIA....ccoonne Nationwide Life Insurance Company................ Other.....coevenes [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N P
Nationwide Life Tax Credit Partners 2005-B,
0140 | Nationwide..........ccoevererrvriens | corrrrrennns 20-2303602.. [N/a...ciiiin | v e LLC OH............ NIA....ccoonne Nationwide Life Insurance Company................ Other...oovevenees | e 0.010 | Nationwide Mutual Insurance Company........... | ...... N T
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Nationwide Life Tax Credit Partners 2005-C,
0140 | Nationwide..........ccooeerereerrens [ orrrrrennes 20-2450960.. [N/a.....ccovrver | coereireiiieiien 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-E,
0140 | Nationwide..........ccvvrerrerrerrens [ errrrrennnns 20-2774223.. [N/ | 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 2007-A,
0140 | Nationwide.........ccceerrvevereeees [ erreririnas 21-1288836.. | 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 2009-A,
0140 | Nationwide..........ccoevverrvereens [ covrrienenns 26-3427373.. | NfA..rierns | o [ e LLC OH........... NIA ..o Nationwide Life Insurance Company................ Other.....oovveves [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ T
Nationwide Life Tax Credit Partners 2009-C,
0140 | Nationwide..........cccoeevereerrrens [ erreriennes 26-3427479.. [N/a..ciices | e 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 2009-D,
0140 | Nationwide..........cccoverereerrrens [ errrrrennes 26-3427525.. [N/a...ciiies | o 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-E,
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennns 26-4737055.. [N/a..ciiviie [ oo [ LLC OH............ NIA....ccoone Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
Nationwide Life Tax Credit Partners 2009-F,
0140 | Nationwide.........cccccevvvevereeees [ orreriirnas 26-4737157.. |n/fa.............. LLC OH............ NIA.....cccoone. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccovrverrvereens [ covrrerrenns 27-1362364.. | Nf@...erierrs | v [ e Nationwide Life Tax Credit Partners 2009-1, LLC| OH............ NIA .o Nationwide Life Insurance Company................ Other....covverees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ T
0140 | Nationwide 45-0469525.. Nationwide Life Tax Credit Partners No. 1, LLC |OH............ NIA.....cccoone. Nationwide Life Insurance Company................ Other. .o [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N.oooa.
0140 | Nationwide. . | 75-1780981.. . | Nationwide LIOYdS.........ccoueurrinenreininreineenns JE 4 TS ... | contract. R Nationwide Mutual Insurance Company.. [\
0140 | Nationwide 42-1373380.. Nationwide Member Solutions Agency Inc......... ALLIED Group, INC...cc.cveverreieiierieieisiieieienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 [ Nationwide........cccoovurrerrrereerens | corerereneene 75-3191025.. Nationwide Mutual Capital I, LLC..........c.cccrvenee Nationwide Mutual Capital, LLC............c.c......... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide 75-3191025.. Nationwide Mutual Capital, LLC.............cccconee... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide . 131-4177110.. Nationwide Mutual Fire Insurance Company..... OH............ OTH..coeie Other non-Nationwide............cccoeerererrieinennes 11 TR DU Other non-Nationwide............cccocevvveverereenes | cvnee N Y-
0140 | Nationwide . 131-4177100.. Nationwide Mutual Insurance Company............. OH........... UDP.....ccceeeu. Other non-Nationwide............oeurervenrerrerniniens (117 S PR Other non-Nationwide...........cc.coveverrenrnnreirnnes [ e [\ .
0140 | Nationwide 34-2012765.. Nationwide Private Equity Fund, LLC................. OH............ NIA ... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR IS
Nationwide Property and Casualty Insurance
0140 | Nationwide. . 131-0970750.. . | Company . | Nationwide Mutual Insurance Company........... | ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. Nationwide Realty Investors, Ltd Nationwide Mutual Insurance Company........... ownership Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1486309.. Nationwide Realty Investors, Ltd Nationwide Indemnity Company............cc.coc..... ownership Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. . | Nationwide Realty Management, LLC. . | Nationwide Realty Investors, Ltd...... ... | ownership.. Nationwide Mutual Insurance Company.. N
0140 [ Nationwide.........cccoeurrerrrreerens | corvrereneene |1/ Nationwide Realty Services, Ltd..........cccocovvurenee Nationwide Mutual Insurance Company........... ownership Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........ccoeerreerereeees [ coereriirenas 73-0948330.. Nationwide Retirement Solutions, Inc................ NFS Distributors, INC........ccceveviverrerreererenens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e,
Nationwide Life and Annuity Insurance
0140 | Nationwide..........ccvevererrrerinns [ covvrerrenes 83-2250056.. | N/@...cvrrrrs | eorrerrerrirennes [ cererneineieessenninns Nationwide SBL, LLC.......ccovvvrrrerrrnrereirineenns OH............ NIA ..o Company ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceevrverereeees | orreriinas 36-2434406.. |N/a...ccoriies [ e | e Nationwide Securities, LLC...........cccccvvveverriirenne OH............ NIA.....ccooone NFS Distributors, INC.........ccoevvveericreeriierns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
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0140 | Nationwide. 31-4177100.. |n/a... . | Nationwide Services Company, LLC.................. . [NIA.... . | Nationwide Mutual Insurance Company........... | ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 27-0768791.. Nationwide Tax Credit Partners 2009-H, LLC.... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 46-1952215.. Nationwide Tax Credit Partners 2013-A, LLC.... Nationwide Life Insurance Company................ Other....covverees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 46-1971926.. . | Nationwide Tax Credit Partners 2013-B, LLC.... . | Nationwide Life Insurance Company.... ..|other...... [ 0.010 | Nationwide Mutual Insurance Company.. N
0140 [ Nationwide........ccccveurrerreenrerens | corerrrrneene 31-1592130.. Nationwide Trust Company, FSB..........ccccccceve.e. Nationwide Financial Services, Inc................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 20-5976272.. Nationwide Ventures, LLC............ccccoevvvrvirerenen. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 31-0871532.. NBS Insurance Agency, INC........ccccovvvevevrivennnn. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 11-3651828.. ND La Quinta Partners, LLC.......cccoccovrvrnrernenne Nationwide Realty Investors, Ltd...................... ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company........... | ...... [\ | P
0140 | Nationwide.........cccevrvverereeees [ errerirnas 31-1630871.. NFS Distributors, INC.........cccceeeevivceiicreieienns Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 [ Nationwide..........ccoeurrerrrreerens | corvrereneene 14-1892640.. NHT XII Tax Credit Fund, LLC.........ccccvvrvurrenne. Nationwide Life Insurance Company................ ownership.......... | ... 49.990 |Nationwide Mutual Insurance Company........... | ...... N...oooe | P
0140 | Nationwide.........ccoeevrvverererees [ covrerrirenas 14-1892640.. NHT XIl Tax Credit Fund, LLC..........cccevrrerrnnes Nationwide Assurance Company ................... ownership.......... | ...... 25.000 |Nationwide Mutual Insurance Company........... | ...... N...... T
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 14-1892640.. NHT XIl Tax Credit Fund, LLC..........ccccoovverennes Nationwide Mutual Insurance Company........... ownership.......... | ..... 25.000 |Nationwide Mutual Insurance Company........... | ...... N T,
0140 | Nationwide..........ccovvvrerrvereens [ covrrerrenns 82-5195340.. NLIC REO Holdings, LLC.......ccccvvurrvnrrrirririnnes Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 82-5194959.. NMIC REO Holdings, LLC.......cccccovovrerririeiennes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........cccoevevereerrrens [ orrerrnnns 46-3762545.. NNOV8, LLC....coovieecteeeceee e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvreens [ corvrrrnenes 20-4939866.. North of Third, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR ISR
Northstar Master Property Owners Association,

.................................................................... 61-1753500.. Inc. OH............ |OTH.............. | Other non-Nationwide...........c.ccocerrrrnrnernens [N [ cveieieneeeene. | Other non-Nationwide.........ceeeeeeeenencncnenne | veerelNucoii [ 21
0140 | Nationwide.........ccceevvvvevereeees [ orreriinas 26-4083354.. Northstar Residential Development, LLC........... OH............ NIA.....cccoone. Nationwide Realty Investors, Ltd...................... ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company........... | .....N....... T
0140 | Nationwide..........cccoeerereerrens [ orrerrennes 31-1486309.. NRIArena, LLC.......ccoevevrieieeseeeseeseeiee OH............ NIA....ccooone. Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cooe.Nucoois | ceverrnen.
0140 | Nationwide..........ccvvrverrvereens [ covrreerenns 31-1486309.. NRI Brooksedge, LLC.......cocvvrrunenrereerineeneenne OH........... NIA ... Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Neveries | covirvennens
0140 | Nationwide..........ccovererrvriens [ corrrrrennes 31-1486309.. NRIBuilders, LLC........ccovviriveeirreiereieieiseenns OH.....cc..... NIA....ccoonne Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company........c.. | cooee.Nuceois | covrerienns
0140 [ Nationwide.........cccoeurrerrrerrerens | corvrerenenne 31-1486309.. NRI Cavasson, LLC........cccoenrnineneineieinnineenns OH............ NIA. ... Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevoies | v
0140 | Nationwide..........cccovererevreens [ cerrereerens 31-1486309.. NRI Communities/Harris Blvd., LLC................... OH............ NIA....ccooonn. Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ce.o..Nuovois | cevevrnen.
0140 | Nationwide..........ccoovererreriens [ orrrrrennes 31-1486309.. NRI Corporate Housing, LLC........cc.cccocerernnee. OH............ NIA....cccoonn. Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company........c.. | coee.Nucoois | cevrerninnn.
0140 | Nationwide..........ccvvrvrerrrerenns [ crvvrirnenes 31-1486309.. NRI Cramer Creek, LLC........ccccovvvrerrerrinirrrenninns OH............ NIA ..o Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoe.Nevories | covvenennens
0140 | Nationwide.........cccevvvverereeeees [ errereinnas 20-4939866.. NRI Equity Land Investments, LLC.................... OH............ NIA.....ccoone Nationwide Realty Investors, Ltd ownership.......... | ...... 80.000 |Nationwide Mutual Insurance Company........... | ......
0140 | Nationwide 26-0212217.. NRI Equity Tampa, LLC Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......

0140 | Nationwide.
0140 | Nationwide
0140 | Nationwide
0140 | Nationwide.
0140 | Nationwide
0140 | Nationwide..........ccovevererrerenens [ cerrrernenes 90-0729552..
0140 | Nationwide..........ccoevvrrunrrenens [ cerrerirenns 90-0729552..
0140 | Nationwide.........cocovurrerrerrerrrs | corererennene 27-4700627..

31-1486309..
31-1580283..
31-1486309..
26-4083354..
45-3123274..

. |NRI Office Ventures, Ltd. ... | Nationwide Realty Investors, Ltd... .. | ownership.. ...100.000 | Nationwide Mutual Insurance Company..
NRI Telecom, LLC........coeveviveieicieeieesiienns NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......
NRI-Rivulon, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......
. |NS Developers, LLC....... ... | Northstar Residential Development, LLC......... ownership.. ...100.000 | Nationwide Mutual Insurance Company..
NTCIF-2011 Georgia State Investor, LLC.......... |OH............ Nationwide Property and Casualty Company... | ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......
NTCIF-2011, LLC...vreereveeeeseee e OH............ Nationwide Mutual Insurance Company........... ownership.......... | .o.... 50.000 |Nationwide Mutual Insurance Company........... | ......
NTCIF-2011, LLC...vvereeeeeseeeeeseee OH............ Nationwide Mutual Fire Insurance Company... |ownership.......... |...... 50.000 |Nationwide Mutual Insurance Company........... | ...
NTCP 2011-A, LLC...orieereeereereieinee OH........... Nationwide Life Insurance Company................ Other....covverees | e 0.010 | Nationwide Mutual Insurance Company........... | ......

—
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0140 | Nationwide. 46-0741029.. |n/a... . INTCP 2012-A, LLC. ... |OTH.. .. | Nationwide Life Insurance Company.... ....|other.. B P 0.010 |Nationwide Mutual Insurance Company.. N......
0140 | Nationwide 46-3309896.. NTCP 2013-C, LLC...cooerereerceeere e OTH Nationwide Life Insurance Company................ | Other......cccocoeeeers | cvrnan 0.010 |Nationwide Mutual Insurance Company...........| .....N.......

0140 | Nationwide 46-4111078.. NTCP 2014-A, LLC Nationwide Life Insurance Company................ | Other.....ccoevvvrss | corenne 0.010 |Nationwide Mutual Insurance Company........... | ......

0140 | Nationwide. 47-1404116.. . |NTCP 2014-B, LLC. ... |OTH.. .. | Nationwide Life Insurance Company.... B 0.010 | Nationwide Mutual Insurance Company...........| .....N.......

0140 | Nationwide 47-1413242.. NTCP 2014-C, LLC....cooreeeerrereecnereeenes OTH Nationwide Life Insurance Company................ | Other.....cccoevvines | crrenne 0.010 |Nationwide Mutual Insurance Company........... | ....N.......

0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 47-3909345.. NTCP 2015-A, LLC OTH....ccooevee Nationwide Life Insurance Company................ | Other....c.cccceevies | cvrnee 0.010 |Nationwide Mutual Insurance Company...........|.....N....... R
0140 | Nationwide..........ccooeererrerrens [ orreriennes 47-4148470.. NTCP 2015-B, LLC OTH..covve Nationwide Life Insurance Company................ | Other......cccoceeeers | cvinan 0.010 | Nationwide Mutual Insurance Company...........| .....N....... 2
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 81-3836925.. NTCP 2016-A, LLC......ovverereerereerrireersiennenns NIA ..o Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevorre | covivrenne.
0140 | Nationwide.........cccevrvverereeees [ errerirnas 82--2015065. | n/a.............. NTCP 2017-A, LLC NIA.....ccone Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ceo...Nevees | e
0140 [ Nationwide..........ccoeurrerrrreerens | corvrereneene 84-1969518.. NW Fyrebyrd, LLC NIA ... NNOVS, LLC.....ovoieriincireieieeeeeeeeeeeeens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevories | o
0140 | Nationwide.........ccoeevrvverererees [ covrerrirenas 81-0936428.. NW Private Debt, LLC........cccocovvvrerirererererernen. OH............ NIA.....ccoone Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ce.oe.Nucvois | ceverrnen.
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 26-1903919.. NW REL LLC....ovvierieeeeeee s Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | coee.Nucooiis | cevrernnne.
0140 | Nationwide..........ccovvvrerrvereens [ covrrerrenns 81-2326191.. NW-442 Ocean, LLC.........cocnvrrumenrerrenenrennenns NW REI (NLIC), LLC....oovoverreerrerercreienne ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevories | coviivennens
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 46-3654078.. NW-Amesbury, LLC........cccccovvivrvririneireins NW-REL LLC.....ooovviriireieeeieeeieessisnies ownership.......... ....100.000 |Nationwide Mutual Insurance Company........c.. | cooee.Nuceois | cevrernienn.
0140 | Nationwide..........cccoevevereerrrens [ orrerrnnns 81-1263284.. NW-Amesbury I, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cco..Nucoois | cevernnee.
0140 | Nationwide..........ccvvvverrvreens [ corvrrrnenes 84-2078643.. NW-Amesbury lIl, LLC.... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoe.Nevoores | covverennen.
0140 | Nationwide 84-3727023.. NW-Ashland, LLC..........ccccouererirreirereieieeiens Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide.
0140 | Nationwide
0140 | Nationwide

83-2056769..
81-1246932..
81-1869861..

. NW-Athens Way, LLC. . |Nationwide Life Insurance Company.... ....| ownership.. ...100.000 |Nationwide Mutual Insurance Company..
NW-Baseling, LLC...........ccceovvviveerriesiceieiinnns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ......
NW-Beech, LLC NW REI, (NMFIC), LLC......cevveereieeeiriines ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......

Z2 Z2 Z2 Z2 Z2Z222222222222222222222

0140 | Nationwide. 84-3942108.. . INW-Beloit, LLC.... . |Nationwide Mutual Fire Insurance Company... |ownership.. ...100.000 |Nationwide Mutual Fire Insurance Company... |......
0140 | Nationwide 83-0553339.. NW-Buena Vista, LLC.........cccovvrrrrerrerririeiiens Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 | Nationwide Mutual Fire Insurance Company... | ......
0140 [ Nationwide.........cccoeerverrrrerens | corvrerrneene 83-1613456.. NW-Cameron Village, LLC.......cccocvrurrinrrnrireenne OH............ NIA .o Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevories | v
0140 | Nationwide.........ccccovvvvevereeees [ evreriinas 83-4513883.. NW-Carothers, LLC...........cccoevveerirererrcreeinns OH............ NIA.....cccoone Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Fire Insurance Company... |....N......| ccevernnee.
0140 | Nationwide..........ccooeerereeriens [ orrrrrennes 81-1211881.. NW-Castle Rock, LLC........ccocoevevirerereiririiinnes OH............ NIA....ccooe. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cooe.Nucoois | cevernnen.
0140 | Nationwide..........ccovvverrvereens [ covrrernenns 82-2957977.. NW-Civita, LLC......evrrreerereereeeineeneereieceeeeneieenns OH........... NIA ..o Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoe.Nevories | covirvennes
Nationwide Life and Annuity Insurance
0140 | Nationwide 82-2958440.. NW-Civita NLAIC, LLC.......ccceverrrrereerrireerrieneenes OH........... NIA ..o Company ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......
0140 | Nationwide. 84-2920247.. . |NW-Cranberry, LLC. . | Nationwide Life Insurance Company.... .... | ownership.. ...100.000 |Nationwide Mutual Insurance Company...........| ......
0140 | Nationwide 84-4388876.. NW-Escalante, LLC..........ccccooveverviererrerieiennns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......

N

N

N
0140 | Nationwide 31-1580283.. NWD 205 Vine, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1580283.. . |NWD 225 Nationwide, LLC. ... INWD Investments, LLC .. | ownership.. ...100.000 | Nationwide Mutual Insurance Company...........| ...... N
0140 | Nationwide 31-1580283.. NWD 230 West, LLC......ovveereereiecneireieeneeneenas NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........ccoevrveverereeees [ covreriirenas 31-1580283.. NWD 240 Nationwide, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company...........| ...... N | e
0140 | Nationwide..........ccooeererreriens [ orrrrrennes 31-1580283.. NWD 250 Brodbelt, LLC.........cccccvvererrirrrerennns NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccoervrerrrerenns | crvvrirrenns 31-1580283.. NWD 250 West, LLC......ovoevereereirecenrereireneeneenes NWD Investments, LLC........cocovveerrerrerniennenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
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0140 | Nationwide. 31-1580283.. |n/a... . |NWD 265 Neil, LLC..... ... INIA.... ... |INWD Investments, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. NWD 275 Marconi, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......

0140 | Nationwide 31-1580283.. NWD 300 Neil, LLC.....vverereeerreieiecireereenns NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......

0140 | Nationwide. 31-1580283.. . |NWD 300 Spring, LLC..... ... INWD Investments, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company..

0140 | Nationwide 31-1580283.. NWD 355 McConnell, LLC........cocvrvreririrrann. NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......

0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 31-1580283.. NWD 425 Nationwide, LLC NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | coo...Neveos | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 31-1580283.. NWD 500 Nationwide, LLC NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cooe.Nucoois | ceverrnnn.
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 31-1580283.. NWD Arena Crossing, LLC NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevorre | covivrenne.
0140 | Nationwide.........cccevrvverereeees [ errerirnas 31-1580283.. NWD Arena District I, LLC NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ceo...Nevees | e
0140 [ Nationwide..........ccoeurrerrrreerens | corvrereneene 31-1580283.. NWD Arena District II, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevories | o
0140 | Nationwide.........ccoeevrvverererees [ covrerrirenas 31-1580283.. NWD Arena District MM, LLC...........cccocovrernee. NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ce.oe.Nucvois | ceverrnen.
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 31-1580283.. NWD Arena District PW, LLC.........ccceverrrerennee NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | coee.Nucooiis | cevrernnne.
0140 | Nationwide..........ccovvvrerrvereens [ covrrerrenns 31-1580283.. NWD Arena District V, LLC.......cocovvvvrrrerrerrerns NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevories | coviivennens
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 31-1580283.. NWD Athletic Club, LLC........cccooovvvrvrrirrerennes NWD Investments, LLC.......cccocovrvvrrrreirirnnnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........c.. | cooee.Nuceois | cevrernienn.
0140 | Nationwide..........cccoevevereerrrens [ orrerrnnns 31-1580283.. NWD Brodbelt, LLC........cccccoovererrireieiceiriinns NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cco..Nucoois | cevernnee.
0140 | Nationwide..........ccvvvverrvreens [ corvrrrnenes 30-0876022.. NWD Franklinton, LLC.........cocvevernrenrireerniinnenes Nationwide Realty Investors, Ltd ownership Nationwide Mutual Insurance Company........... | .....N....... | P

0140 | Nationwide 31-4118665.. NWD HP, LLC....oooveirieieeeeeeeeese s NWD Investments, LLC.... ownership Nationwide Mutual Insurance Company
0140 | Nationwide. 31-1636299.. . |NWD Investment Management, Inc. ... | Nationwide Corporation..... ... | ownership.. Nationwide Mutual Insurance Company..
0140 | Nationwide 31-1580283.. NWD Investments, LLC..........ccccoevvveveveririrenenns Nationwide Realty Investors, Ltd ownership Nationwide Mutual Insurance Company

0140 | Nationwide 35-2642005.. NWGH, LLC Nationwide Realty Investors, Ltd...................... ownership Nationwide Mutual Insurance Company

Z2 Z2 Z2 2 2Z222222222222222222222222222222222222

0140 | Nationwide. 85-1262262.. . INW-Gator Walk, LLC... . |Nationwide Mutual Insurance Company........... | ownership.. ...100.000 |Nationwide Mutual Insurance Company..

0140 | Nationwide 81-4401901.. NW-Grapevine Bluffs, LLC..........ccccvvvrererrernn. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company

0140 [ Nationwide.........cccoeerverrrrerens | corvrerrneene 85-0524968.. | ...ccrvrrrrenen. NW-Groves, LLC........cccnvumrneerernenieneiieersieneenes Nationwide Mutual Fire Insurance Company... | ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevories | v
0140 | Nationwide.........ccccovvvvevereeees [ evreriinas 82-1881115.. |n/a.............. NW-Ironhorse, LLC..........ccccceveereeiriereicrennnn, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | coo...Neveis | o,
0140 | Nationwide..........ccooeerereeriens [ orrrrrennes 47-2482818.. |nfa.............. NW-Jasper WAG, LLC.........ccoevvererercieririiennns NW REL LLC...oveveeecesece e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cooe.Nucoois | cevernnen.
0140 | Nationwide..........ccovvverrvereens [ covrrernenns 81-1232565.. | n/a.............. NW-Lenexa, LLC.......coovverrirnrrereecreireeeenes NW REI (NLAIC), LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoe.Nevories | covirvennes
0140 | Nationwide..........ccovvrererrerrens [ corrrrrennes 81-1671648.. |n/a.............. NW-Lenexa Il LLC.......ccovevvieieeriseeisnieinns NW REI (NLAIC), LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........c.. | cooee.Nuceois | cevrerienn.
0140 | Nationwide..........ccooeerereerrrens [ erreriennns 81-5146596.. |n/a.............. NW-Logan, LLC........ccccceeurrereriireceieeeie i NW REL LLC....ovovieeeeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cc...Nucoois | cevrernnee.
0140 | Nationwide..........ccvvvverrvriens [ corerrrnenns 81-1361460.. | n/a.............. NW-Marketplace, LLC.......cccovrvvernrerrininnirnenns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoe.Nevoores | covverennen.
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennns 82-4777464.. |n/a.............. NW-Mayo, LLC.....covvivrrieieireieiecesieie e NW REL LLC...oveieieerreceseee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........c.. | cooee.Nucooiis | cevrevrinnn.
0140 [ Nationwide.........cccoververrrenrerens | corereeeeene 81-5146266.. | N/A.....coorrs | v [ e NW-Millenia, LLC.......ccooruereerrreinineereireersieneenes NW REL LLC....ooiereeieerereiecseiseieeeeeneinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevooios | coviriencens
0140 | Nationwide.........ccceeervverereeees [ ovreriirnas 84-2937171.. | Nfauucvceicies [ e e NW-Naples, LLC........cccccovvereveceeeceree e Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | coo...Neveos | coveveinnee.

Nationwide Life and Annuity Insurance

0140 | Nationwide..........cccoeevereereens [ cerrereeinns 85-1246853.. |n/a.............. NW-0akbrook, LLC.........ccccvvererrererervererererens OH............ NIA....cooona. Company ownership.......... ....100.000 | Nationwide Mutual Insurance Company...........| ...... [\ USRI
0140 | Nationwide..........ccooeererreriens [ orrrrrennes 83-2260477.. |n/a.............. NW-ORBPD, LLC......coceverrirrrieirerreieieieeiseieis OH............ NIA....ccoonne NW REI (NMFIC), LLC.....coovvererererecrerericnns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR

0140 | Nationwide..........ccoervrerrrerenns | crvvrirrenns 83-0849392.. | Nf@...cvieirs | eorrrrirriieinnes | e NW-Park Place, LLC........ccccovvvrnrrrrrenrenrireenes OH........... NIA . Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
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0140 | Nationwide. 47-1740812.. |n/a... . |NW-Peachtree, LLC . [NIA.... . INWREI, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 46-2469044.. NW-Portales, LLC.........ccooivveviirereieeieeie NW REI, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccovvverrveriens [ covrrerrenes 47-2449044.. NW-Promenade at Madison, LLC..........cc..c...... NW REL LLC....voierireeneiree e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 83-2173918.. . |NW-Radius, LLC..... . INWREI (NLIC), LLC.....ovvvrrrererrrierenne ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 84-4326171.. NW-Southbank, LLC... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 85-0536537.. NW-Sweetwater, LLC..........cccccovveviverererirerinienns Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 82-5083560.. NW-Twin Lakes, LLC.......cccccoevivrereriereieiae, NW REI (NMFIC), LLC.....coovveverireiecrreierne ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 46-5764783.. NW-TYSONS, LLC....ooereereireieieriseieesensneeenns NW REL LLC...ovovererieeneireereieeneiseeessnsennenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
Nationwide Life and Annuity Insurance
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 81-1603024.. NW REI (NLAIC), LLC....c.ovveeerereeiereireieireeins Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 81-1619428.. NW REI (NLIC), LLC.....ovrrrerrrerrieerrrieienees Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 81-1861190.. . INW REI (NMFIC), LLC.... ... | Nationwide Mutual Fire Insurance Company... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 82-4876417.. NW Village Park, LLC........ccccovvrvnerrireininrireenns NW REL LLC....voeririeineirereieeseiseeeesseeneenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 31-0947092.. OCH Company, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-0947092.. . | Ohio Center Hotel Company Limited... . [Nationwide Realty Investors, Ltd. ... ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-0947092.. Ohio Center Hotel Company Limited OCH Company, LLC........cccovvrrrrrnrnrrrireininns ownership Nationwide Mutual Insurance Company........... | ...... N
0140 [Nationwide..........ccoevrveerreerens | crevrerenenne 26-0263012.. Old Track Street Owners Association, Inc.......... OH............ OTH...ovvvrenee Other non-Nationwide............ccoeeveeriererrerninne L7 SRR YN Other non-Nationwide.............coceererneererciinis [ e N 2
Nationwide Life and Annuity Insurance
0140 | Nationwide.........ccccoevveererrnnes 13999... | 27-1712056.. | N/a......coicers | erveererieiens | cereeiieeeeieeienns Olentangy Reinsurance, LLC.........cccccooevvicneeee. VT A Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
On Your Side Nationwide Insurance Agency,
0140 | Nationwide..........ccvvrvrerrvrenns [ covrrernenes A47-1923444.. [Nf@...cooriirers | cerrrireieinnens | rrreseneeresessnnenees Inc. OH............ NIA ..o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 [ Nationwide..........ccvevvererreenens | crvrrerrnenne Nfaeieiien. 17 SOOI FOUTTORRUTES DURSORR OYS FUNA LLC....coooriiiicerereeiscineis DE.....c..... NIA. ... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necoee [
Parks Edge Condominium Home Owners
.................................................................... 32-0516252.. [N/a...ciivivins | rervernernenns | crvvernernennennenee | ASSOCIAtION OH............ |OTH.............. | Other non-NationWide............ccccrevererrerverrees [ MAeiiiiiriririrircrnes | covvirneeneennen | Other non-Nationwide.........c.ocevvvnvenvrnnennnns [N | 20,
0140 | Nationwide..........ccoovererrerrens [ orrrrrennes 31-1486309.. Perimeter A, Ltd.......ccocovereeeniecseeeee OH............ NIA....ccooe. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovrverrvreens [ covrreenenes 20-1169305.. Polyphony Fund LLC........ccccoeovvnrnrerririrnireenns DE............ NIA ..o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvrererrvriens [ corrrrrennns 20-4939866.. Rail Street Parking, LLC.........cccoevvveievnvirireiennns OH............ NIA ... NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 [ Nationwide........ccccoeurverrenrerens | corerereeene 75-2938844.. Registered Investment Advisors Services, Inc... | TX............. NIA . Nationwide Financial Services, Inc................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceevvvvvevereeees [ erreriinas 82-0549218.. Retention Alternatives Ltd............cccccovviiveiennnes Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
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.. [\
0140 | Nationwide 20-2726014.. Riverview Diversified Opportunities, LLC........... Nationwide Life Insurance Company................ ownership Nationwide Mutual Insurance Company...........| ...... N......
0140 | Nationwide..........ccvvvverrvereens [ corerrrrenes 26-0384865.. | N/A.....ovcerrs | errrrirriinrinnes [ cererienineieiisninninns Riverview Multi Series Fund, LL - Class Event.. | DE............. NIA ... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccoovererrerrens [ corrrrrennes 20-8027258.. [N/a...cciivie | correriiiieiiens [ Riverview Multi Series Fund, LL - Class N......... DE............. NIA....ccoonne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
0140 | Nationwide..........ccovreerrrereens [ revrcrnenes 31-1486309.. | n/a.............. Rivulon Hotel I, LLC.... NRI-Rivulon, LLC.......vvevrereeeneereieeeeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccoevrrverereeees [ orreriirnas 31-1486309.. |n/a.............. Rivulon Hotel Il, LLC... NRI-Rivulon, LLC........cccovvererriereceeceeee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e




Statement for June 30, 2020 of the SCOTTSDALE 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?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *

0LCLO

0140 | Nationwide. .115580... |31-1117969.. |n/a... . | Scottsdale Indemnity Company... . | Nationwide Mutual Insurance Company........... | ownership.. ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide 41297... |31-1024978.. [n/a Scottsdale Insurance Company...........c.cccevveee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.........c.covveerrrerennes 10672... | 86-0835870.. [N/@....orrrerre | cererrrrerrerrnnens | rrerneeneererseesnnenees Scottsdale Surplus Lines Insurance Company... |AZ............. A Scottsdale Insurance Company..........c.ccocuveene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR

Nationwide Life and Annuity Insurance
0140 [ Nationwide.........cccoeurverrrerrerens | corerereeene 83-3547854.. | Nf@....irrns | v [ e ST GA Fund NW 2018, LLC......oveeveeercrrieanne (€7 W NIA ..o Company ownership.......... | coeeeee. 3.300 |Nationwide Mutual Insurance Company........... | ...... N | P
0140 | Nationwide.........ccccovvvvvevereeees [ evreriinas 83-3547854.. | Nfa...ccoeies [ e e ST GA Fund NW 2018, LLC.......coovvevervicrere GA........... NIA.....ccoone. National Casualty Company .............cccoevuevnnee ownership.......... | ...... 12.000 |Nationwide Mutual Insurance Company........... | ...... N...... T

Nationwide Affinity Insurance Company of

0140 | Nationwide 83-3547854.. ST GA Fund NW 2018, LLC America ownership Nationwide Mutual Insurance Company
0140 | Nationwide 83-3547854.. ST GA Fund NW 2018, LLC AMCO Insurance COmpany...........cecvevvverrrennes ownership Nationwide Mutual Insurance Company
Allied Property and Casualty Insurance
0140 | Nationwide.........ccceevvvverereeees [ evreriirnas 83-3547854.. ST GA Fund NW 2018, LLC.......cooovevericrerre GA........ NIA.....cccoone. Company ownership.......... | ...... 20.000 |Nationwide Mutual Insurance Company........... | ...... N...... T
0140 | Nationwide..........cccovererrerrens [ orrerrennes 83-3547854.. ST GA Fund NW 2018, LLC......c.ovveveereirerrne GA....c.cco.... NIA....ccoonne Depositors Insurance Company .............cc....... ownership.......... | .o.... 16.300 | Nationwide Mutual Insurance Company...........| ...... N | P
0140 | Nationwide..........ccoereerrrereens [ coerreerenns 91-2158214.. The Hideaway Club..........ccocoovrerinrnerrrinnens CA....cee... OTH...ovverenee Other non-Nationwide............oeerereenrerrerrinnens (117 BT Other non-Nationwide...........c.covervrrenrenernirnees [ e [\ .
0140 [ Nationwide..........cocervererrerrers | crevrerinenne 20-3541511.. The Madison Club...........ccoeveenieceninireieien. CA..cvvvn. OTH....ocvveenee Other non-Nationwide............c.coeervveriererrcrninns L1/ SO YRR Other non-Nationwide.............cocevreenerercrinis [ e N 2
0140 | Nationwide..........ccooeevereerrrens [ orrerrennns 31-1610040.. The Waterfront Partners, LLC..........cccccvvvevnevce. OH............ NIA.....ccoon.. Nationwide Realty Investors, Ltd...................... ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company........... | ...... N.oooae | P
0140 | Nationwide..........ccvvrverrvriens [ corrrrrnenns 52-2031677.. THI Holdings (Delaware), Inc Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ..... ) (RN PO,
0140 | Nationwide . |86-0619597.. Titan Insurance Company..........cc.ccevevererennns THI Holdings (Delaware), INC.........cccovvvrvvrinnne ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
0140 | Nationwide..........ccvevererrrreenns [ crvrrerrenes 75-1284530.. Titan Insurance Services, Inc THI Holdings (Delaware), InC..........cc.covrrerernnee ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide 81-1456923.. US Regional Logistics Program, L.P.................. Nationwide Mutual Insurance Company........... ownership Nationwide Mutual Insurance Company N.......
0140 | Nationwide 81-1456923.. US Regional Logistics Program, L.P.................. Nationwide Life Insurance Company. ownership Nationwide Mutual Insurance Company N
Nationwide Life and Annuity Insurance
0140 | Nationwide.........ccvvererrvriens [ cerrrrrennens 81-1456923.. US Regional Logistics Program, L.P................. DE.....c...... NIA....ccinne Company ownership.......... | coovee. 6.660 | Nationwide Mutual Insurance Company........... | ...... N | P
0140 [ Nationwide...........coeurrerrrereerens | corvrereneene 81-1456923.. US Regional Logistics Program, L.P.................. DE............ NIA...cccoorinn. Nationwide Mutual Fire Insurance Company... |ownership.......... | ........ 6.660 |Nationwide Mutual Insurance Company........... | ...... N..ooee | P
0140 | Nationwide 33-0160222.. V.P.I. Services, INC........cccovververrerereriererereerenns (07 VR A Veterinary Pet Insurance Company................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide . 195-3750113.. Veterinary Pet Insurance Company................... OH............ Scottsdale Insurance Company............c.ccuene. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide . [34-1394913.. Victoria Fire & Casualty Company................... OH........... THI Holdings (Delaware), InC..........cc.covrrerernnes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide . | 34-1842604.. Victoria National Insurance Company................ OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide .| 34-1777972.. Victoria Select Insurance Company................... OH.......... A Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceevvvvvevereeees [ erreriinas 31-1486309.. Wellington Park, LLC.........ccccooeerviererieericinne OH............ NIA.....cccoone. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
limited member /
0140 | Nationwide..........ccveevverrvereens [ covrrerrenns (17— (7SSO FRSRRTS DUSS Zais Zephyr Ad, LLC......o.oovrvrrrerereennes DE............ OTH..covverenee Nationwide Life Insurance Company................ nocontrol  |.... 60.000 |other non-NationWide...........coceveereerereenenennes | e [\ 2
Aster Explanation
1 For the purposes of this schedule, Nationwide presumed control of these entities because they are owned by at least 10% and are not wholly-owned by a Nationwide entity.

2 Other ownership indicates a non-ownership circumstance by a Nationwide entity.




Statement for June 30, 2020 of the SCOTTSDALE |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
1. 34,026,809 | ....coovvvriiirnne 22,116,399 | ..o 64.997 | oo 77.000
2. 89,143,071 .
3. Farmowners multiple peril. ....1,495,094
4. Homeowners multiple peril... ..73,280,588
5. Commercial MUIPIE PEFL.........cvviveieeirieiecsse e ssssienies | revsssesiessssssenns 209,097,397
6. MOrtgage QUATANEY.........ccvuieerieieieieie ettt s st ssessnsenss | sssessssessesessssessessessssnsessesnsas
8. Ocean marine
9. Inland marine........
10. FiN@NCIAl QUAIANEY......c.evueieiiiiicieiee ettt nsens | sressessssessessessstesse s st ensessesses
11.1. Medical professional liability - OCCUITENCE.........c.vuiveiriiiiriieicieese et | e
11.2. Medical professional liability - ClaiMS-MAAE...........ccoevrerrirrireieiieeieeeesieies | e
12. Earthquake.......cccccvvvierervenieieinnnns
13. Group accident and hAIN............cc.iriiiecrie st | creseesssssres et essenns | eeresssteses ettt

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

. Auto physical damage
. 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. o
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..........

.170,475,213

: 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
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty
o OCBAN MAMNE......eeceeeriieiete ettt ettt een
. Inland marine........
. Financial guaranty..........c.cccccuvevvevnnnn.

. 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

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 iability...........cccoveireeieicnieiecsesee s
19.4 Commercial auto liability..........

................................ 142,995,422
102,566,271

...5,348,183

...3,536,127

e 297,479,604 | .

................................ 216,446,791

....32,059,169
....15,115,273

273,658,958
176,811,589

...46,287
..1,869,418
27,383,025

. Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)......ccoeiiiiiiiinniiniisi s
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Statement for June 30, 2020 of the SCOTTS DALE INSU RAN C E CO M PANY

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

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 4 PHIOC.cocvis | coveieiesseieeiesssiesiisiies | esrissssisssessisssessessssssses | ossssssssssssssssssssesssnens 0 | oireeiieieiesssieieisses | esreessssisssssssssssessessenes | osreersesssssessesssssseseeseaQ | eeriessessissessessssssssessenses | eessesssssesssssesssnsessessanes | eresssessensiessesssssessessansans | creessssensenssessensonsoeseesQ | eereesesssnssnssensensensieseed | sremsessessessssssseseansas (O] I 0
2. 2018 s [ | eresrisssssesssssesesssssesens | sressesassess s sesssseanes 0 | oorererieieiesssssiessnies | esresissssssessssssssesisssenss | ossisssenssssiesensesssessessaQ | eeriessessissessassssssessssenses | soessessessesansssssssssstensanes | erssssesssssisssessasssssessanssns | eroesessesssessessenssnssessensd | neriessessessesessansnsanes (O (O] [N 0
3. Subtotals
2018 + Prior....cco. | coeeriieiicceeicienns (O (O { R [V 0 ] oD | e [0 R [0 R L0 O ORssyrent 1 OO RURRRRROORt | I [OUOUORU RO RR { 0
4. 2019 s | e | e isnerenssenensnns | sierersssssesssseesessnseranans 0 | oirieeirceeiiesiseenns | creneressnissnsnsserensnsensnens | ersesersnssresesssersssserensald | arrereressesssissessnssesssines | sresessssesessnsesessnsssessnserens | eresssresessnsssessnesensnseerss | sesssseesssseressnsnessssnrersld | aresseresssesessnesessnesens {0 I [ 0
5. Subtotals
2019 + Prior ..o | e (V1 P [V I (0] IR {01 0 | eeverivreeierisnieeiieieen0 [ e (01 P (01 P L0 PR I [OSOOUOTORORURUROORPOON 0 I FOUUUOOOOORTRORORTROON | B OUOTOROOROOORORRRORRON 0
6. 2020......ccccmiieies [errrrrierins 0.0 S P .0 ST P D0, T D XXX rtiiierene [ vsvrenissiissiesssissssensneenes | ossessessssssissessssseessenss0 | oovvessesssenes XXX oirsrerinns | evnrerississssssississssssissens | aoressississssssssssessassssssnsies | svsesssesssssensensssssesssnsnsd | sesesisssensans .0 SN R 0.0 T PR XXX i
7. TotalS..occvecees | v 0 [ e (0 0 | e 0 | oo 0 [ ceeeeeeereeieeenend0 | e 0 [ o 0 [ e 0 [ cveverreerereeieieeenend0 | e (0 TR 0 | e 0
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 | .oocovvveeinnnns 553,908
| P 00%| 2. oo 0.0%] 3. cveiererennns 0.0 %

Col. 13, Line 7

Line 8

4 0.0 %




Statement for June 30, 2020 of te. SCOTTSDALE 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.

> w N

Bar Code:

* 4 12 97 202049000002

* 4 12 97 20203650000 2 *

Q15

Response

NO

YES

NO

YES




Statement for June 30, 2020 of the SCOTTSDALE |NSURANCE 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. Recoupment receivable
2505. Deductible receivables
2506. Third party administrato

r receivable...............
2597. Summary of remaining write-ins for Line 25

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year

2504. Reserve for state escheat payment

2505. State surcharge/recoupment payable.......

2597. Summary of remaining write-ins for Line 25

............................. 8,786,109

Q16




Statement for June 30, 2020 of the SCOTTSDALE |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e

2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of PHOT YEar..........c.ovureeeneereuneeneeneereeseeeeeeneens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............cccccvieevciieiiescsesecn
ACCTUAl Of AISCOUNL. .....coveeriri b \
Unrealized valuation increase (deCrease).........oovueveuirrerererserseeersreissesnnenns
Total gain (loss) on disposals

Deduct amounts reCeived 0N AISPOSAIS..............cvuevriiveiieieieics sttt ettt b bbbt
Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized............cocvvvvreneenenisineneneneeneens

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Total valuation @lIOWANCE. ............covueueiircieicte et b st n s b s tene
Subtotal (Line 11 plus Line 12)..
Deduct total nonadmitted amounts............cccoeveeerernerisirreineens

Statement value at end of current period (Line 13 MINUS LINE 14)........ciiiiiieiiiisiesiesie sttt es s nsaneas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PHOK YEAI..........cccvviveiiceiiee et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquUISItion.............cocovereurrenceneereirnieny
Capitalized deferred interest and other...........c.cooeevivcveviieiecceeceeeeed
Accrual of dISCOUNL............cvuriiiireieicreeee et
Unrealized valuation increase (decrease)

Total gain (loss) on disposals
Deduct amounts received 0N dISPOSAIS..............cceueiiriiiiiecicre ettt bbbt b s b benes
Deduct amortization of premium and dePreCiation..............ciuieieicirieiecee bbb
Total foreign exchange change in book/adjusted Carrying VAIUE............c.cccueveeveeveieesieee e et
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........coevrverrerrrsrrsrerierrersereseree s
Deduct total NONAAMItEEd AMOUNES............ciiiiieiciieie ettt bbbttt
Statement value at end of current period (Ling 11 MINUS LINE 12).......overeirirrrismeireisnessessessssssssessssssssssssnssssssssssssessssssssssasssses

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® NS ok N =

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees.
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...
. Deduct total nonadmitted @aMOUNLS..............ccevevireieieieisie e

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

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bONAS AN SLOCKS ACUIFED.........vevererririiceei sttt sttt
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized....

1,293,414,661
35,037,849
463,329
(19,179,841)
42,590,119
1,167,137,779
1,681,628
673,569

...1,306,632,064
250,959,094
1,473,894
1,409,191
9,231,605
271,334,275
5,583,927
717,876




Statement for June 30, 2020 of the SCOTTSDALE INSURANCE COMPANY
SCHEDULE D - PART 1B

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

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

BONDS

NAIC 1 (B)-erevrrirrereiseeiseeise ettt | eetesissssseesseseans 396,620,933 | ..o 1,998,004 | ..ovoiiiii 303,443,341 | oo (3,463,051) [ coooevrrirciciinnes 396,620,933 | ... 91,712,635 | oo | et 872,388,436
NAIC 2 (B)- et | eriesissiesessissiaas 171,687,906 | ..o 4,015,185 | cooorvriinn, 150,263,921 | ..oooveirrrneiriireeis (3,545,681) [ .ooucvrrireieirinnes 171,687,906 | ...oovvvvrvrrircieinnes 21,893,489 | ..o | e 330,922,015
NAIC 3 (B)- vt | esbinsbinesnss s nsseeeees 5,800,364 | ...courireieineineieeineneinsinnins | e 1,295,527 | ooouvveerierieiineiineiieens TT2,740 | oo 5,800,364 | ..ooovrvrrirrieiiniinens B2TT5TT | eieiieineneeineineieiseiseins | ceeesisessesssssssssseeees 10,896,778
NAIC 4 (B)-vervrerveeeeeseireeiseeeieese sttt ettt st snnns | essessssssessnssessssssssens A297,400 | oot | ceeeeeeees s eenees 12,000 | oo 302,340 | oo 4217400 | oo A.507,740 | oo | et 4,785,816
NAIC 5 (B)- 1.ttt | esssessseesssssse s eesseeees 6,702,692 | ..o 6,706,370 | oo 13,408,322 | ..o (L1 ) 6,702,692 | ..o ] et | et 11,978,934
NAIC B (B)- .- vverereereireireeiseeiseeisse sttt | enssessssssns s snssenees 1,097,887 | oot | senessi st | et (2,890 ..ovvoriins 1,097,861 | oo 1,094,971 | | e 1,100,721
TOtAl BONGS. ...ttt | cseesnns s eens s 586,127,156 | ..ovivvenriniiniinnees 12,719,649 | oo 468,423,111 | oo (5,937,281) | coovenrseisiiinas 586,127,156 | ..oooovvevrrnniinniinnes 124,486,413 | .o (O P 1,232,072,700

20IsO

NAIC 2.ttt | 481 R R8s | 1R RS R R R e | R E R R ee | eeeE R ARt | st | Seebs e 0 e nentens | seneriee et
10, NAIC 3ottt ees | £1ee Rk R Rt | et RR R Rk n e | R R bRt R s | et | HeeeR R | Seee bRt 0 et | e s
T1 NAIC 4t | 1Rkt | eeee Rk Rt n e | et R e bRttt | et | et bR | Seeet et 0 et | e s
12, INAIC Bt bbbttt seee | £t tee bR e | H41ee bR LR R R bR ehe | £ebeeeb bbb b bR bbb | Seeb s | ettt | Hreeb e OO OO
13 INAIC Bttt ss st st eee | £eEE Lottt | HE et enEenE e nEeeEeeE R R eeneen e | fhbeeeE et etk et bRk ks | sedbeees ettt bbb | ettt | ettt 0 e | e
14, Total Preferred SOCK...........ccouriuriiiiciciciiicricsesccisisnins | 0 [ 0 [ 0 [ 0 [ 0 | 0 [ 0 [ 0
15, Total Bonds and Preferred SOCK..........ouiriiimiminnnisnresssesssssessensens | cosressesssenssssseenes 586,127,156 | ....ovvvervcrincririniinnns 12,719,649 | oo 468,423,111 | oo (5,937,281) | oooovvecriniirinens 586,127,156 | ....vvvvvrrririencnens 124,486,413 | ..o O I 1,232,072,700

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




Statement for June 30, 2020 of the SCOTTSDAL E | N S U RAN C E COM PANY

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.......ooirirreriernerienes | s 48,070,134 |....ccoovrvvrrnnne 0,39 N O 48,070,134 | ..ooooveeec s 1485 | 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.........curerireiereireiecineieiecssesesssse st sessess s ssssssssssesses | stssssessessassssssessasssnsssssessans 85,304,368 | ..o 36,888,977
2. Cost of short-term iNVeStMENtS ACUINET............oucviiiiiieiiicsce ettt bess s sns | sessssesesessesesssessssnsesanes 2,415436,745 | ..ooovvveeceeeee 5,041,779,424
3. ACCTUAD OF GISCOUNL.......oo ettt | £4 sttt bbbt | Sebeeebee e bbbttt
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 QISPOSAIS..........cucuivivireiiiriieiiese et s et s s bbb s s s s s sesseses | sessssesessssesesssesssinsesanns 2,452,670,979 | .oovevvieecreeeeea 4,993,364,033
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+5-8-T+8-9)........cccvrerrriernrnrirnisensineisniressnnins | ceeressessssssseesnsssssssssessenens 48,070,134 | oo 85,304,368
11. Deduct total NONAAMItIEA BMOUNTS...........ciiiiiiiii bbb bbb | SE0b R bbb bbbt | fenb bbb bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11).......ciiiriieiieiiiieieisiessiesessetssees s sssesas s ssssssssssensnss | avsessssssesssssssssssssssssssnsenses 48,070,134 | oo 85,304,368

QsI03




Statement for June 30, 2020 of the SCOTTSDALE |NSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI).........uovuururrereererrereeeeeseisessseseasessessssesessessseesessessssssessessssssessessssssssessessssssessessnssessassssssssessons
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN)...........cceviereieiniieieieesieee e
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus............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
3.14 Section 1, Column 18, PriOr YEar........ccovveerereeereeeerereereieereeiseieenns 0 0
3.2 Add:

Change in adjustment to basis of hedged item:

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

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

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus............cccccevvnenee

3.24 Section 1, ColumN 19, PriOr YEAI..........ccrvveeeererereerersrs e
3.25 SSAP No. 108 adjustments..........cccovevvererireieiieiseeie s 0 0

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

4.1 Cumulative variation margin on terminated contracts during the year.............cccocceeriveeiesieieieies

42 Less:

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

4.22  AMOUNE FECOGNIZE. ... vvveerieerireieieiee e naes
4.23 SSAP No. 108 adjustments..........ccceerererrerrieieissee s 0

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

5. Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terMINALONS IN PIIOF YEAN.........c.riuiuiuriaieeeereeseeeeeeseesseeess st ee st es s s s e s bbb bbb bbbt

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PHOT YEAI..........coveiiiiirieieee et en
6. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 = 4.3 = 5.1 = 5.2) ...ttt
7. DedUCE NONAAMILEA BSSELS.......cvucveieriiscrieieieeise ittt s8££

8. Statement value at end of current PEriod (LINE B MINUS LINE 7).........vureruriueeereieiseieeteessieeeese e ssessssas e ssssss et ess et ss bbb b es bR bbb bbbt bnen

QsSi04
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Statement for June 30, 2020 of the SCOTTS DALE I NS U RAN C E CO M PANY

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 1 12 13 14 15 16
NAIC NAIC
Designation Designation
or Other Notional Book/Adjusted Effective | Maturity Book/Adjusted or Other | Book/Adjusted
Number Description Description Amount Carrying Value Fair Value Date Date Description Carrying Value Fair Value CUSIP Description Description | Carrying Value Fair Value

NONE
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Statement for June 30, 2020 of the SCOTTS DALE INSU RAN C E CO M PANY

SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication (Synthetic Total Replication (Synthetic Total Replication (Synthetic Total Replication (Synthetic Total Replication (Synthetic
Asset) Transactions Asset) Transactions Asset) Transactions Asset) Transactions Asset) Transactions
Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value

Beginning INVENTOTY........c.cuiuiiiriiriecrieeeisce et e | eesereesessssessesssseesessstesessetessenes | soessssessesssssssessesnee 0 | e | [0 OO [0 L0 USRI | N ISTRTUTRRRR O 0
Add: Opened or acquIred traNSACIONS. ..........cccvveverireeriieres [ eereerereiieisessesissssies | eeeseerissssessesssssssesssssssesssssssesess | sessessssssssesssssssesssssnses | seseseseens NNE ....................................................................................................................................................................... 0 [ oo 0
Add: Increases in replication (synthetic asset)

transactions statement value............cccoveveireniernninns [ oeveennn XXX otevrinies | vererieiseinssnesesesessssssesssssnees | sveesienns XXX erreveirens [ reiveieseesssenesssesssssessesnnnes | sesessenns XXX viriieriens e | vevseeenns XXX oevivinrenns [ v | sevvesenes XXX oovevviniien | erveereinsiesesesse s 0
Less: Closed or diSpoSEd Of trANSACHONS. ............cirivereiries et | ersesseiiesssiese s s sssssssesssssnies | setesssessessessssssssssessss | seessssessesssessesssssssssesssssssessessnses | sesessssesssssssessessssessess | sessessessssessessssssesssssssessesssessasse | ssssessssessesessssessessnssns | ssssssssessessssessesssssssessesssssssessessnss | sosessessssessesssssssessens 0 | oo 0
Less: Positions disposed of for

faliliNg EffECHVENESS CHIEEMIA. ......vu v | eeerinnieissssinenienes | ceeesnssssesesssressssessssessessssnssestes | ressessesssssssssnssessnssnss | sessessnssessossssssessessassssssnssessansnsse | ssesssessessessasssnssessassans | sessesssssessossssnsssessassssssssassessanss | sesessssssmssessessnsssmssessns | oessessesssssessessanssnssnssassnsnnssessons | sessssessessasssessessassnns 0 | oo 0
Less: Decreases in replication (synthetic

asset) transactions statement value............c..cccocevveeenns | cvrnannas XXX teveriiieins [ eesiisiesscessssesssiesssssesssenes | aoserines XXX ooivveeiinn | ereeieierisiesssceeseessssseessssensns | erensenas XXX ooiereriries | evreieriscesssssesssieesssessssssesenses | oneerenan XXX oriteirinies [ eeersresieesisesssseseseessssssesenses | oserenan XXX ottetiiirieien | e 0
ENdiNg INVENOMY ..ot essieseissiesiesssnssienenees | onsenesssssssessessssanees 0 | oo (| T [0 RN [ I [0 ORI [0 P L0 PR RRROROOON | I [FPOOROORR RO 0 ] oot 0




Statement for June 30, 2020 of the SCOTTSDAL E | N S U RAN C E COM PANY

10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Part A, SECHON 1, COIUMN 4.ttt sttt s sttt

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccoeuververisienerneeriennnnns

TOLAI (LINE 1 PIUS LINE 2)....vuviiiseieieiieieteess ettt s st s s8R s8R e st s bbbt en

Part D, SECHON 1, COIUMN 5........ouvviriieiieiciceie ettt

Part D, SECHON 1, COIUMN B........cvvviriiieiieieicieise ettt ettt

Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cueviiiieieiiiiisieisiseteseie ittt se st 88828ttt s sttt

Fair Value Check

Part A, Section 1, COlUMN 16.........ccceerrniereirerieee e sesssssneeened NNE .....................

Part B, SECHON 1, COIUMN 13........iiieiiieis ittt

TOUAI (LINE 7 PIUS LINE 8)....vvvevecvcteeete ettt et s s st a st b es et s bt A bbb s e s e s R s st et s s st ae e s bae s e s e s st et s s et e bt n e s e s eaen

Part D, SECHON 1, COIUMN 8.......cuvvieeesieeeee ettt s sttt b st et s et s et s s s et se et ens st es s see st seaetesent et essnansanas

Part D, SECHON 1, COIUMN Dottt

Total (Line 9 MINUS LINE 10 MINUS LINE 11)......uevurieiierinrireiesissisesessessssisessessssssesssssssssessessesssessessessssssessassssssessessssssssessassssssessasssssessesssssessessasssessessassssssnssessasssnsseseas

Potential Exposure Check

Lo T WS T=Tox 11o] T R O] 13T T4 TP

Lo Tl = ST Tox 1o] T TR O] 13T T OO

[ A R T=Ye 1o T IR o) VT oo T TR

Total (Line 13 PIUS LINE 14 MINUS LINE 15).......cruriueiierieireeiseieisisssisses s st ss sttt se ettt ss st 8 s £ s s bbbt
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Statement for June 30, 2020 of the SCOTTSDALE |NSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

QsI08
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Statement for June 30, 2020 of the SCOTTS DALE I NS U RAN C E CO M PANY

SCHEDULE A - PART 2

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

NONE
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Statement for June 30, 2020 of the SCOTTS DALE INSU RAN C E CO M PANY

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

1 Location 4 5 6 7 8
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
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 11 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

NONE




Statement for June 30, 2020 of the SCOTTS DALE INSU RAN C E CO M PANY

SCHEDULE BA - PART 2

€030

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) / Accretion | Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

NONE
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Statement for June 30, 2020 of the SCOTTSDALE INSURANCE COMPANY
SCHEDULE D - PART 3

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

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 - Industrial and Mi:
00287Y  DC 0 |Abbvie Inc SrNt 3.800% 03/15/25.........comvrireiriiriniriisisssiersssssiessesesesessssssessssens | osseessssenes 05/14/2020........ Tax Free Exchange.........cccccvevivicrininicrncins 4,015,185 | ..o 4,000,000
75513E BB 6 |Raytheon Tech Corp SrNt 2.800% 03/15!.. .1 06/10/2020........ Tax Free Exchange 999,745 .....1,000,000
75513E  BD 2 |Raytheon Tech Corp SrNt 3.200% 03/15/.. . .| 06/10/2020........ Tax Free Exchange. 998,348 | ..o 1,000,000
89054X  AD 7 |Topaz Solar Farms LLC Nt 4.875% 09/30...... [ERTRRRRRRRTR SRR 04/28/2020........ VaOUS....coviiiiis s 6,706,370 .....6,677,921
3899999. Total - Bonds - INAUSEHAl ANA MISCRIIANEOUS................c.oouiveieiceieiieiiteteteece ettt eeteteiie eetaetetessetetessaetesessetebesessetesssetesesasseseesesetesssstesansesetes s setes s sesesessssetesssseesessntetesssesesensetebenassesesnsetesesessesannsetesananaes | avesisaes 12,719,648 | oo 12,677,921
8399997, TOHAl = BONAS = PAM ...tttk h et ehenbeh e o4k e0bee e h oL e ee b e E s e b h e e heE oL b o8 e hoLh 4L £ E 8 E e E o088 eh b E L s eE b8 L E oL E L EeE e h oL oL h b E bbb bbbt eranenns 12,719,648 | oo 12,677,921
8399999, Total - BONAS. ..o 12,719,648 | oo 12,677,921
9999999. Total - Bonds, Preferred and Common Stocks.... 12,719,648 XXX e 64,398
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Statement for June 30, 2020 of the SCOTTS DALE INSU RAN C E CO M PANY

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

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
Bonds - U.S. Government
Vendee Mtg Tr RMBS REMIC Ser 1995-3
911760 GT 7 |1Z . | 06/01/2020. | Paydown 20,953 20,953 21,536 | .o 20,957 | o | e (4) [ RN 20,953 | o | s | e (0[N I 628 | 09/15/2025. [ 1....covvvvrnnes
Vendee Mtg Tr RMBS REMIC Ser 1996-2
911760 HH 2 |1Z . | 06/01/2020. | Paydown 25,087 25,087 24,962 | .ocovvrriinnes 25,003 | oo | e 84 84 | o | s 25,087 | cooovererireeins [ e [ e (11 IO 700 |06/15/2026. | 1.........cccenc.
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 |Cl1 .. | 06/01/2020. | Paydown 2,065 | oo 2,085 | oo 2,169 | oo ,073 [ | e (7) 7 2,085 | .cveerernrirenns | cereerireeninein | e (110 I 59 | 06/15/2028. | 1.....ccvvnnv.
912828 H4 5 |U S Treasury 01/15/2025 TIPS 0.250% 01| .. | 06/29/2020. | Nationwide Mutual.............ccccoverves | vorvrvrmmrieniiveirenirns | o 25,536,075 | ..... 22,500,000 | .....23,073,946 ..(1,582,199) | ........ (11,824) | .. (1,594,023) 22,981,967 ..2,554,108 |..... 2,554,108 | ....... 58,331 | 01/15/2025.
912828 N7 1 |U S Treasury 01/15/2026 TIPS 0.625% 01] .. | 06/29/2020. | Nationwide Mutual. .....710,024,079 | .....60,000,000 | .....63,734,777 ..(4,333,766) (155,020) | .. ..(4,488,786) 62,525,562 7,498,517 |....7,498517 | ..... 387,637 | 01/15/2026.
0599999. Total - Bonds - U.S. GOVEMMENL.........iuiuiiiiiiiiiiiiiiniiieii it ceiessississsissssissss st enssns | senes 95,608,259 | ..... 82,548,105 | .....86,857,390 ..(5,915,965) | ...... (166,771) (6,082,736) 0 85,555,634 0 | 10,052,625 |...10,052,625 | ..... 447,355 XXX
Bonds - All Other Government
135087 YZ 1 |Canada/Govt/ Bd CDN$ 3.500% 06/01/20| . ‘ 06/01/2020. | Maturity. .3,683,784 .3,683,784 .3,870,320 .(26,705) | .. 26,705) | ...1,026,360 .(1,186,191) ...(1,186,191) 32,248 | 06/01/2020.
1099999. Total - Bonds - All Other GOVEMNMENL. .......vuuiirersiriirisiiisiasiiasins oesisrsssesessesssssssssssssssssesessssssssssnsssssssasssessenssssenssnsssssenss | aernes 3,683,784 | ....... 3,683,784 .3,870,320 ...1,026,360 .(1,186,191) | ... ..(1,186,191) | ....... 32,248 XXX
Bonds - U.S. States, Territories and P ions
882724 QM 2 |Texas St GO Txbl-Ref-State of Tx Hwy Imp] .. | 06/29/2020. | Nationwide Mutual..........ccooversvvenne [ wonrrinnnrncinininninns | covnens 1,669,360 | ....... 1,540,000 | ....... 1,540,000 | ..cccooeee 1,540,000 [ ..o | e 0 [ | s 1,540,000 [ ..oovvvriiinnns [ e 129,360 | ....... 129,360 | ....... 24,427 | 04/01/2033. | 1FE............
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ......iiiiies oriiiiiiiiiseisssissssssessesesees st sssss st ssnsssssssssenseness | sesenes 1,669,360 | ....... 1,540,000 | ....... 1,540,000 [ ..o 1,540,000 [ ..ooooviinnnenad [ P 0 | i [0 0 [ 0 [ e 1,540,000 [...cccooonnens 0 ... 129,360 | ....... 129,360 | ....... 24,427 XXX XXX
Bonds - U.S. Political Subdivisions of States
265138 CD 7 |Duncanville TXISD GO Cap Apprec Ref 0].. | 06/29/2020. | Nationwide MUtUal............ooceeevenee [ worerrererneeneniineines | vveens 2,638,414 | ....... 2,645,000 | ....... 1,313,851 | oo 2,512,841 57,394 2,570,236 | ..coovveerienns | s 68,178 | ......... 68,178 | ..ovvereirrri 02/15/2021. | 1FE............
295173 KT 4 |Erie Cnty PA GO Ser A 5.500% 09/01/23. | .. | 06/29/2020. | Nationwide MUtUaL...........cooevermrires | vorrrernrrneirennrisnirns | e 2,279,428 | ....... 1,970,000 | ....... 2,221,845 .2,039,140 (8,631) 2,030,509 | ..oovrreriins [ e 248919 | ... 248,919 | ....... 89,690 | 09/01/2023. | 1FE..
512804 QY 4 |Lakota OH Loc Sch Dist GO Ref Ser A 5. |.. | 06/29/2020. | Nationwide MUtUal............coocerevenee [ voverrrererneernreinniiines | veeens 2,623,944 | ....... 2,570,000 | ....... 2,853,857 2,502,818 | .o | e (12,160) | o | (12,160) 2,580,658 | ..ooooveerreeies | o 43,286 | ........ 43,286 | ....... 77,957 | 12/01/2020. | 1FE..
Norwalk La Mirada CA USD GO Cap
669096 MX 4 |Apprec B . | 06/29/2020. | Nationwide Mutual. 2,691,287 .2,900,000 .1,060,211 .2,109,927 51,008 2,160,935 530,352 .| 08/01/2026.
2499999. Total - Bonds - U.S. Political Subdivisions of SEAtES........iiriins i sesssssssssesssns | seoae 10,233,073 | ..... 10,085,000 | ....... 7,449,764 9,254,726 87,611 0 9,342,338 0 ... 890,735 | ...... 890,735 XXX
Bonds - U.S. Special Revenue and Special A ment
Bergen County NJ Impt Auth Rev LBASS
083778 DY 3 |Cnt . | 06/29/2020. | Nationwide MUtU@L............cccoovvernvis | coveneirnerinniineiinnes | v 5,176,742 | ....... 4,210,000 | ....... 4,454,869 | .......... 4,352,937 | .oovreireiines | s (10,672) | oo [ e (10,672) [ oo | e 4,342,266 | ...coooovrivrins | e 834,476 | ....... 834,476 | ..... 130,978 | 11/15/2025. | 1FE............
Birmingham AL Wtrwks Brd Rev Txbl-Ref-
091096 NN 3 |Sr . | 06/29/2020. | Nationwide Mutual........ 3,522,472 3,325,000 | ....... 3,325,000 | ..ocovrne 3,325,000 | cvouvererrenins [ e 0 3,325,000 | .oooveeciienins | e 197,472 | ... 197,472 | ...... 60,809 |01/01/2033. | 1FE............
Carmel IN Redev Auth Rev LBASS Cap
14329N BY 9 |AppP . | 06/29/2020. | Nationwide MUtU@L............cccvvvevere | veverererreninirnernenes | vvve 2,571,128 | ....... 2,800,000 | .......... 999,152 | ........... 2,050,159 | .covoervrrirenne 52,604 52,604 2,102,762 | .ovoovveeriernns | e 468,366 | ...... 468,366 | ........coevernen 02/01/2026. | 1FE............
FHLMC REMIC Ser 1077-E  9.000%
312905 YJ 5 |05/15/21 . | 06/01/2020. | Paydown 2,557 | s 2,557 | v 2,591 | oo 2,552 | oo 5 5 2,557 | v | e | s (U I 95 | 05/15/2021. | 1...cvvrcverevns
FHLMC REMIC Ser 1674-Z 6.750%
313373 Q2 7 |02/15/24 . | 06/01/2020. | Paydown 2229 | .o 2,229 | v 2,306 | .o 2,250 | .o (21) (21) 2,229 | oo | e | e (0 I 62 |02/15/2024. | 1...cvvvrerec.
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ . | 06/01/2020. | Paydown 2,688 | ...ccooonne. 2,688 | ..o 2,790 | oo 2,734 | e (45) (45) 2,688 | ..o | e | s 0 | e 80 | 11/20/2027. | 1.
FHLMC Structured Ser FSPC T-9 A6
3133TC AU 2 |6.564 . | 06/01/2020. | Paydown 16 16 16 1B [ s | e 0 16 [ coreereemeeiens | reenerieninees | reeserieninend (1 I 03/25/2029. | 1..ccvvvrennes
FNMA REMIC Ser 1990-83A 9.250%
31358E XG 2 |07/25/2 . | 06/01/2020. | Paydown 352 352 351 | s 350 | oo 2 2 352 | s [ e [ e (U1 I 13 | 07/25/2020. | 1....c.ovvvvnee
FNMA REMIC Ser 1991-56G  8.600%
31358G X4 4 |06/25/2 .| 06/01/2020. | Paydown 1,513 1,513 8 8 1,513 06/25/2021. | 1.
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FNMA REMIC Ser G92-14Z 7.000%
31358L VM 5 |02/25/22 . | 06/01/2020. | Paydown 868 868 882 | i 868 | ...ovvrrrerirs 1 1 8B8 [ .ouerrrercirens | rererreirerienns | e (U1 I 25 | 02/25/2022. | 1...coorvvrnnns
FNMA REMIC Ser 1992-124 PZ 7.000%
31358N 5B 4 [07/2 . | 06/01/2020. | Paydown 4876 | ..o 4876 | .o 5,017 | oo 4893 | ..o (17) (17) A8T6 | oo | e | e (V1 IR 139 | 07/25/2022. | 1....cooovvvnne
FNMA REMIC Ser G 1992-30Z 7.000%
31358N  RT 1 |06/25 . | 06/01/2020. | Paydown 418 418 424 | s A8 | e | e 0 A18 [ e [ e | e 0 | i 12 | 06/25/2022. | 1......ovvvvne
FNMA REMIC Ser 1993-33 ZB  7.500%
31358T L8 0 |03/25 . | 06/01/2020. | Paydown 517 517 537 | o 522 | v | s (5) (5 BAT | oo e [ e (U I 16 | 03/25/2023. | 1....cooovvvvne
FNMA REMIC Ser 1998-54C 6.000%
313590  TL 9 [09/18/2 . | 06/01/2020. | Paydown 1,500 | oo 1,500 | oo 1,506 | .ovvoriiinnne 1,501 | oo [ s 1) (1) 1,500 [ oo [ oneieeiiesieens | e 0 | 37 109/18/2028. | 1.....ovvvvnec.
FNMA REMIC Ser 1998-58 CI ZB  6.000%
313590 YS 8 [10 . | 06/01/2020. | Paydown 1,308 | oo 1,308 | oo 1,275 | oo 1,289 | oo | e 19 19 1,308 [ cooeereiieriens | oveereriesinens | veererieniend 0 | 31 110/25/2028. | 1.....vvvvneen.
FNMA REMIC Ser 1998-73 CI MZ
31359V BH 5 |6.300% 10 .. | 06/01/2020. | Paydown 726 726 (10) 726 | oo [ e [ e (U I 19 | 10/17/2038. | 1....ccoovvvrnee
31368H Z9 7 |FNMA Pool #190768 8.500% 09/25/23.... | .. | 06/01/2020. | Paydown 25 25 0 25 | oo [ e | e (010 1109/25/2023. | 1..coovvvnennn.
3138M8 AH 6 | FNMA Pool #AP4507 3.000% 09/25/42.... | .. | 06/01/2020. | Paydown ) (3,012) 124,396 | oo | e | 0 | s 1,553 |09/25/2042.
3138M8 AH 6 | FNMA Pool #AP4507 3.000% 09/25/42.... .. | 06/29/2020. | Nationwide Mutual........ .......1,083,018 1,975,617 (261) (261) 21,975,356 | ..oooovcivernns | 290,455 | .........90,455 | ....... 33,435 | 09/25/2042.
3138WE VB 2 | FNMA Pool #AS5109 3.500% 06/25/45.... | .. | 06/01/2020. | PaydOown..........ccomeverremmvennrinerinens [ erererneevenineivennes | voeenenn 476,135 | 1 476,135 | ... 492,577 | covovererern 891,588 | oo | v (15,453) | ..o [ e (15,453) | ..o | e 476,135 | .. | e | o0 [ 7,067 | 06/25/2045.
3138WE VB 2 | FNMA Pool #AS5109 3.500% 06/25/45.... | .. | 06/29/2020. | Nationwide Mutual........ 4,558,006 . (329) (329) 4,548,529 | ....cccovcvnvrnns | .. 167,126 | ....... 167,126 | ....... 89,096 | 06/25/2045.
3138YH U2 4 |FNMA Pool #AY4200 3.000% 05/25/45.... .. | 06/01/2020. | Paydown v 438,536 | ..............438,302 (2,219) (2,219) LA436,084 [ i | errrieeieenn0 [ 5,633 | 05/25/2045. | 1.
3138YH U2 4 |FNMA Pool #AY4200 3.000% 05/25/45.... | .. | 06/29/2020. | Nationwide Mutual............c.cccosveeruee [ vorevereverseesvesniinns | 000.5,755,738 | ......5,416,941 | ....... 5447411 | v 5,444,502 | ....cocovevirnn. (109) (109) 5,444,393 | ...oovvvvvrver | s 311,345 | ... 311,345 | ... 93,894 | 05/25/2045. | 1......cvvnncen.
FHLMC REMIC Ser 2478 JF  6.000%
31392T WT 0 |08/15/2 . | 06/01/2020. | Paydown 2,196 | .o 2,196 | .o 2,287 | oo 2,208 | ..o (12) (12) 2,196 | v | e | s (U I 55 | 08/15/2022. | 1....covvvvnnvn
FHLMC REMIC Ser 3140 CIUP 6.000%
31396N EM 4 |03/1 .. | 06/01/2020. | Paydown 53,058 53,058 52,735 | ...... 52,795 263 | oo | s 53,058 | cvoovererireeins [ e [ e 0| e 1,557 | 03/15/2036. [ 1......covvrnnee
3140H5 JW 2 |FNMA Pool #BJ3876 3.000% 01/25/48.... | .. | 06/01/2020. | Paydown 300,329 300,329 | .......... 290,979 9,012 | oo | e 300,329 | ..o | e | o0 [ 3,827 | 01/25/2048. | 1....covvvneen.
3140H5 JW 2 |FNMA Pool #BJ3876 3.000% 01/25/48.... | .. | 06/29/2020. | Nationwide Mutual........ 4,657,482 . 87 4,662,985 |.......cccoounnn | .....400,261 | .......400,261 | ....... 83,324 | 01/25/2048.
314188 SY 3 |FNMA Pool # MA2334 3.500% 07/25/45.. | .. | 06/01/2020. | Paydown v 107,593 | .............706,169 (20,901) 885,268 | ... v | vrenerneneenn0 [ 9,737 | 07/25/2045. | 1.
314188 SY 3 |FNMA Pool # MA2334 3.500% 07/25/45.. | .. | 06/29/2020. | Nationwide MUtUal.............c.ccocervers | vovernermnernerinciinnns | 007,928,755 | .......7,401,640 | ....... 7,642,772 | oo 7,627,389 | oo (234) (234) | oo | s 7,627,155 | ...cccoovvreennr | -...301,600 | .......301,600 | ..... 149,678 | 07/25/2045. | 1.......ccvuunc
31418C T9 5 |FNMA Pool #MA3275 3.000% 02/25/48... | .. | 06/01/2020. | Paydown .....658,662 20,516 20,516 | coovrreerieriinns | e 679,827 | oo v | v | s 8,546 | 02/25/2048.
31418C T9 5 |FNMA Pool #MA3275 3.000% 02/25/48... | .. | 06/29/2020. | Nationwide Mutual........ .......6,580,477 6,586,953 | ..coovovvevrns | .....569,411 | .......569,411 | ..... 117,727 | 02/25/2048.
31418D CB 6 |FNMA Pool #MA3665 4.500% 05/25/49... | .. | 06/01/2020. | PaydOwn.........ccccoeevverirnrinricnnicns | corvevveniiseienicnnns | e, 949,236 | ..........949,236 | .......... 993,286 | ..coce0ere 992,779 | oo [ e (43,543) | o | e (43,543) | i | i 949,236 | ....oovvveiienis | e | o0 [ 17,748 | 05/25/2049.
31418D CB 6 |FNMA Pool #MA3665 4.500% 05/25/49... | .. | 06/29/2020. | Nationwide Mutual........ ......5,879,807 5,875,655 | ....cccoovurrrenr | ... 158,213 | .......158,213 | ..... 146,095 | 05/25/2049.
31419B  BF 1 |FNMA Pool #AE0937 3.500% 02/25/41.... .. | 06/01/2020. | PAydOWN..........osceerrermreennernerineiins | vererneersneisssrnennenes | veveenennn 31,265 | 031,265 | e 31,558 | s 31,520 [ | eerreeeeenn(255) [ s [ e (255) [ e | e 31,265 [SSPUURRPRRPRONN o I IO 466 | 02/25/2041.
490303 GD 0 |KentCnty MI Bldg Auth Rev LBASS Ref 5 .. | 06/29/2020. | Nationwide Mutual............ccccouvver | vevervrvvnrvneriverirnnes | 2000.2,862,475 | .......2,500,000 | ....... 2,874,025 2,595,944 2,582,967 | .cooovvrerrireris | e 279,508 | ....... 279,508 | ....... 79,444 | 06/01/2023.
575579 KX 4 |Massachusetts Bay Tr Auth Rev SR SerB. | .. | 06/29/2020. | Nationwide Mutual. 4,211,598 .3,892,889 3,877,719 | oo | e 818,575 818,575 | ..... 200,455 | 07/01/2026.
59447T CL 5 |Michigan St Fin Auth Rev Ref 5.000% 11.].. | 06/29/2020. | Nationwide Mutual...........c.ccoevveevns | verevrvererivinvrnnines | 04,281,169 | .......3,735,000 | ....... 4,233,697 | ..........4,022,278 3,998,024 | ....ccooovvvers | e 283,145 | ...... 283,145 | ..... 116,200 | 11/15/2031.
649085 AA 5 |New Valley Generation Il Ser 2001 5.57... .. | 05/01/2020. | Various................. 240,566 240,566 | ......... 251,536 | oo 240,972 | ..oovovererren | cevvrrerenenn(805) e | e (805) [ o | e 240,566 | ..o | e | e 0 | e 6,702 | 05/01/2020.
64971W TV 2 |NY City NY Trans Fin Auth Rev Fut Tax Se| .. | 06/29/2020. | Nationwide Mutual..........cc.coccverrne | covvvrrmernerieniniins | o 4,659,040 | ....... 4,000,000 | ....... 4,654,640 | .......... 4,364,536 | ...coooverrerranns | s (32,987) (32,987) [ oo | e 4,331,549 | ..o | e 327,491 | ... 327,491 | ... 182,222 | 02/01/2033. | 1FE............
71884W AN 1 |Phoenix AZ Civic Impt Corp Rev Conv Cap | .. | 06/29/2020. | Nationwide Mutual........ 3,524,220 | ....... 3,000,000 | ....... 2,309,100 3,120,982 | .o | s (12,143) | .. ..(12,143) 3,108,839 | .ovvviviinnis | s 415,381 | ...... 415381 | ..... 164,083 | 07/01/2024. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .....vuuiriiiiiimiiirsisssi s sensssssssassens | eoees 74,010,931 | ... 67,604,436 | .....67,878,668 8,501,781 | ..ccevevre0 | o (113,673) ]| .. (113,673) ] oo 0. 68,388,105 |................ 0].5622,825 |..... 5,622,825 | ..1,710,915 XXX XXX

Bonds - Industrial and Miscell:

us
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00287Y DC 0 |Abbvie Inc SrNt 3.800% 03/15/25............ .. | 06/29/2020. | Nationwide Mutual........ reverenesnrenenes | e 4,432,736 | ....... 4,000,000 | ....... 4,015,185 | ..o | e (324) (324) | oo | s 4,014,861 | ..ccovvrrrcrnes | e 417,875 | ...... 417,875 | ....... 43,911 | 03/15/2025. | 2FE............
Alameda Cnty CA CTL Ser 2002-A
01082# AA 3 |7.500% .. | 06/15/2020. | Redemption  100.0000 34,677 34,677 36,757 (287) (287) [ ovvveernrieneies | vrrerinneens3ABTT | s [ eervenvesniies [ v [ 1,085 | 06/15/2021.
023608 AG 7 |Ameren Corp SrNt 3.650% 02/15/26....... .. | 06/29/2020. | Nationwide Mutual........ SOOI PV 4,407,011 | ...... 3,947,000 | ....... 4,145,079 .(10,054) | .. (10,054) | oo | e d,072,133 | i | ..334,878 | ......334,878 | ..... 125,657 | 02/15/2026.
American Airlines Inc LBASS EETC Ser
023770 AA 0 (201 .. | 04/15/2020. | Redemption  100.0000 50,553 50,553 50,553 0 . 180,853 | s | e | 0 [ 935 | 10/15/2025. | 2FE....
02377L  AA 2 |American Airlines Inc Secured Ser AA 3... .. | 06/29/2020. | Nationwide Mutual........ JEOTTRTRII PV 1,370,584 | ... 1,476,905 | ....... 1,476,905 0 . 476,905 | ..o | (106,321) | ......(106,321) | ........ 40,578 |08/15/2033. | 1FE....
American Homes 4 Rent LBASS Ser 2014-
02665X AA 7 |SFR .. | 06/01/2020. | Paydown 54,744 ..54,744 ..54,926 (118) (118) ...54,744 12/17/2036. | 1FE....
American Homes 4 Rent LBASS Ser 2014-
02665X AA 7 |SFR .. | 06/29/2020. | Nationwide Mutual........ reveeeerennsrenienes | v 8,101,233 | ....... 7,569,816 | ....... 7,594,951 | ........... 7,586,184 | ....ccvvevirnn. . (2,751) (2,751) [ e | v 7,683,432 | oo | s 517,800 | ....... 517,800 | ..... 162,598 | 12/17/2036. | 1FE............
American Honda Fin Corp MT Nt  3.875%
02666Q G7 2 |0 .. | 06/29/2020. | Nationwide Mutual........ reveerenessresenes | o 1,233,673 | ....... 1,225,000 | ....... 1,336,125 | ..cceveeee 1,236,863 | ...ooovercrienrs | e (8,086) (8,086) [ ..ovveeerireres | v 1,228,776 | ..o | v 4,897 | oo 4,897 | ... 36,656 | 09/21/2020. | 1FE............
Angel Oak Mortgage Trust RMBS Series
03464R  AA 1 [202 .. | 06/01/2020. | Paydown 37,372 | o 37,372 Y47 & N ORI DU . 1 I TSI OO 37,372 | oo | v [ v (V1 IO 312 [ 12/25/2059. | 1FE............
035240 AQ 3 |Anheuser-Busch Inbev Worldwide SrNt 4 |.. | 06/29/2020. | Nationwide Mutual........ reveeeerenesrenienes | e 3,918,054 3,250,000 3,353,350 | .ovvvrnee 3,345,381 | oo [ i (4,436) (4,436) 3,340,945 | .o | s 577,109 | ....... 577,109 | ..... 144,083 | 01/23/2029. | 2FE............
Bank of America Comm Mtg CMBS Ser
06427D AS 2 (2017-B .. | 06/29/2020. | Nationwide Mutual........ [EPTITRTRRRIRRION PPON 12,139,772 | ..... 10,850,000 | ....11,174,641 | ......... 11,086,071 | .ovovvecris | e (16,068) | ...veveverrerrs [ s (16,068) | ...ooovvvrreeries | v 11,070,003 | ..coovvvivrrecs ..1,069,770 |..... 1,069,770 | ..... 224,050 |02/01/2050. | 1FM...........
07274E AG 8 |Bayer US Finance LLC SrNt 3.375% 10/0|.. | 06/29/2020. | Nationwide Mutual........ JEOTRTRTRI PV 3,271,320 | ....... 3,000,000 | ....... 2,970,330 | .ovvrrnee 2,984,576 | ...ooovvvrrrerrne | e 1,476 1,476 2,986,052 | .oooerreiierins | e 285,268 | ....... 285,268 | ....... 73,406 | 10/08/2024. | 2FE............
Bayview Opport Mast Fund Trust RMBS
07332B AA 7 |Ser .. | 06/29/2020. | Paydown 51,070 (294) | oo | errrirneeee D070 | s | e | v | i 655 |03/28/2057. | 1FM
099724 AJ 5 |Borg Warner Automotive Sr Nt 3.375% 03] .. | 06/29/2020. | Nationwide Mutual........ 5,000,000 4,963,031 3,176 19,638 | ......319,638 | ..... 133,125 | 03/15/2025. | 2FE
110122 BD 9 |Bristol-Myers Squibb Co SrNt 3.950% 1.. | .. | 06/29/2020. | Nationwide Mutual........ 4,500,000 4,548,084 (29,970) RO 25,707 | ........25,707 | ..... 125,413 | 10/15/2020. | 1FE....
110122 BZ 0 |Bristol-Myers Squibb Co SrNt 2.900% O.. | .. | 06/29/2020. | Nationwide Mutual........ 2,000,000 2,018,670 (1,949) 2,016,722 | oo | s 138,954 | .......138,954 | ....... 64,928 |07/26/2024. | 1FE....
110122 CA 4 |Bristol-Myers Squibb Co SrNt 3.200% O.. |.. | 06/29/2020. | Nationwide Mutual........ 4,000,000 .3,990,074 686 3,990,760 | ..cooveereeriann | e 497,200 | .......497,200 | ....... 68,978 | 06/15/2026. | 1FE....
CFCRE Comm Mort Trust CMBS Ser
12532C BA 2 |2017-C8 C .. | 06/29/2020. | Nationwide Mutual........ JEOTTRTRII PV 1,107,292 | ....... 1,000,000 | ....... 1,029,997 | ..ccovenee 1,022,754 | .o | e (1,466) (1,466) | ...cvooevcienes | i 1,021,288 | ..o | e 86,004 | ......... 86,004 | ....... 20,638 | 06/15/2050. | 1FM...........
Comm Mortgage Trust CMBS Ser 2015-
12593Q BE 9 |CR26C .. | 06/29/2020. | Nationwide Mutual........ JESTSURTIN ERP 881,910 | .......... 800,000 | .......... 826,625 | ....ccoovvne 818,576 | ..ovvrcrreriicns | e (1,581) (1,581) [ oo | e 816,995 | ..ooovvvrrirnenns | e 64,915 | ......... 64,915 | ....... 16,779 | 10/10/2048. | 1FM...........
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 .| 06/10/2020. | Redemption  100.0000 SOOI RN 15,413 | e 15,413 | v 17,903 | oo 16,890 [ ..vvvuererreenns | e (1,477) (TATT) | e | e 15,413 | oo | e | e (VI I 388 |12/10/2028. | 2FE............
14041IN  FN 6 |Capital One Multi Asset ExecTr LBASS Ser|.. | 06/29/2020. | Nationwide Mutual........ reveeeerensnenenes | e 1,100,935 | ....... 1,097,143 | ....... 1,097,058 | ........... 1,097,122 LT T [P 1,097,136 [ .oovervvcrinns | evvienns 3,798 07/17/2023.
14149Y AT 5 |Cardinal Health Inc Sr Nt 4.625% 12/15... | .. | 06/22/2020. | Call  102.0160........ccccemrvmerrrerers [ errerrrerirneirneeineinns | eeeeens 4,590,720 | ....... 4,500,000 | ....... 5,091,750 4,579,235 | oo | eeeene(39,018) | s | e [RISHONE:) [N ISR 4,540,216 | ..ooveerirerns [ s (40,216) | ... 12/15/2020.
14317V AC 4 |Carlyle Global Mrkt Strat CLO Ser 2019-4.. | .. | 06/29/2020. | Nationwide Mutual. 5,430,091 .5,500,000 .5,500,000 .5,500,000 0 5,500,000 (69,909) 01/15/2033.
14448C AA 2 |Carrier Global Corp SrNt 2.722% 02/15... | .. | 06/29/2020. | Nationwide Mutual........ (287) 3,008,785 | ..oouvvvrrereens | cerins (8,296) | .... 02/15/2030.
232820 AJ 9 |CytecInds Inc SrNt 3.500% 04/01/23...... .. | 06/29/2020. | Nationwide Mutual........ . 9,843 8,940,969 |...ccooovivirnns | e 550,719 04/01/2023.
233331 AS 6 |DTE Energy Co SrNt 3.500% 06/01/24... | .. | 06/29/2020. | Nationwide Mutual. 1,749,288 74 143,444 143,444 35,389 | 06/01/2024.
233851 BE 3 |Daimler Fin NALLC SrNt 2.875% 03/10/. .. | 06/29/2020. | Nationwide Mutual........ ceeeennnnn 1,699,443 228 RO 17,431 | e 17,131 | . 36,928 | 03/10/2021. I
26441Y AZ 0 |Duke-Weeks Realty LP SrNt 3.250% 06/3) .. | 06/29/2020. | Nationwide Mutual........ reverenesnrenenes | e 4,519,507 | ....... 4,125,000 | ....... 4,212,285 | ........... 4,184,926 (4143) [ e | e 4,180,783 | ..ovvvvrrrcrnes [ e 338,723 | ....... 338,723 | ....... 66,659 | 06/30/2026. | 2FE............
ERAC USA Finance Company Sr Nt
26884T AA 0 |5.250% .. | 06/29/2020. | Various............cc...... e | o 5,044,850 | ....... 5,000,000 | ....... 5,655,994 | ........... 5,072,383 | ..oovrvriveines | e (A7,421) | o [ s (47,421) 5,024,963 | .....cccovvvven | o 19,887 | .coooue. 19,887 | ..... 195,417 | 10/01/2020. | 2FE............
30040W AE 8 |Eversource Energy SrNt 3.300% 01/15/2 | .. | 06/29/2020. | Nationwide Mutual........ 2,205,896 | ....... 2,000,000 | ....... 1,998,640 | ........... 1,998,884 | ....cvvvvrrrers | cerrrrnrin 60 (510 SOOI ISP 1,998,944 | ...covvviivrvens | o 206,952 | ...... 206,952 | ....... 63,067 | 01/15/2028. | 2FE............
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Fedex Corp ABS PTC Ser 1998-1A
31331F  AX 9 |6.720% .. | 06/29/2020. | Nationwide Mutual........ 229,218 220,729 | .........232,548 | .....cc.o..... 221,492 | .o | e 340 340 | | e 221,832 | o | e 7,385 | oo 7,385 | ....... 14,174 | 07/15/2023. | 2FE............
337738 AT 5 |FiServe Inc SrNt 3.200% 07/01/26.......... .. | 06/29/2020. | Nationwide MUtUal.............ccoccevvecnns [ voverirerirnrinniicniines | e 3,310,566 | ....... 3,000,000 2,999,818 13 2,999,831 | oo | s 310,735 | ....... 310,735 | ....... 97,333 | 07/01/2026.
337932 AL 1 |Firstenergy Corp SrNt 2.650% 03/01/30.. | .. | 06/29/2020. | Nationwide Mutual........ 21 ...1,999,481 ..76,845 | ........76,845 | ....... 18,992 | 03/01/2030.
Ford Credit Auto Owner Tr LBASS Ser
34530W AA 5 |2015 .. | 06/29/2020. | Nationwide Mutual........ 3,359,833 3,357,000 | ....... 3,408,666 6,802 3,370,424 | ....ccovvvvvirs | eenn(10,591) | .......(10,591) | ... 44,141 101/15/2027. | 1FE....
38082) AA 7 |Golden Bear LBASS Ser2016-2A CI A 3.1|.. | 06/29/2020. | Nationwide MUtUal..........c.ooceeevrnee [ worerrererneernsniineines | veeens 2,670,168 | ....... 2,643,150 | ....... 2,643,150 0 2,643,150 | .coovvrverinins | 000 27,018 | .....27,018 | oo 64,731 | 09/20/2047. | 1FE............
38218D AA 7 |Goodgreen Trust LBASS Ser 2019-1A CI A | .. | 06/15/2020. | Paydown 55,532 55,532 58,498 ) (2,931) [ v | 85,532 [ e [ | 0 s 1,096 | 10/15/2054. | 1FE............
38218D AA 7 |Goodgreen Trust LBASS Ser 2019-1A CI A | .. | 06/29/2020. | Nationwide MUtUal...........ccoveverveene | eovvrvmerrnerirseinenns | veeees 1,772,268 | ....... 1,693,516 | ....... 1,783,965 ) (2,199) [ .ovevvrererrenen | erreereen 1,780,707 | s [ c00en(8,439) | ... (8,439) | ... 35,964 |10/15/2054. | 1FE....
38218G  AA 0 | Goodgreen Trust LBASS Ser 2018-1A CI A |.. | 06/15/2020. | Paydown 29,603 29,603 31,074 | ... ) (1,455) 129,603 | i | e | 0 [ 602 | 10/15/2053. | 1FE............
391164 AF 7 |Great Plains Energy SrNt 5.292% 06/15.. .. | 06/29/2020. | Nationwide MUtUal.............cccccveveriee [ voverrrererneenreirnirines | vveens 6,405,042 | ....... 6,000,000 | ...... 6,734,580 | ........... 6,281,831 | oo | e (54,721) [ oo [ e (54,721) 6,227,110 | coovrvvrrrcrnes [ e 177,932 | ... 177,932 | ..... 171,108 | 06/15/2022. | 2FE............
438516 BW 5 |Honeywell International Inc SrNt 2.30...... .. | 06/29/2020. | Nationwide MUtUaL..........c..ocerrveree [ wrerrererneirneriineinns | e 1,591,167 | ....... 1,500,000 | ...... 1,496,895 1,497,130 293 293 | s | e 1,497,423 | oo [ o 93,744 | ........ 93,744 | ....... 30,763 | 08/15/2024. | 1FE....
446413 AL 0 |Huntington Ingalls Industries SrNt 3........ .. | 06/29/2020. | Nationwide MUtUaL..........c..ocervveenes [ vverirererneinriieniiines | e 9,439,290 | ....... 8,750,000 | ....... 8,792,048 8,785,983 (2,021) (2,021) 8,783,961 | ...ccvvvrrvirnes | e 655,329 | ....... 655,329 | ..... 176,085 | 12/01/2027. | 2FE....
Invitation Homes Tr RMBS Ser 2018-SFR2
46185H AA 0 |C . | 06/17/2020. | Paydown 92,003 ..92,003 92,003 | ...... 92,003 0 ....92,003 06/17/2037. | 1FE...
Invitation Homes Tr RMBS Ser 2018-SFR2
46185H 01|C .. | 06/29/2020. | Nationwide MUtUal.............coccrevernee [ overrererseinsiinsiiinns | v 7,455,264 | ... 7,545,012 | ....... 7,545,012 7,545,012 0 (89,748) | ........ (89,748) | ....... 80,196 | 06/17/2037. | 1FE...
465685 AP 0 |ITC Holdings Corp Sr Nt 3.350% 11/15/2. |.. | 06/29/2020. | Nationwide Mutual.............cccouvvers | vovernrivemricniiverrens | cvv 1,655,913 | ....... 1,500,000 | ....... 1,498,183 1,498,470 .85 85 157,358 | ....... 157,358 | ....... 31,267 | 11/15/2027. | 2FE..
476556 DC 6 |Jersey Central Pwr & Lt Co SrNt 4.300... |.. | 06/29/2020. | Nationwide MULUAL.............ccoverrere | voverneernveisernerrenes | e 2,314,362 | ....... 2,000,000 | ...... 2,221,211 | oo [ e | s (G210 | R B (12,960) 2,208,252 | .coovvveeierins | e 106,110 | ....... 106,110 | ....... 39,178 | 01/15/2026. | 1FE............
50026* AA 3 |Kohls Corp CTL Shelby Ml 7.600% 12/15/| .. | 06/15/2020. | Redemption ~ 100.0000 39,585 | ..o 39,585 | oo 41,821 | oo 39,992 | .o (406) (406) | cvvvoverereries | s 39,585 | oo | e | e (1 I 1,255 | 12/15/2022. | 2........ccvnne.
Legg Mason Mtg Cap Corp LBASS Ser
524654 BP 9 |2003-C .| 06/01/2020. | Redemption  100.0000 30,599 (1 PRI ISP 30,599 | .oocreerieeins [ | o0 [ 612 | 03/01/2023.
55336V AJ 9 |MPLXLP SrNt 4.875% 06/01/25.. .. | 06/29/2020. | Nationwide Mutual. .3,882,568 (7,381) 3,578,716 ..303,852 303,852 98,583 | 06/01/2025.
55336V  AK 6 |MPLXLP SrNt 4.125% 03/01/27.. woo | - | 06/29/2020. | Nationwide MULUAL............cccevvvererer | vorernerreriserserinenes | e 2,149,530 K. 772 IS I 1,970,956 | ...coovvvvrivinens | e 178,574 | ....... 178,574 | ....... 68,292 | 03/01/2027. .
61691E AY 1 |Morgan Stanley Capital | Tr CMBS Ser 201 | .. | 06/29/2020. | Nationwide MUtual.............cccouvvers | vorernrivemnicninverrens | cvviaes 2,362,899 (4,533) 2,234,701 | oo | e 128,198 | ....... 128,198 | ....... 43,675 |12/15/2049. | 1FM...........
Morgan Stanley BAML Tr CMBS 2015-C20
61764R AA 6 [Cl .. | 06/29/2020. | Nationwide MUtUaL.............occrvverree [ wrerrererseinsiiiniiinns | e 1,021,830 | ..oovovvrirrineiinns | e 2,155,191 | oo 1,172,866 | ..o | e (101,344) | covoocei | s (101,344) | oo | s 1,071,522 | oo | e (49,693) | ........ (49,693)| ..... 162,889 | 02/15/2048. | 1FE............
Morgan Stanley BAML Tr CMBS Ser 2015-
61764R BF 4 [C20 . | 06/29/2020. | Nationwide MUUEL............ccomvverneres | corereeirneriineineiienes | v 5,024,350 | ....... 4,731,000 | ....... 4,800,367 | ........... A 775,732 | o | e (4,770) (0 0 {0) ) ORTRIS ISR 4,770,962 | ..ovvevrincenns | e 253,389 | ....... 253,389 | ....... 88,810 |02/15/2048. | 1FM...........
Morgan Stanley BAML Tr CMBS 2015-C20
61764R BG 2 [Cl . | 06/01/2020. | Paydown 27,255 | oo 13,806 | ..vercercricris | e [QRIC) R B (13,808) [ ..evvveerneernenns | veeremenerserierernennn [ eveesesesseniens | veeessersessnnes | veeseesnennend 0 | e 1,569 |02/15/2048. | 1FE............
Morgan Stanley BAML Tr CMBS 2015-C20
61764R BG 2 [CI .. | 06/29/2020. | Nationwide MUtUaL..........c..ocerrvenes [ wovererererneenirinirines | e 1,841,343 | oo | e 4,375,502 | ........... 2,216,425 | .o | e (182,410) | vevvvververvees | e (182,410) 2,034,015 .(192,672) | ...... (192,672)| .....353,010 | 02/15/2048. | 1FE............
NRZ Advance Receivables Trust LBASS
62942Q BQ 5 |Ser . | 06/29/2020. | Nationwide MUtual............cccouvevvis | vorererinmiicnnineiiens | v 6,461,275 | ....... 6,605,000 | ....... 6,604,260 | ........... 6,604,357 | .ooovrvnrineiins | s 121 121 6,604,478 ...(143,203) | ...... (143,203) | ....... 92,187 | 07/15/2052. | 1FE............
New Century Home Equity Ln Tr RMBS
64352V KU 4 |Ser2 . [ 06/25/2020. [ PAYAOWN..........ooovvveiirrireiriniiniinns | cevierieeisseesensisnies | eeereneens 468,270 | .......... 468,270 | .......... 438,711 | oo 461,187 | oo | e 7,083 7,083 | oo | s 468,270 | ..o | ceveerieeiinnins | e 0| e 3,818 | 06/25/2035. | 1FM...........
New Haven Fed Office Bldg Ls CTL GSA
64508Q AA 3 |Gtd . | 06/15/2020. | Redemption ~ 100.0000 2,275 | e 2,275 | e, 2,275 | oo 2,275 | oo [ e 0 2,275 | v | ceveeieeninnni | e (11 I 67 | 01/15/2021. | 1.ceocvrnnens
New Residential Mtg Ln Tr RMBS Ser
64828A AA 1 |2014- . [ 06/01/2020. [ PAYAOWN.........coomrvrrrerrireirnrinnins | cevrerieeirseesassinnnes | eeereeens 111,344 | ... 111,344 | .......... 114,986 | ..ocooovvrenne 114,103 | oo (2,759) (2,759) [ oo | e 111,344 | oo e | e 0| e 1,849 |01/25/2054. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
64828A AA 1 |2014- . | 06/29/2020. | Nationwide Mutual........ 2,263,506 | ....... 2,121,720 | ....... 2,191,117 2,174,289 ...(6,157) (6,157) 2,168,132 | oo | 095,374 | ... 95,374 | ....... 45,971 | 01/25/2054. | 1FE...
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New Residential Mtg Ln Tr RMBS Ser
648290 AG 1 |2014- . | 06/01/2020. | Paydown 58,244 | ............ 58,244 | ............ 59,826 | ..ovvririrnnes 59,610 | .eoevvrererverens | e (1,367) (1,367) [ ooeerrenerrenes | ceverveireninns 58,244 | ..o [ e [ e (11 I 950 | 11/25/2054. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
648290 AG 1 [2014- . | 06/29/2020. | Nationwide MUtUEL............cccnvvevere | vererererrerisernerienes | cvvi 1,492,567 | ....... 1,398,543 | ....... 1,436,541 | .oovvvenee 1,431,356 [ ..o | e (4,746) (4,748) | ..o | e 1,426,610 | ..o [ o 65,956 | ......... 65,956 | ....... 30,302 | 11/25/2054. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
64830K 5 |2018- . [ 06/01/2020. [ PAYAOWN.........cvvrvivrrirrerriinrineiins | ceverererneeissinsiinenes | oveisninns 79,200 | wovvvrnees 79,200 | vovvvonees 84,793 | oo 84,735 | ..o | e (5,536) (5,536) | ..ovvvreeeriienes | verireirinins 79,200 | oo [ e [ e 0| e 1,480 |05/25/2058. [ 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830K AA 5 |2018- .. | 06/29/2020. | Nationwide MUtUaL..........c..ocerveenes [ wverirererneinriicniiines | e 1,924,883 1,786,423 | ....... 1,912,589 (9,409) [ ...vvevvrervers | ereeree 1,901,872 | i | 023,011 | 23,011 | ... 46,447 | 05/25/2058.
653240 AA 9 |Newtown CTL Ser 2002 6.082% 05/15/23 | .. | 06/15/2020. | Redemption ~ 100.0000, 66,729 | ... 66,729 66,727 | ...... 66,728 1 T [ | verrenreeendB8,729 [ e [ | v | 1,692 |05/15/2023.
65341K BD 7 |Nextgear Floorplan Mast Ow Tr LBASS Ser|.. | 06/29/2020. | Nationwide MUtUAL.............cccovvvvere | vorerneernvrinerrerrenns | cevi 3,376,806 | ....... 3,333,333 | ....... 3,332,544 | ........... 3,332,846 | oo [ e 130 130 3,332,976 | ..o | s 43,830 | ......... 43,830 | ....... 66,283 | 10/16/2023. | 1FE............
65341K BG 0 |Nextgear Floorplan Mast Ow Tr LBASS Ser| .. | 06/29/2020. | Nationwide Mutual.............cccouvvers | vovernrvvemiicniiverrens | vev 1,513,088 | ....... 1,500,000 | ....... 1,499,775 .1,499,833 38 [ | e 1,499,871 | .ovvoiveciinns | s 13,217 | ... 13,217 | e 25,948 | 02/15/2024. | 1FE....
655044 AH 8 |Noble Energy Inc SrNt 3.900% 11/15/24. | .. | 06/29/2020. | Nationwide Mutual. 16,804,432 6,750,000 16,759,222 6,754,967 (462) 6,754,505 49,927 .49,927 | ..... 163,800 | 11/15/2024.
666807 BG 6 |08/ . | 06/29/2020. | Nationwide Mutual........ 1,510,384 1,400,000 1,465,086 (4,786) | oo | i 1,431,333 | oo | o 79,052 | ........79,052 | ....... 41,456 |08/01/2023.
NRRC-D Facilities Corp CTL GSA Rev Bd
670208 AA 8 |Ls .| 06/07/2020. | Redemption  100.0000 35464 | ..........35464 | ...........35464 | 35,464 [ | (1 ORI ISP 35,464 | ..o [ e [ e (11 IO 961 | 11/07/2023. [ 1.....cvoenee
68902V AF 4 |Ofis Worldwide Corp SrNt 2.565% 02/15. | .. | 06/29/2020. | Nationwide MUtual.............cccouvvers | vorernrvrnmrimerverrenes | veviaes 2,103,230 [65) ) OO RN 1,999,992 | ... | e 103,238 | ....... 103,238 | ....... 17,385 | 02/15/2030. | 2FE............
708696 BZ 1 |Pennsylvania Elec Co SrNt 3.600% 06/0. | .. | 06/29/2020. | Nationwide MUtUal............coocerevrnee [ worerrererneensniinnines | veeens 2,779,133 201 2,495,655 | ...ovvvovrierins | e 283478 | ....... 283478 | ....... 52,000 | 06/01/2029. | 2FE...
71270 EB 8 |Peoples United Bank Sr Nt 4.000% 07/15 |.. | 06/29/2020. | Nationwide MUtUal............cccccvuvevnes [ voverirerirniiiniiinniines | e 5,486,239 | ....... 5,176,000 | ....... 5,135,226 2,195 5,156,273 | cooovververi | e 329,966 | ....... 329,966 | ..... 197,838 | 07/15/2024. | 2FE............
713448 DN 5 |Pepsico Inc SrNt 2.375% 10/06/26.......... .. | 06/29/2020. | Nationwide MUtUaL..........c..ocervveree [ worerirererneeriniinirines | e 2,737,260 | ....... 2,500,000 | ...... 2,436,108 3,037 2,457,605 | ....ooovovrerrrs | e 279,655 | ...... 279,655 | ....... 43,377 | 10/06/2026. | 1FE............
720198 AC 4 |Piedmont Operating Partnership SrNt 3...|.. | 06/29/2020. | Nationwide Mutual...........ccccceeueues [ oververinniinicniiinns | s 1,400,683 | ....... 1,379,000 | ....... 1,399,947 (2,632) [ v | e 1,395,455 | ..ooovovivrrinnn | e 5,229 | oo 5229 | ... 27,090 | 06/01/2023. | 2FE...
720198 AD 2 |Piedmont Operating Partnership Sr Nt 4...|.. | 06/29/2020. | Nationwide MUtUal............cccccveveevee [ voverirerernrennniiniines | vvnens 2,125,916 | ....... 2,075,000 | ....... 2,093,116 (942) (942) 2,082,770 | .o | 000 43,146 | ........43,146 | ....... 72,844 | 03/15/2024. | 2FE...
RRLTD CLO Ser 2019-7A CI A1A
74980E AC 2 |2.661%0 .. | 06/29/2020. | Nationwide MUtUaL..........c..coccrvecnns [ voverirerirniiinicniines | v 4,365,163 | ....... 4,500,000 | ....... 4,497,300 | ........... 4,497,300 | ..ooovrvvrirines | v 165 165 [ oo | e 4,497,465 | ....coovvrvrnnns .(132,302) | ...... (132,302) | ....... 61,137 | 01/15/2033. | 1FE............
75513E BB 6 |Raytheon Tech Corp SrNt 2.800% 03/15/|.. | 06/29/2020. | Nationwide MUtUAL.............ccoveverere | vorerneervernernerirenes | vevi 1,031,365 | ....... 1,000,000 | .......... 999,745 L ST I 999,757 03/15/2022. | 1FE............
75513E BD 2 |Raytheon Tech Corp SrNt 3.200% 03/15/| .. | 06/29/2020. | Nationwide Mutual.............cccoevevres | covrrerrererneneeiienns | v 1,074,456 | ....... 1,000,000 ....998,348 27 ..998,376 03/15/2024. | 1FE..
774341  AH 4 |Rockwell Collins SrNt 2.800% 03/15/22.. | .. | 06/10/2020. | Tax Free EXChange.........ccccoeevvers [ woverirererneerseininnes | vevens 1,000,745 | ....... 1,000,000 | ..........999,330 999,684 . 62 . ..999,745 03/15/2022. | 1FE..
774341 AJ 0 |Rockwell Collins SrNt 3.200% 03/15/24.. | .. | 06/10/2020. | Tax Free EXChange.........ccccoueeneees [ coneermerinneiineiineninns | covnevnnas 999,348 | ....... 1,000,000 | .......... 997,120 | oo 998,168 | ...ovvvcvrreriiees | cerreeireenns 180 180 | covveeererreries | v 998,348 03/15/2024. | 1FE............
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl| .. | 06/15/2020. | Paydown 7,962 (86) 7,962 03/15/2033. | 2FE..
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl| .. | 06/29/2020. | Nationwide MUtUal...........cccvvvrvveree [ eorneernrrinninerineninns | v 347,118 (467) | cevrvvverrernes | v 370,603 03/15/2033. | 2FE...
Sequoia Mortgage Tr RMBS Ser 2018-8 Cl
81748H AD 1 |A . [ 06/01/2020. [ PAYdOWN.........ooreveerrercerrrinnrirenine | vevereeerseeisssineninenes | evvies 1,286,670 1,205 | oo | v 1,286,670 11/25/2048. [ 1FM...........
Sequoia Mortgage Tr RMBS Ser 2018-8 Cl
81748 AD 1 |A o .. | 06/29/2020. | Nationwide Mutual........ 11,525,083 (1,139) 11/25/2048. [ 1FM...........
863500 AE 9 |2006- o .. | 06/25/2020. | PaYOWN.......oomvircrirerircererinrinens [ erverseneseeseninsines | seeresneens 70,807 . 3,994 04/25/2036. | 1FM...........
86350U AE 9 |2006- .. | 06/29/2020. | Nationwide MUtUal.............cccccvvvecnns [ wverireriniennicniiines | v 2,087,167 | ......2,119,330 | ....... 1,917,994 | .......... 1,999,779 | .o 23,074 23,074 2,022,853 04/25/2036. | 1FM...........
89054X AB 1 |Topaz Solar Farms LLC Nt 4.875% 09/30/|.. | 04/28/2020. | Tax Free Exchange . 06,702,452 8,711,229 6,702,589 (138) (138) 6,702,452 09/30/2039. | 5FE...
89054X AD 7 |Topaz Solar Farms LLC Nt 4.875% 09/30/| .. | 05/29/2020. | Call ~ 100.0000..........ccoceevrrrrrerns | corrrererrmrircererineienes | verveineene 13,429 213,429 | e 13,429 (V1 ISTRTORIRURIONE ISR 13,429 09/30/2039. | 5FE...
89054X AD 7 |Topaz Solar Farms LLC Nt 4.875% 09/30/| .. | 06/29/2020. | Nationwide MUtual.............ccccuuvers | vorernrvrnmrimirverrenes | vvvs 7,290,941 | ....... 6,664,492 | ....... 6,692,941 | ..o [ s (498) (498) 6,692,442 09/30/2039. | 5FE............
Towd Point Mortgage Tr RMBS Ser 2019-4
891788 AB 0 |C .. | 06/29/2020. | Nationwide MUtual............cccccoevvcues [ roverirerinninnicnniinns | v 3,244,243 | ....... 3,152,000 | ....... 3,202,197 | .ccovunee 3,201,978 | oo (2,208) (2,208) 3,199,770 | oo | s 44474 | ... 44474 | ... 59,188 | 07/25/2059. | 1FM...........
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
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
904764 AX 5 |Unilever Cap Corp SrNt 2.600% 05/05/2. | .. | 06/29/2020. | Nationwide Mutual........ reverenessrenenes | e 2,138,774 | ....... 2,000,000 | ....... 2,059,900 .2,055,819 (6,357) 2,049,462 | ....ocvvvririn | s 89,312 | ......... 89,312 | ....... 33,800 |05/05/2024. | 1FE....
907818 DY 1 |Union Pacific Corp Nt 3.250% 01/15/25... | .. | 06/29/2020. | Nationwide Mutual........ JEOTTTRTRII PV 1,650,723 | ....... 1,500,000 | ....... 1,495,035 | ..........1,497,377 | ... e 239 | e | e 1,497,616 | ..oooovvvevcacns | e 153,107 | ....... 153,107 | ....... 46,583 | 01/15/2025. | 2FE............
92343V BR 4 |Verizon Communications Inc Sr Nt 5.150. | .. | 06/29/2020. | Nationwide Mutual........ e | 11,374,610 | ... 10,000,000 | .....10,795,050 | ......... 10,343,216 | oo | v (G723 1<) ) R IR (42,613) [ ovveerernircres | e 10,300,604 | ....covvvrerinee ..1,074,006 |..... 1,074,006 | ..... 406,278 | 09/15/2023. | 2FE............
92837D AA 5 |Visio RMBS Ser2019-2 CI A1 2.722% 11/].. | 06/01/2020. | Paydown 81,577 81,577 81,575 3 K [T ISP 81,577 | oo v | evrrrerinenenen0 [, 847 | 11/25/2054. | 1FM...........
92837D AA 5 |Visio RMBS Ser2019-2 CI A1 2.722% 11/].. | 06/29/2020. | Nationwide Mutual........ . (282) (282) 2,723,107 | .cocovvvvcrinrns | 200 26,575 | ........26,575 | ....... 42,833 | 11/25/2054. [ 1FM...........
92837D AB 3 |Visio RMBS Ser2019-2 CI A2 2.924% 11/].. | 06/01/2020. | Paydown revrerenneennrnenenen | oo 15,245 | 015,245 | 015,245 | 15,244 | . 1 I TSSO I 15,245 | oo | v | v | s 170 | 11/25/2054. | 1FM...........
92851@ AA 3 |Vivendi SPC Tr CTL 6.630% 04/15/22..... .| 06/15/2020. | Redemption  100.0000 20,128 20,128 20,128 | s 20,128 | oo | e 0 | v | eeereeerenin 20,128 | oo [ e [ e (V1 IO 556 | 04/15/2022. | 2........ceenee
WFRBS Commercial Mtg Tr CMBS Ser
92939K AE 8 |2014-C2 .. | 06/29/2020. | Nationwide Mutual........ 258,027 240,000 | .......... 248484 | ... 245546 | ......cocovevinne, (574) (YL [ R 244972 | oo | s 13,055 | ..cooouee 13,055 | ... 5,002 | 11/15/2047. | 1FM...........
WFRBS Commercial Mtg Tr CMBS Ser
92939K AF 5 |2014-C2 .. | 06/01/2020. | Paydown 221,294 221,294 | .......... 227,929 | oo 223,362 | ..o . (2,069) (2,089) [ .oovevnerrienes | e 221,294 | oo | e | s 0| e 3,066 | 11/15/2047. | 1FM...........
WFRBS Commercial Mtg Tr CMBS Ser
92939K AF 5 |2014-C2 .. | 06/29/2020. | Nationwide Mutual........ rreeen | e 3,875,727 | ....... 3,731,286 | ....... 3,843,168 | ........... 3,766,168 | ....cccvrvrveres | v (4,201) (4,201) 3,761,966 | ..o | e 113,761 | ....... 113,761 | ....... 71,661 | 11/15/2047. | 1FM...........
948741 AH 6 |Weingarten Realty Inv SrNt 3.375% 10/.. | .. | 06/29/2020. | Nationwide Mutual........ 2,037,990 | ....... 2,000,000 | ...... 2,022,960 | ..ooovnee 2,019,371 | oo [ v (3,295) (3,295) 2,016,077 | oo | v 21,913 | e 21,913 | ... 53,250 | 10/15/2022. | 2FE............
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .| 06/01/2020. | Redemption  100.0000, JESTURTRTORORRII RN 12,629 | .o 12,629 | oo 12,629 | oo 12,629 [ .o | e [V POPSTOI ISSPRRN 12,629 | oo | e | e (VI I 350 |08/01/2027. | 2......ccvvenee
Wells Fargo Bank Northwest NA CTL
94978%# AU 1 |[MWRAL .| 06/15/2020. | Redemption  100.0000 JRVTURIRTORTUORIUR ORI 17,069 | cooocvvneee 17,069 | .ooovcveeeee 17,871 | e 17,490 | ..o, (421) (421) | oo | e 17,089 | oo | v | e (VI IO 525 |05/15/2032. [ 1.....ccovvvenee
Wells Fargo Bank Northwest NA CTL CVS
949784 AX 5 |Co .| 06/10/2020. | Redemption  100.0000 28,916 28,916 28,916 | ...... 28,916 | .ooovvorernrieens | e [0 SOOI ISVORRRTO 28,916 | oo [ e [ e (V10 IO 801 | 10/10/2024. | 2................
Wells Fargo Home Equity Tr RMBS Ser
94980G BF 7 |2004 .. | 06/25/2020. | Paydown 262,714 262,714 | ......... 253,355 | .ooovrinnn 243,897 | ..ovvvveieinein | v 18,817 | oo | e 18,817 [ e | e 262,714 | oo | e | s 0 | e 4,448 | 10/25/2034. | 1FM...........
Wells Fargo Home Equity Tr RMBS Ser
94980G BF 7 |2004 .. | 06/29/2020. | Nationwide Mutual........ RO PV 7,019,697 | ....... 7,276,084 | ...... 7,016,873 | ..cccovnce 6,754,939 | .oooovvrrerricns | v 354,821 354,821 | .ovveereiiens | e 7,109,761 | oo | o (90,064) | ........ (90,064) | ..... 131,747 | 10/25/2034. | 1FM...........
Wells Fargo Comm Mtg Tr CMBS Ser
94989 BA 3 |2015-C2 .. | 06/01/2020. | Paydown 5,003 | oo 5,003 | oo 5,134 | oo 5,089 | .ooererrirnnne (66) (66) 5,003 | oo | cerreerrenienins | e (U1 I 76 | 05/15/2048. | 1FM...........
Wells Fargo Comm Mtg Tr CMBS Ser
94989 BA 3 |2015-C2 .. | 06/29/2020. | Nationwide Mutual........ vt | e 179,010 | covvvenee 171,247 | ..o 175,735 | oo 173,515 | oo (327) (724 [T R 173,188 | oo | v 5822 | oo 5822 | ... 3,271 | 05/15/2048. | 1FM...........
Wells Fargo Comm Mtg Tr CMBS Ser
95000J AW 8 |2016-LC .. | 06/29/2020. | Nationwide Mutual........ revrenessrenenes | e 2,142,142 | ....... 2,000,000 | ....... 2,059,906 | ........... 2,034,835 (4,265) 2,030,570 | oo | e 111,572 | e 111,572 | ....... 40,283 | 12/15/2059. [ 1FM...........
963320 AR 7 | Whirlpool Corp SrNt 4.000% 03/01/24..... | .. | 06/29/2020. | Nationwide Mutual........ RO P 4,219,596 | ....... 4,000,000 | ....... 4,206,250 | ........... 4,113,598 | oo | eereen(12,811) [ [ (12,811) [ v | e 4,100,988 | ...ccvvvrvreris | cenne 118,608 | ....... 118,608 | ..... 132,444 | 03/01/2024. | 2FE............
98978V AL 7 |Zoetis Inc SrNt 3.000% 09/12/27........... . | 06/29/2020. | Nationwide Mutual........ s | oo 3,307,674 | ...... 3,000,000 | ... 2,986,310 2,989,109 622 2,989,731 | oo | o 317,943 | ... 317,943 | ... 71,750 | 09/12/2027. | 2FE....
292505 AJ 3 |EnCana Corp SrNt 3.900% 11/15/21....... .. | 06/29/2020. | Nationwide Mutual........ RO PV 1,995,442 | ....... 2,000,000 | ....... 2,018,960 | ...........2,004,368 (1,122) 2,003,246 | ....ovvevrrrinns | e (7,804) | ..o (7,804) | ....... 48,533 | 11/15/2021. | 2FE............
65334H AG 7 |NexenInc SrNt 6.400% 05/15/37............ .. | 06/29/2020. | Nationwide Mutual........ revrneenesenenenes | e 2,816,264 | ....... 2,000,000 | ....... 1,932,480 | ...ccoone. 1,944,350 861 | oo | e 1,945,211 | oo | o 871,053 | ....... 871,053 | ....... 79,644 | 05/15/2037. | 1FE............
65334H AJ 1 [NexenInc SrNt 7.500% 07/30/39............ .. | 06/29/2020. | Nationwide Mutual........ revrerenessrenenes | e 2,409,956 | ....... 1,500,000 | ....... 1,635,465 1,616,110 (1,445) | oo | v 1,614,665 | i | 1. 795,291 | ... 795,201 | ... 102,813 | 07/30/2039. | 1FE....
941053 AH 3 |Waste Connections Inc SrNt 4.250% 12/.| A | 06/29/2020. | Nationwide Mutual........ RO PV 1,775,448 | ....... 1,500,000 | ....... 1,698,219 | ... (8,929) | ..ocvvvvvverienes | e 1,689,290 | oo | ....86,158 | .........86,158 | ....... 36,833 | 12/01/2028. | 2FE............
941053 AJ 9 |Waste Connections Inc SrNt 3.500% 05/. | A | 06/29/2020. | Nationwide Mutual........ rererneennresenesensenes | e 2,247,520 | ....... 2,000,000 | ....... 2,154,440 | .o (6,586) [ ..ovvvcveerrireres | e 2,147,854 | i | 120..99,666 | .........99,666 | ....... 46,278 |05/01/2029. | 2FE............
94106B AA 9 |Waste Connections Inc SrNt 2.600% 02/. | A | 06/29/2020. | Nationwide Mutual........ reveeeerensnenenes | e 1,848,774 | ....... 1,750,000 | ....... 1,749,843 e | e 1,749,854 | s | 198,920 | .........98,920 | ....... 19,717 | 02/01/2030. | 2FE....
00507U AS 0 |Actavis Funding SCS SrNt 3.800% 03/15 | D | 05/14/2020. | Tax Free Exchange o e | s 4,019,185 (1,044) | oo | 4,015,185 [ i | 104,000 | .oo......4,000 | ... 100,911 | 03/15/2025. | 2FE............
05565Q DN 5 |BP Capital Markets PLC Nt 3.279% 09/19| D | 06/29/2020. | Nationwide Mutual........ 6,526,170 | .......6,000,000 | .......6,000,000 | ...........6,000,000 |....ccccoosuremrrrs | crrrmmmrmrrrrrrans 0 | oo | 0000e0e8,000,000 | oo | +....526,170 | .......526,170 | ..... 153,020 | 09/19/2027. | 1FE............
110427 1 | British Airways Plc EETC  3.800% 09/20/.. | C| 06/20/2020. | Redemption ~ 100.0000 OISR N 17,483 | oo 17,483 | 17,483 | 171483 | | e 0 | oereereneernnes | v T8 | i | e | eevveeireinnen0 [ e 332 | 06/20/2031. | 1FE............
Rabobank Nederland Sub Nt 4.625%
21684A AA 4 |12/01 D| 06/29/2020. | Nationwide Mutual........ reveneenennerenienes | e 5,710,784 | ...... 5,180,000 | ....... 5,231,420 | ..ccoonnee 5,203,202 | ...oovvvvrrirnenne . (2,698) (2,698) 5,200,504 | ....ovvovvrrer | e 510,280 | ....... 510,280 | ..... 138,421 | 12/01/2023. | 2FE............




9'G030

Statement for June 30, 2020 of the SCOTTS DALE INSU RAN C E CO M PANY

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

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
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
225313 AM 7 | Credit Agricole SA Sub Nt 3.250% 01/14..| D | 06/29/2020. | Nationwide MUtUal............cccccvvveeree [ vovereerernrinmriinniines | v 2,147,754 | ....... 2,000,000 | ...... 2,036,645 ..(1,305) (1,305) 2,035,340 | ..oovervrriinnns | e 112414 | ... 112,414 | ...... 29,792 | 01/14/2030.
30217A AC 7 |Experian Finance PLC SrNt 2.750% 03/0 | D | 06/29/2020. | Nationwide MUtUAL.............cccovevrere | voverneernmeinmernciinenes | cevi 5,218,680 | ....... 5,000,000 | ...... 4,948,500 P21 728 N IS 4,950,795 | ..ovvevreneinns | e 267,885 | ....... 267,885 | ....... 76,007 | 03/08/2030.
423012 AF 0 |Heineken NV SrNt 3.500% 01/29/28....... C | 06/29/2020. | Nationwide MUtUal...........cccoeerervers | eovervviniirernnisiirens | v 5,627,705 | ....... 5,000,000 | ....... 4,967,600 1,354 | v | e 4,975,930 | .oovvrvrviiens | e 651,775 | ....... 651,775 | ... 160,417 | 01/29/2028.
456873 AA 6 |Ingersoll-Rand Lux Finance Nt 2.625% 0. | C | 04/13/2020. | Call ~ 100.0000.......ccccouvererermeernne | vererneermersermsererenes | vevees 1,000,000 | ....... 1,000,000 | ..........999,340 36 999,994 RO . I (PP 11,813 | 05/01/2020.
88167A AC 5 | Teva Pharmaceuticals NE Sr Nt 2.200% 0| C| 06/29/2020. | Nationwide Mutual............cccoocvcies | vovivnrionicnniiccinanns | oo 1,260,360 | ....... 1,296,000 | ......1,293,862 | ..........1,255,111 | ......40,199 | ..ocoeee217 [ | 40,416 | ..o, ...1,295 527 ...(35,167)] ........(35,167) | ....... 26,770 | 07/21/2021.
3899999. Total - Bonds - Industrial and MiSCEllANEOUS...........cuuueiviiiiiiiiis o ....315,371,387 |....288,588,891 |....306,083,170 | .......270,469,045 | .......40,199 | .....(258,711) | .cccvevrernn. 0 | (218,512) | .covvvvrerenand 0. 299,876,440 | ...t 0 | 15,404,228 |...15,404,228 | ..7,402,491 XXX
Bonds - Unaffilited Bank Loans
000000 00 0 |Messer Industries Initial Term B-1 Loan..... .. | 06/30/2020. | Redemption ~ 100.0000..........cccuw. [ vrervrerernrermniinniinns | e 12,000 | ............ 12,000 | ..o 12,060 | ...ccoovvvnee. 12,055 | .o (55) [ vovverrerrriens | erverirerirennd(85) [ | e 12,000 [ oo [ | e 0 | 255 |03/01/2026. | 4FE............
91136E_ AJ 4 |United Rentals North America Term Ln Nt.. | .. | 06/30/2020. | Redemption  100.0000 24,813 24,813 24,951 ..24,933 (121) 10/05/2025. | 2FE............
8299999. Total - Bonds - Unaffiliated Bank Loans.. 36,813 ..36,813 .37,011 ..36,988 | ... .(176)] .. .0 .0 . .0 612 XXX XXX
8399997. Total - Bonds - Part 4 ....500,613,607 |....454,087,029 | ....475,206,880 445,311,230 | ..(5,875,766) | ...... (478,425) | .. ...1,026,360 .(1,186,191) | 32,099,773 |...30,913,582 | ..9,785,695 XXX XXX
8399999. Total - Bond ....500,613,607 |....454,087,029 |...475,206,880 | ....... 445,311,230 | ..(5,875,766) | ...... (478,425) | .. ...1,026,360 .(1,186,191) | 32,099,773 |...30,913,582 | ..9,785,695 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks ....500,613,607 XXX ...475,206,880 | ....... 445,311,230 | ..(5,875,766) | ...... (478,425) ...1,026,360 68,423,114 | .(1,186,191) | 32,099,773 |...30,913,582 | ..9,785,695 XXX XXX
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Statement for June 30, 2020 of the SCOTTSDALE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

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

NONE
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Statement for June 30, 2020 of the SCOTTS DALE INSU RAN C E CO M PANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 5 8 9 10 11 12 Highly Effective Hedges 20 21
16
Hedge
Effectiveness
Description of Item(s) Hedged, Date of Deferred at Inception
Ticker Number of Notional Used for Income Generation or Maturity or Trade Transaction Variation Potential and at Year-
Symbol Contracts Amount Replicated Expiration Exchange Date Price Reporting Date Price] Margin Exposure end (b)

NONE
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Statement for June 30, 2020 of the SCOTTS DALE INSU RAN C E CO M PANY

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 1

NONE

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 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

1. Offset per SSAP NO. B4........oviviiiiiiriiereseeeieens

2. Net after right of offset per SSAP No. 64.....
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Statement for June 30, 2020 of the SCOTTS DALE I NS U RAN C E CO M PANY

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)

NONE
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Statement for June 30, 2020 of the SCOTTS DALE INSU RAN C E CO M PANY

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 June 30, 2020 of the SCOTTSDAL E | N S U RAN C E COM PANY

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
1FM.. 4514 | ... 4,514 |03/25/2036

362334 BQ 6 | GSAA Home Equity Tr RMBS Ser 2006-3 CI A...

81376G AC 4 | Securitized AB Receivables LLC RMBS SEI...........cviieeieieiiiiieisieissiesese st sssesnenes 46,902 | .o, 28,313 | 09/25/2036.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUNEIES. ... .o vv e cevessnensennens 51,416 | ........ 32,827 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated) ettt n et en e enan s et enansnanannaanannee avierensrieraina 51,416 | ........ 32,827 XXX
Totals
6499999.  Total - Residential Mortgage-Backed SECUMHIES. ... iuuirrieiisiititrsies ettt bbb ebsnesessenienes 51,416 | ....... 32,827 XXX
7099999.  Subtotal - Bonds........cccoceeene OO OO PP PP O O OO PO PO PP PPPRPPRPPRPOOON 51,416 | ........ 32,827 XXX
9999999, TOHAIS..... .eovuieeiieeiiieeiie i et etis ettt | enineenas 51,416 | ........ 32,827 XXX

General Interrogatories:

1. The activity for the year:  Fair Value $.....(1,060,296)  Book/Adjusted Carrying Value $.....(1,058,151)
2. Average balance for the year:  Fair Value §.....883,100  Book/Adjusted Carrying Value $.....865,431
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

28,313

NAIC 1: §...4514 NAIC 2: §

QE11




Statement for June 30, 2020 of te. SCOTTSDALE 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 Line 10 of the Assets page)
5

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

General Interrogatories:

1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

2. Average balance for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

NONE
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Statement for June 30, 2020 of the SCOTTSDAL E | N S U RAN C E COM PANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI OT INterest
Amount of Interest|  Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
Bank of New York Mellon............cccccovvvevveirerennns NEW YOTK NY ..ot | covveisiieeenins | eoveesissnnns | coeesssseresssssssnees | coeeensesens 12,657 | oo 58,835 | oo 179,628 | XXX
Chase BanK...........cueurvmerirereieeiireeeiseneniens COIUMDUS, OH.....oourimrieiireiierieersseisenienins | cernsennesinnsns | e | e | oresesssessssssessessnees | cenenes (70,327,138) | ........ (72,788,375) | ........ (77,199,052) | XXX
Wells Fargo Bank.........ccooviorniierniinsiiniiienns S0UdErton, PA. ... | e | oo | s | e (2,559) | oo [ XXX
0199999. Total Open DEPOSHOMES........cvvrieririsiriserisssrisere e XXX XXX [ 0 [... 0 | e (70,317,041) | ........ (72,729,540) | ........ (77,019,424) | XXX
0399999. Total Cash on Deposit...........cccoovwviicniiiniiiniinenes XXX XXX [ 0 [ . 0 | . (70,317,041) | ........ (72,729,540) | ........ (77,019,424) | XXX
0599999. Total CaSN.........vvrrerreerrirerieirerireei e XXX XXX ... 0. 0. (70,317,041) | ........ (72,729,540) | ........ (77,019,424) | XXX
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Statement for June 30, 2020 of the SCOTTS DALE I NS U RAN C E CO M PANY

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|

NONE




Supplement for June 30, 2020 of the SCOTTS DALE | NS U RAN C E COM PANY

* 4 1 2 97 2 02 04550010 2 =*

Designate the type of health care

providers reported on this page.

SUPPLEMENT "A" TO SCHEDULE T

EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Physicians - Including Surgeons and Osteopaths

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

Do RS ©® N oA W 2

N
Ea

15.

Alabama........ccocoevivevereicennns
Alaska........c.ccoerrierireriiiinn
AriZONA......ceeiieriereieicia
Arkansas
California.... .
Colorado........cceverereriecianans
Connecticut
Delaware..........ccceveverennnnn

Kentucky........ccoevevverevcennnans
Louisiana.........coevevreverienenns

Massachusetts
Michigan........ccoceeerevereinnnns
Minnesota........ccovveverveienns

Mississippi
Missouri
Montana.........ccceeeerrirreninnnn.
Nebraska...
Nevada
New Hampshire
New JErsey.......coovvrvrerennns
New MeXiCo.........cccvuvrrrrinne

NEW YOrK....ooovveveeereereinrieeenns

Virginia.....coeeveereeeneenencennes
Washington...........ccovveueene
West Virginia
Wisconsin

Puerto RiCO.......cccccovviriernnns
US Virgin Islands
Northern Mariana Islands

Aggregate Other Alien...
Totals....ooreeieeisce s

58001.
58002.
58003.
58998.

58999.

Summary of remaining write-ins
for Line 58 from overflow page.

Totals (Lines 58001 thru 58003
+58998) (Line 58 above)..........

Q455-1




Supplement for June 30, 2020 of the SCOTTS DALE | NS U RAN C E COM PANY

Designate the type of health care

providers reported on this page.

* 4 1 2 97 2 02 04550000 2 =*

SUPPLEMENT "A" TO SCHEDULE T

EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Hospitals
1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

Do RS ©® N oA W 2

N
Ea

15.

Alabama........ccocoevivevereicennns AL
Alaska........c.ccoerrierireriiiinn

Arizona
Arkansas

California.... .
Colorado........cceverereriecianans
Connecticut
Delaware..........ccceveverennnnn

Kentucky........ccoevevverevcennnans
Louisiana

Massachusetts
Michigan........ccoceeerevereinnnns
Minnesota........ccovveverveienns

Mississippi
Missouri
Montana.........ccceeeerrirreninnnn.
Nebraska...
Nevada
New Hampshire
New JErsey.......coovvrvrerennns
New MeXiCo.........cccvuvrrrrinne

NEW YOrK....ooovveveeereereinrieeenns

Virginia
Washington
West Virginia
Wisconsin

Puerto RiCO.......cccccovviriernnns
US Virgin Islands....................
Northern Mariana Islands

Aggregate Other Alien...
Totals....ooreeieeisce s

58001.
58002.
58003.
58998.

58999.

Summary of remaining write-ins
for Line 58 from overflow page.

Totals (Lines 58001 thru 58003
+58998) (Line 58 above)..........

Q455-2




Supplement for June 30, 2020 of the SCOTTS DALE | NS U RAN C E COM PANY

* 4 1 2 97 2 02 04550000 2 =*

Designate the type of health care

providers reported on this page.

SUPPLEMENT "A" TO SCHEDULE T

EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Other Health Care Professionals, Including Dentists, Chiropractors and Podiatrists

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

Do RS ©® N oA W 2

N
Ea

15.

Alabama........ccocoevivevereicennns AL
Alaska........c.ccoerrierireriiiinn

Arizona
Arkansas

California.... .
Colorado........cceverereriecianans
Connecticut
Delaware..........ccceveverennnnn

Kentucky........ccoevevverevcennnans
Louisiana

Massachusetts
Michigan........ccoceeerevereinnnns
Minnesota........ccovveverveienns

Mississippi
Missouri
Montana.........ccceeeerrirreninnnn.
Nebraska...
Nevada
New Hampshire
New JErsey.......coovvrvrerennns
New MeXiCo.........cccvuvrrrrinne

NEW YOrK....ooovveveeereereinrieeenns

Virginia
Washington
West Virginia
Wisconsin

Puerto RiCO.......cccccovviriernnns
US Virgin Islands....................
Northern Mariana Islands

Aggregate Other Alien...
Totals....ooreeieeisce s

58001.
58002.
58003.
58998.

58999.

Summary of remaining write-ins
for Line 58 from overflow page.

Totals (Lines 58001 thru 58003
+58998) (Line 58 above)..........

Q455-3




Supplement for June 30, 2020 of the SCOTTS DALE | NS U RAN C E COM PANY

Designate the type of health care

providers reported on this page.

Other Health Care Facilities

* 4 1 2 97 2 02 04550000 2 =*

SUPPLEMENT "A" TO SCHEDULE T

EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

Do RS ©® N oA W 2

N
Ea

15.

Alabama........ccocoevivevereicennns AL
Alaska........c.ccoerrierireriiiinn

Arizona
Arkansas

California.... .
Colorado........cceverereriecianans
Connecticut
Delaware..........ccceveverennnnn

Kentucky........ccoevevverevcennnans
Louisiana

Massachusetts
Michigan........ccoceeerevereinnnns
Minnesota........ccovveverveienns

Mississippi
Missouri
Montana.........ccceeeerrirreninnnn.
Nebraska...
Nevada
New Hampshire
New JErsey.......coovvrvrerennns
New MeXiCo.........cccvuvrrrrinne

NEW YOrK....ooovveveeereereinrieeenns

Virginia
Washington
West Virginia
Wisconsin

Puerto RiCO.......cccccovviriernnns
US Virgin Islands....................
Northern Mariana Islands

Aggregate Other Alien...
Totals....ooreeieeisce s

58001.
58002.
58003.
58998.

58999.

Summary of remaining write-ins
for Line 58 from overflow page.

Totals (Lines 58001 thru 58003
+58998) (Line 58 above)..........

Q455-4




Supplement for June 30, 2020 of the SCOTTSDALE |NSURANCE COMPANY
Overflow Page for Write-Ins

NONE
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Supplement for June 30, 2020 of the SCOTTS DALE | NS U RAN C E COM PANY

* 4 1 2 97 2 02 050510010 2 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended June 30, 2020
NAIC Group Code.....140 NAIC Company Code.....41297
Company Name: SCOTTSDALE 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
.................... 3,361,351 | .oooiieennn(3,311,595) | ovneeeeenn. 30,523

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

Q505
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