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statement for September 30,2020 of e NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS..ceeceeice s | nenienens 4,538,763,504 | .....covvrrrirerrrerincrns | e 4,538,763,504 | ............. 4,612,985,133
2. Stocks:
2.1 Preferred SHOCKS. .......cuuureeericcicieciieieesi it sssi e | eeessssiessiiens! 68,797,346 | ...ooeveririerreriieirineees | v, 6,797,346 | ..ooovvrrerr 5,006,265
22 COMMON SIOCKS. ...evuvereriecetesieeiseesesssesissess sttt ssess st sest st enssnnes | eesnssssesenns 357,381,597 | oovooeererenne 25,245,140 | ..cooovvvvenee 332,136,457 | oo 329,343,442
3. Mortgage loans on real estate:
31 FIISEIENS oottt | criensnienenas 602,564,848 | .......oeverrrrrerirrerieeiines | e 602,564,848 | ............... 651,406,371
3.2 Other than firSt IENS.........c.eieuiiiierieieie ettt sesies | cebsssssbsstsss s sssnsbnnies | eebonsssnsinssnssnssnsinsinsins | connsansssnessssssness s 0 [
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......ocvuiviieictie ittt a st bbb s b s ss s ssesans | sbsesssssssessessstessesssessessesss | evsessssessesissessessssessessesens | esessessesssassessssessessesanes [0 RO
4.2 Properties held for the production of income (less §.......... 0
ENCUMDTANCES). ... e veevreereereeseeeeeeseeseeseesseseeessessssesess st ess e ssee st eseessessessassessessansnssnssns | essessessassnesssssessassnnssessess | nessessessssssssessessansnsssnssanss | soessessesssssnsssssessnsnsssens [0 RO
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES).....veocererrereeeereeseeseeeseeseesessseans | reeseesesessessssessesssssssssnssass | sessessssssssssssessasssssessessanes | sressessssssssesssssassssnsssens [0 U
5. Cash ($.....241,057), cash equivalents ($.....7,471,972)
and short-term investments (3.....246,878,060)............ccoooeverererereeeeereeeeeeeeeeeeeeeeeeeeeeesesessenes | ceeeeseeseenenas 254,591,089 | ....cooveveiereeieeeieiee | e 254,591,089 | ...coovveie. 163,700,183
6. Contract loans (including §.......... 0 PrEMIUM NOLES)....vvveverereereirseeneeseeseesssesetseessssssessesessesses | eesessesssssssssessessssssssssssesses | sessesssssssssessessssssssessessans | sesessesssssessessessassnssessn [0 U
7o DEIIVALIVES. ....vovvereeerriseeeseeessesi e ess sttt sessssssans | stsesssssnsssansenns 2,000,000 | ..ovvoreeermererreerenereeneeees | erereeeeeeeennns 2,000,000 | ..covvvrrrrernnens 1,663,000
8. OtheriNVESIEA @SSELS.......c.cviiecieeieicteeeteteee ettt ssssstesnss | esssaessesnans 843,499,038 | .....ccvvveveee. 2,454,370 | ..occoveree. 841,044,668 | ................ 754,237,704
9. ReCEIVADIES fOr SECUMLIES........cvveieevececteicicte et anes | evessessesesssssans 148,013 | oo | e 148,013 | .o
10.  Securities lending reinvested Collateral @SSEtS............cvrviieieiririecieiieseee e eesssiens | eveernaesee e 4374633 | ..o | e 4,374,633 | .covverne 30,004,411
11, Aggregate Write-ins fOr INVESLEA @SSELS...........cvveiveviiereieeteee ettt enesess | erstessessssssssanes 221,674 | oo, [0 221,674 | ...vee.. 1,902,747
12.  Subtotals, cash and invested assets (LINES 110 11).......cvveicriereeercieeeece e | eveevseenns 6,610,341,742 | .................27,699,510 | ............. 6,582,642,232 | ............. 6,550,249,756
13. Title plants less §.......... 0 charged off (for Title INSUTEIS ONIY).........cvivereririerneieiissssisrinires | seveiesssssssessssessssssssssenss | eersssessnssssssessssssssssssssessns | sesssssessssssssesssssssssssseses [0 U
14.  Investment income due and @CCTUEM............ceveiiuririiiciricese e ssnseees | ervsesesssseeens 33,189,940 | ...ocoovveereren 178,000 | o 33,011,940 | oo 40,066,273
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........cccceveeves | ovvevrevenaee. 560,661,341 | .covvvverereee 12,649,613 | ..cccevnneee 548,011,728 | .....cccon... 566,751,176
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccocvevvevenis | covverernnnes 900,212,886 | .....ccocvvvrreee 1,450,185 | ..covvvreen 898,762,701 | .ccvvvrernne. 871,206,246
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-enerteeteer ettt snnsans | saeesieesaessaeesaes s e saesssensaens | seeessessaessaessaes st s ssensaentaens | esteesisestaes s es st s teeniae (0 OO
16. Reinsurance:
16.1  Amounts recoverable from MBINSUMETS..........ccevecveveeereeieeeeeeecretes et seseeseennes | eveeseeesessesenes 53,009,192 | ..oovoviereeeeeereeeeenes | ceverereierenns 53,009,192 | ...cevevrnnee. 50,467,540
16.2  Funds held by or deposited with reinsured COMPANIES............covereerererriereirrereenereeeees | rrereeeneeneieenns 2,830,536 | ..eveeereeeieineineieeeninnis | e 2,830,536 | .ooverrereririennd 635,556
16.3 Other amounts receivable Under reiNSUrANCE COMMTACES...........c..rvuruerierieriiriierieries | s sisesisenies | sereresesinesisesisesisesisesisenines | erseesssesssssssessessssesseesses 0 [
17. Amounts receivable relating to UNINSUIEA PIANS..........cruuriieiiriiineireiseeeesissieeseieseseeests | eeeessessesssssseesssessessssssess | sessesssssssssssssssesssssssssessesss | sressesssssssssessessassssssnssens [0 RO
18.1 Current federal and foreign income tax recoverable and interest thereon.............cccoevvcveevieis | coveveveieinns 54,866,765 | ......coeveveereriieiereeieis | e 54,866,765 | ......cccovvvue. 17,806,403
18.2 Net deferred taX @SSEL. ... sttt esssssssenses | reessesesanes 297,867,007 | oooovevvrenne 77,577,635 | .ovvereenne. 220,289,372 | ..oovvvrernen. 161,973,068
19.  Guaranty funds receivable or 0N dePOSIt............ccccveiciriveieiciesie e esisseaesaens | everssesaeseees 1,762,786 | ..o | eveveissisienans 1,762,786 | ...coevereree 1,526,393
20. Electronic data processing €qUIPMENt ANA SOWAIE. .........euurururrirreerrerieiinseseesssesesesssasesees | eessssessesssssssesessessesssssessns | reesssessssssssessessssssesessens | sesesssssessssssssessassssssessn [0 U
21, Furniture and equipment, including health care delivery assets ($.......... ) T OO USROS ESUUOTTTT [0 U
22. Net adjustment in assets and liabilities due to foreign exchange rates.........c.coevverrrreinrnes | corvreeneneireesnineens (Y (SN ISR (Y I 3,047
23. Receivables from parent, subsidiaries and affiliates...........c..cccoceveerereeeievesieereeeeceeeens | e 14,573,161 | oo 80 | e 14,573,081 | oo 20,171,254
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25.  Aggregate write-ins for other than invested aSSets............cevevcueeeieiccrieeceseeeceeeeeeieens | e 63,691,838 | ....ccoovvvren 4223410 | ..o 59,468,428 | ................. 74,042,640
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)...........cveeuevemereiermierinerinesineseseesesesssesssssesssessseessens | sroeeessnens 8,593,014,961 | ....ocvvvvennee 123,778,433 | ...ccvveuve 8,469,236,528 | ............ 8,354,899,352
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cuevveueees | ceverreiniieieiieieeeieiesisieis | erseniesesiesssssssesesssssesens | essssessesssssssesssssssessesnes [0 TR
28.  Total (LINES 26 @NA 27)......couuererrrimereierieesserineesisessseesesesssessssesssesssssssssessssssssesssesssssssss | sesssssesnns 8,593,014,961 | ....ocvvvvvnnee 123,778,433 | ..occvvunve 8,469,236,528 | ............ 8,354,899,352
DETAILS OF WRITE-INS
1101. Other investMeNt reCEIVADIES............c..viiiieiieirereere s | erisssisssesssissresssens 12,739 [ oo | e 12,739 | e 1,659,672
1102. Derivative collateral and reCeIVaDIES.............c.ocuiiirinciieire e | ceneinsenseneaees 208,935 | ..o | e 208,935 | ..o 243,075
1103, ettt | Sebtees bttt ent e | senes sttt nnene | sessseess ettt (O
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccvveveiirrieieiieieieiies | cvveeieieesie s 0 | oo (01 TR 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE)........cweurimmiirerinireseresserisssesssensssenness | eseeesssnsssssesenees 221,674 | oo [V IR 221,674 | oo, 1,902,747
2501. Deposits and Prepaid @SSELS........c.ruurrrerurreerreeeeerieeessiesseesssessesessesssessessessessss s essesssssnses | suessessessseenes 4,155,300 | .ovovveieeirenns 4,155,300 | ..ovovereeeieieieeineieinn L0
2502. Funds held equity pools & aSSOCIAtIONS.............cccccueieeiiieiricicieise et sesesens | eveeressesesaees 31,673,962 | ..ovveeveeeeeereeeieerees | ceveeereierenns 31,673,962 | ..coovveene. 36,472,170
2503. MiISCEIANEOUS SSELS.........coucveierecieciiieiciere ettt ettt esaenas | esstessesssanes 17,131,682 | oo | e 17,131,682 | oo 19,994,196
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccocvevevevcvvesieieveenn | e, 10,730,894 | ...cvvevin 68,110 | .oocvverrre. 10,662,784 | ......coovuee. 17,576,274
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE)........cereerrrerseeerserersrneserssssnsssssssnnes | cesseresssssaacd 63,691,838 | ..o 4,223410 | oo 59,468,428 | ... 74,042,640




statement for September 30,2020 of e NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident year $.....956,508,292)..........c.cc.couvvrrriemriiessinsssisssssssssessssesssssssssssssssssssssesssssssssssssssssssssssesssssssnns | srsiessssssssesssens 2,862,294,110 | .cooovercrrirrrnen 2,709,269,689
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES..........vuriiirrerrirriineirsireseesereeese e sseesssssssssssssessesssnass | sesessessnsssssssssesens 248,321,180 | c.ooveveerenne 176,723,362
3. LOSS AUJUSIMENE BXPENSES. ......euivieieciiieiieietsie ettt ettt bbb st bbb bbb st ens st nbensens | entessesessessenensenaens 574,353,920 554,262,358
4.  Commissions payable, contingent commissions and other Similar ChArges...........cccceurieverrcveeeceeesee e senes | sereeseseeseesessesee s 87,040,874 | oo 78,667,809
5. Other expenses (excluding taxes, lICENSES AN fEES).........ccviuiieiiivicieieieese sttt sses s basssesssnsnns | suesssssisssessesssssassans 33,638,221 | e 58,029,109
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........c.cvevieieereirireeeiieieeee ettt sesseseens | cvvevessesessssesesnees 11,487,492 [ oo 20,395,003
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gaiNSs (I0SSES))........cveurrererreriirerireeisiesisiies | vererieiisissiese s sssssssessssssens | sresiesiesese st s s
7.2 Net deferred taX IADIIILY........c..coevieiieeicicceseectee ettt ettt bt s s s sssse s s stessnsnsensesas | nebessesssessessessnssssessessnssstessnssntens | stesesissessesssssssessesnssstessnsntessesas
8.  Borrowed money§$.......... 0 and interest thereon §........... Dttt sttt sttt sttt s st staestsestaentas | ctiensiessaensensenssessnssnssesssnnsannss | eerteesiees ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....465,151,084 and including
warranty reserves of $.....2,556,324 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)..........ccveieviriecreseeseee e [ e 1,843,969,776 | ....ccvvvererernene 1,775,095,840
10, AQVANCE PIBMIUM....ouivieeiecteiee e tsesiee sttt st et s s s st se s s s s s b et s e b s es s s e s s s e s s st e bbb es b b s s san b s s ssessns st ensnsstensenes || svstessessesessesessanenes 38,668,330 | ..oocvereerrererirernae 30,360,306
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...ttt an s nenes | senss st s et ennts | seeest et
11,2 POCYNOIAETS. ...ttt ettt nenins | eebsnessesesnent st 2,003,275 | cooovrereceeeieeeieeens 1,875,548
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccvervivireiniiieieissies e ssssessenses | oeressnsssssessessenens 264,583,699 302,196,154
13. Funds held by company Under reiNSUFANCE trEALIES..........cuu ettt sttt ettt bsesss | sebseesessesssesessessent s s s entesseens T o 5
14, Amounts withheld or retained by company for acCOUNt Of ONETS..........c.eviuiieiriisee s ssssssesies | crrenssesesesssssesenes 61,891,520 | .oovvvererireierinnad 97,716,562
15.  Remittances and iteMS NOt @lIOCALEM.............c.euiuiveicicieie ettt es e sns | sbessessesessssaesssssssenaes 1,723,645 | oo 3,128,926
16.  Provision for reinsurance (including $.......... 0 CEIfIEA)....v vttt bbbt es s ssessnns | sbesssssestess st bs s st st st essntans | sestesses ettt nen
17.  Net adjustments in assets and liabilities due to fOreign EXChANGE FTAIES..........ovuerururiierirririeceee sttt stesssesenss | ereeessessiseesnstsssseestessss s ssessessns | sessessassssssesssssessssssessessssssssessnes
18, Drafts QUESIANAING. .......cvvivciiciieei ettt bbbt s bbb s s bt s s | Hrestntsbses st st s e s b st et enaentans | nebsessen b s ettt nen
19.  Payable to parent, subsidiaries and affliates...........cccccviuriiiiiiiiiccee bbb | ereeresies e snaes 14,164,150 | oo 186,924
20, DEIVALIVES.......veuiieriiriiriir ittt | sebb bbbttt | bbbt
21, PaYADIE fOF SBCUMEIES........ecveeeiieiecicetceet ettt sttt bbb s s s s s ssssnsessesnsnsesassensnes | oevessessssissessesinsssenes 4,058,398 | ...coovvveeran 12,679,598
22, Payable for SBCUMLES IBNGING..........c.civiieiieciseiciesete sttt bbb bbbt es s s sssentes | sesessessessssssesessensas 5,452,890 | oo 31,174,098
23.  Liability for amounts held UNder UNINSUMEA PIANS...........oreriuriirreeirieeieersesieseseisetsesssseseseesssessss e ssessssssssesssssessssssessessassssssessns | sesessssssssssssasssssssssesssssssessassansns | ressessessssssessessnsssnssessassnsnnssnssns
24. Capital notes §.......... 0 and interest thereon §.......... 0
25.  Aggregate WHte-iNS fOr IADIIIIES. ...........c.ccveieeieiierce ettt ettt bbbt ae st saes s s s s s s sansns | sssssssssssssssessesnsas 41,293,002 [ .o 48,090,723
26. Total liabilities excluding protected cell liabilities (LINES 1 throUgh 25)...........cviucieisiieeeeisceesse et sessssessssas | sessessesssessessenss 6,094,944 483 | ......cocvvvrrrnnn 5,899,852,014
27, PrOtECIEA CEIl HIADIEIES. .. .veoveueerereieeesrireiseeseesee st ss et ss s sss st sns s ssess s s st en s s ss st s ssessensessessansensnssessensessns | sosessssssnsnssonssnssessensanssnssessassansss | sressossonssnssessensanssnssessanssnssessassans
28.  Total liabilities (LINES 268 @MU 27)........cririrririreierieciiesieesicsisesssesss s sttt et nens s | tosssssssssssssssacd 6,094,944,483 | ..o, 5,899,852,014
29.  Aggregate write-ins for SPECIAl SUMPIUS fUNAS.........cvvviveeiiirceeicetetes ettt sse st ssae s sssssssessssenes | sesissessessesssssse st sesees s senes [0 TR 0
30, COMMON CAPIAI STOCK.........vuveieieieciieteiie ettt bbbt bbb bbb ae st ss st enses e bssessessnns | nebestesssssssessessssessessessnssntessnssntens | stessessssessesssssnsesse s st st es et entensenas
31, Preferred CAPtal STOCK.........ooveviiiecieeiciree ettt ettt bbbt sa st st s tensenas | nebestesstestes st esaessesensentesnsentens | sreserentesess sttt en s
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........ccveiiiieieicis ettt | eressssssess bbb snans 0 [ 0
33, SUIMIUS NOES ..ottt et bbbttt bbbt s e a s s et es s st n s s besssssessnsssessnsantensess | nebessesssssessessnsessessesnsastessnsantens | sresissinseseesensen sttt e st enenas
34.  Gross paid in and CONMDULEA SUMIUS.........c.euuriuiecieiiereireie ittt ss sttt ss b s bbb bs s st bsnes | oestestsssessessassessessestastsnssestessanes | eesestessssesseesastsesses st et ssesteneas
35.  Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 0.000 shares common (value included in Line 30 §.......... 0) vttt ensstsens | srtess ettt tntas | ersestan e ettt ntns
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... ) eereerrereereeese ettt ss st ssessenses | sesenssnseeensent s sessens st s s st enes | erersessensinesessenssne st ee st ent s
37.  Surplus as regards policyholders (LINES 29 10 35, IESS 36).......ccccueviruriueieiieriseieiesse st sessssesssssssssesssssssssessessssssses | ssesssssessisssessns 2,374,292,045 | ..o 2,455,047,338
38, Totals (Page 2, LINE 28, €0l 3)......ourvereeerreereeereeeieeeieeeeseeessesesseessseees et seessseessssess s ssessssssssssssssssssssssssssssssssssssssssassssasssns | seeesosesmsessssenns 8,469,236,528 | .....cocoovrvrernnnn. 8,354,899,352
2501. Contingent suit liability 1,395,119
2502, ESCIOW lIDIIIY......ce.eerereereieecrceeireiss ettt ssesesssssessesssssensssssessessassssssessesssssssessesssnssessessesssnsessessesssnssessnnes | ssnssnessesssssesssnssessesss 129 1,087 | sotreereinrireirsesessnnennenns 595,780
2503, MiISCEIIANEOUS HADINIES.........cooevuivieeiciiieie ettt ettt bbbt s s s bbb s saenaens | sesvessessbensesssssesans 3,395,116 4,028,885
2598. Summary of remaining write-ins for Line 25 from overflow page. ...34,499,041 42,070,939
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... rvureiurisisearsiseisssesssssssesessesssssssssessesssnsssssesasssnssessessenssssssssesssssssesas 41,293,002 48,090,723
2901.
2902. ...
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203, s
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 8D0VE).......ouiuiriieiiiiiesieiitsitesit et sssesessestsssses s snesssesssssssessnsssesssssssensesses | seesssssnssssssssssssassesssansessssansanes 0 ] 0




statement for September 30,2020 of e NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
STATEMENT OF INCOME

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

16.

17.
18.

19.
20.

21.
22.
23.
24.
25.
26.
21.
28.
29.
30.
31.
32.

33.

Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Lines 8 + 11 + 15)....

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums eamned:
1.1 Direct.......cccouue. (WIEEN §.....748,519,611).....ooeerreirerieseie sttt sssss st ssssssnsssesssssnssss | sesssessssnes 788,386,730 | .ccvvnnven. 877,785,683 | ........... 1,156,691,494
1.2 Assumed . (written $ ..3,037,207,377 | .. .3,066,744,902 | ...........4,091,989,375
1.3 Ceded............. (WIIEeN $.....750,541,289)..........mrrvrrrireeeieissssisss s ssssssss st essss s ssss s ssenssns |_sesssassssnes 790,446,925 | ............. 880,520,403 | ........... 1,160,048,530
1.4 Net.....oooorennee. (written $.....3,104,035,889)........ccummrirmriiriissiissssississsssss sttt st ssssssssssssnns | sesssessees 3,035,147,182 | ........... 3,064,010,182 | ........... 4,088,632,339
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,952,798,323):
2.1 Direct SN I 373,717,958 | ..ovvvnnne. 454274885 | ............. 595,973,034
2.2 Assumed.... IO I 2,038,267,286 .1,864,610,884 | ........... 2,481,326,058
2.3 CRABA. ...ttt | frenienenees 374,470,897 | ...ccoo.cve. 455,277,880 | .............. 597,155,803
2 INBL. oSSRttt | ciieeiieees 2,037,514,347 | ........... 1,863,607,889 | ........... 2,480,143,289
3. Loss adjustment eXPENSES INCUITEM............cccrvueiiiiieiieieieeisese ettt esse s sssesse s sessessssssensenes | sbessesssenes 310,134,677 | oo 317,767,989 | ............. 426,118,071
4. Other underwriting expenses incurred ..999,969,951 .1,026,573,650 1,355,800,242
5. Aggregate write-ins for underwriting deductions
6. Total underwriting deductions (Lines 2 through 5)
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)......ccurrurierieriereieineineereeiieeiseise st sssssssesesssssssssssssssnes | essesessenns (312,471,793)| wevvvrnen. (143,939,346)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............oiuiiiireiieie ettt bbbttt ssinens | sbesssntninas 145,562,721 | ccovveennee. 221,008,084 | ......cco.ce. 276,155,721
10. Net realized capital gains (losses) less capital gains tax of $.....3,836,107.......cc.cooevvrmevrrrrieerinnseeeesies s [erissssiessienns 17,843,604 (21,963,128)] ......cceovee.. (23,372,136)
11. Netinvestment gain (10SS) (LINES 9 + 10).......cuuiuiuriirriiiiieiieiiesieeieesssssesssesssesssssssssssssssesssssssssssessesssesssssssssnsss | essessssssnns 163,406,325 | ...coooeeneee. 199,044,956 | .............. 252,783,585
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....255,993 amount charged off $.....9,157,060 [ [ (8,901,067)| ......e000.....(9,002,558) | ... (12,256,076)
13. Finance and service charges not included in premiums. 17,396,167 |.. 24,161,928
14. Aggregate write-ins for MiSCEIlANEOUS INCOME..........ccuviiieriiiieieissisese ettt ens s ssenes | sressessssssssenes 5,834,635 |.. 19,411,851
15. Total other income (Lines 12 through 14) 14,329,735 31,317,703

N (134,735,733)

77,882,278

..110,672,025

Dividends to policyholders 1,665,666 1,268,112 1,589,521

Net income, after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (LINE 16 MINUS LINE 17)......cuu ittt ssssssans ...(136,401,399) 76,614,166 | .............. 109,082,504

Federal and foreign iNCOME taXeS INCUITEM...........ccevueiuiieieeiiscie ettt bs s sb st bbb s s s s ssenes | ebsessssssssan (50,050,842) (15,254,216 ............... (16,747,019)
Net income (Line 18 minus LiNe 19) (10 LINE 22)..........cocvueeueieiierireieiesisstsese st ssesssssesss e ssesssssssssesssssssssens | eveeeeesessnns (86,350,557)|.................. 91,868,382 | .............. 125,829,523

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDET 31 PHOT YEAI...........cuuveeierrreieiesssieiesesss s sssessss s ssessssessesssses | sesssssnes 2,455,047,338 | ........... 2,252,641,69% | ........... 2,252,641,694

Net income (from Line 20) B (86,350,557) 91,868,382 ...125,829,523

Net transfers (t0) from Protected Cell CCOUNLS...........c.cuuciviicirieccce sttt sses s ssesans | stesssssessessesssssessesssssesss | sotessissiesiesssssisssesssssassnss | sessessesessessssssssesssssnsaes

Change in net unrealized capital gains or (losses) less capital gains tax of $.....(11,005,461).
Change in net unrealized foreign exchange capital gain (loss)......
Change in net deferred income tax
Change in NONAAMILEA @SSELS..........ccciierieiireieieiee ettt
Change in provision for reinsurance...
Change in surplus notes......
Surplus (contributed to) withdrawn from protected cells.
Cumulative effect of changes in accounting principles
Capital changes:

32.1 Paidin

................. 31,601,199

.(34,915,784)] ..
..... 135,112 |..
B [ 8,781,569

..43,733,138

...(6,947,082)
10,982,005

..... (56,780)] ....

65,474,043
....... (10,285)
............... (11,984,277)
23,127,911
...240,000

32.2 Transferred from surplus (Stock Dividend
32.3 Transferred to surplus
Surplus adjustments:

33.1 Paidin
33.2 Transferred to capital (Stock Dividend)..
33.3 Transferred from capital.....................
Net remittances from or (to) Home Office...
Dividends to stockholders
Change in treasury stock
Aggregate write-ins for gains and losses in surplus...
Change in surplus as regards policyholders (Lines 22 through 37)...
Surplus as regards policyholders, as of statement date (Lines 21 plus 38

139,446,718

........... 2,392,088,412

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page.
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above

1401.
1402.
1403.
1498.
1499.

Change in contingent suit liability.................ccccoevnee.
Other income

Summary of remaining write-ins for Line 14 from overflow page...
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)..

1,728,022
17,683,829

19,411,851

3701.
3702.
3703.
3798.
3799.

Change in surplus- miscellaneous.............ccc.ccevvrverrenene

Summary of remaining write-ins for Line 37 from overflow page...

Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)......

(271,271)

..... ©Q71.271)
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statement for September 30,2020 of e NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE...........c.cvcveieeieicee e ss s sss e ssssnnes | evseseesans 3,054,858,147 | ............ 3,091,268,183 | ............ 4,105,276,917
2. NEtINVESIMENTINCOME. ....ceuciuieieeie ittt bbb bbbttt enb s | breniesssninnes 162,454,829 | .....ccoonen. 235,867,332 | covreeenen 290,197,520
3. Miscellaneous income ..12,134,755 22,776,920 31,316,039
4. Total (LINES 1 HrOUGN 3).....eouieieriiiiiiieeet ettt sttt | nsisnnians 3,229,447,731 | oo 3,349,912,435 | ............ 4,426,790,476
5. Benefit and 10SS related PAYMENLS........c.cccveveveeiceie ettt st saes s snes | svessesannns 1,815,292,473 | ............ 1,989,079,817 | ............ 2,646,375,040
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS............ccocevevcueeeiereirieeiies | cererieiieiisieseessssssiesissnns | cresiesesissesessssssssessssenss | essesesissesssssssssssessesinses
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............ccocvevevecveiesieeeceeceseee e rniens | cverresenns 1,323,326,090 | ............ 1,330,301,632 | ............ 1,741,014,998
8. Dividends paid t0 POlICYNOIAETS............cvuivuiiieeiieiictcee ettt bbbt ssbessensaes | sbessessesssisens 1,537,939 | oo 1,375,623 | oooveeeere 1,874,260
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).........ccvererrerererierins | ereeresririinenns (9,154,379) | ...ccvvveen. (18,260,913) | ....cocvucee. (18,040,336)
10. Total (Lines 5 through 9) ..3,131,002,123 .3,302,496,159 4,371,223,962
11, Net cash from operations (Line 4 MINUS LINE 10)........ccovevrriereiiereiesce et ssaesses s s ssssssssssssssenens | svessesssissenes 98,445,608 | ................. 47,416,276 | ...oveevenne 55,566,514
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....eteie eSS S R R e st b sts b s b nt e s b nntens | sbientinntneed 687,775,787 | ..ovvenne 493,206,718 | ......ccvene.. 699,840,095
1202 SHOCKS. ... vvueeeceeeeeeete ettt | bttt 3,394,264 | ..o 404,402 | ..coovveens 688,652
12,3 MOMGAGE I0BNS......cuereeecicie ittt sttt b sttt ns st snssentnen | sbsesssstnenns 145,116,100 | covevverrrenns 2914749 | ..o 9,412,896
12,4 REAIESIALE. ......oueeciee Rttt | enbt bRttt e | etbtb ettt ebes | enbne ettt
12.5  Other iNVESIEA @SSELS.......c..cveieiecicece ettt st sa s s s s besse s snsssaens | evsessesnsineas 75,012,067 | ............... 274541442 | ............... 298,873,753
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS...........cc.coevvieieeienieieeeeees | e (G ] I () | I (1,200)
12.7  MISCElIANEOUS PrOCEEAS.........cvuiveiveieciriteie ettt sttt bbbt s st s st esse s ssssseesassans | dessessessssneas 27,378,414 | ... 4479742 | ... 10,648,833
12.8 Total investment proceeds (LINES 12.110 12.7).....c.cvieiiiiiieieiseieie et sssssse s st sssssssenss | ssessesssssnees 938,676,021 | ............... 775,546,894 | ............ 1,019,463,029
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... 641,910,123 ....382,712,406 ...525,967,339
13,2 SHOCKS. . vvuiriererie ettt sttt ntans | ensnssessentneas 5,090,896 | ..ccovrrrrrnne 7,644,529 | .oovvrernn 9,482,804
133 MOMGAGE I0BNS........ouerieeiin ittt bbbttt ettt | cbtnitenntnneas 91,788,436 | ..ooovvveinnn 98,522,968 | ............... 189,320,553
1304 REAIESIAE. ... sttt st ts | sesetentes et et et st enrenretne | fretestesetaetet st s tnens | netestessee et es st nenneen
13.5  Other INVESLEA ASSELS........cuuieriieieicieee et | cbiesiesinees 174,988,311 | oo 236,143,183 | ..o 273,989,487
13.6  MiSCEllaN€OUS @PPIICALIONS. .........ccvirieeiicie ettt bbbt s e s s saebennsenes | sssissessnsssenan 11,008,512 | .o 4207494 | .............. 24,206,814
13.7 Total investments acquired (LINES 13.110 13.6)......cvuiuriurierieiieeieeeeiie ettt sttt sssenssens | sresssssnnes 924,786,278 | ...cooovvvenee 729,230,580 | ............ 1,022,966,997
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LINE 14)........ccveieicurieieeseeesiee st sniens | cvesiesiesissenns 13,889,743 | ..ocovre 46,316,314 | ..coovvevne (3,503,968)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOES, CAPITAI NOTES.........eereucereireie ettt st s bbb ess e bas | Sesbebsetsestess et ebsessestntsns | esbstsessessastastsessestestantsns | esbsesessestassessessensantaneans
16.2 Capital and paid in SUPIUS, 18SS trEASUNY STOCK.........c.evcveieeierriies ettt es st sssssesesse s sssesssses | sossestesissssessssssesssssesnss | sessessesessssessssssesssssesnsns | eesessessessssessesssesssssesensns
16.3 BOITOWEH FUNAS. ... eececeeeeie ettt bbb bbb en b et e tn | Hesbebseesentee b et ebsessentstans | etbstsessessastastessestansantans | esbasesessestasssessessessantanean
16.4 Net deposits on deposit-type contracts and other iNSUraNCe IADINIEIES.............cocvieviiiriieiesceceeee e | et enieess | evesssissesessse s s sssestesens | evessesesisssesessesessesessnaes
16.5 DIVIAENAS 10 STOCKNOIAETS..........oo ettt s sttt et stenen | sestestsessestessassnssessentnenns | esssssessessastasssnssestassansnns | estsesessestasssssessessansnnenns
16.6 Other cash provided (applied)... .(21,444,445)| ... ..18,562,689 .30,035,875
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... (21,444 ,445) 18,562,689 | ................. 30,035,875
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......c.cccevvveees | covererrirernnnes 90,890,906 | ............... 112,295,279 | oevvvrs 82,098,421
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YBAN.....verieiriit ittt bbbttt | cbinebanesnees 163,700,183 | ..coovvvveinne 81,601,762 | ...coovvvvnnne 81,601,762
19.2 End of period (LINE 18 PIUS LINE 19.1). ...ttt tesssessssseessess s ssssssssssssessesssssnssesss | sssesssssssenns 254,591,089 | ............... 193,897,041 | oo 163,700,183
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Tax credit cCOMMItMENE ADIILY.............rvvurieeirirriiiriieeie ettt | seesesisssinsias 1,783,938 | oo 3,473,509 | oo 1,164,038
20.0002  Exchange of bond investment to bond investment... ...44,709,305 ..23,410,497 ...108,454,677
20.0003  Capitalized interest on bonds..........ccccvvrrereinnnns 227495 | 201,616 | e 283,464
20.0004 Capitalized interest on MOMGAGE 0ANS.........cc.ccivereieiriiriecseeeseesessesesssssssenessssessesssssssessssssssssessessnses | seesessessensennnns0y 140,376 | iviiiiinnnnnnn0,427,107 | oo 8,693,750
20.0005 Exchange of equity investment to equity INVESIMENL...........ccocviiiiieeececess e sesssssnsens | cevsssensessessssssenssssnensesnns | onvensereenenens 14,999,998 | i 14,999,998
20.0006  Assets and liabilities transferred settled through investment transfer... ..14,220,400 .14,220,400
20.0007  Exchange of bond investment to equity INVESIMENL..........coiiiiereiiiisessesssissiessrssiesessssssssssensessssesssssnsesessnses | svessesssssnsensesserens 12T LT | tsreriersssessasesssssssesssssnes | ossessesssessassessessssassesnses
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Statement for September 30, 2020 of the NATIONW'DE MUTUAL FlRE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect partial ownership of Eagle through the Company’'s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the
Department, Eagle has applied a prescribed practice which values Eagle’'s reserves on an alternative reserving basis from the NAIC'’s
accounting practices and procedures manual. The prescribed practice decreased the subsidiary’s valuation by $13.4 million and $8.8 million as
of September 30, 2020 and December 31, 2019.

Olentangy Reinsurance, LLC (Olentangy) is a special purpose financial insurance company domiciled in the State of Vermont. The Company
has an indirect partial ownership of Olentangy through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Olentangy was granted a permitted practice from the State of Vermont
which increased the subsidiary’s valuation by $3.2 million as of September 30, 2020 and December 31, 2019.

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

SSAP F/S FIS

# Page Line # 2020 2019
Net Income
Nationwide Mutual Fire Insurance Company state basis (Page 4, Line 20,
(1) Columns 1 & 3) XXX XXX XXX $ (86,350,557) $ 125,829,523
(2) state Prescribed Practice that is an increase/(decrease) from NAIC SAP - -
(3) state Permitted Practice that is an increase/(decrease) from NAIC SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (86,350,557) $ 125,829,523
Surplus
Nationwide Mutual Fire Insurance Company state basis (Page 3, Line 37,
(5) Columns 1 & 2) XXX XXX XXX $ 2,374,292,045 $ 2,455,047,338
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 52 3 35 (13,437,567) (8,795,715)
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Olentangy 20 3 35 3,189,840 3,189,840
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 2,384,539,772 $  2,460,653,213

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.
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Statement for September 30, 2020 of the NATIONW'DE MUTUAL FlRE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

B. Troubled Debt Restructuring
There were no changes that were considered significant to the Company from prior year end.
C. Reverse Mortgages
Not applicable.
D. Loan-Backed Securities
1. Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
2. Not applicable.
3. Not applicable.
4. All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been

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

a. The aggregate amount of unrealized losses:

1. Lessthan 12 Months $ (8,885,674)
2. 12 Months or Longer $ (4,822,281)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $ 125,059,333
2. 12 Months or Longer $ 35,323,373

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

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

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.  Type of Repo Trades Used

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

3-11. Not applicable.
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Statement for September 30, 2020 of the NATIONW'DE MUTUAL FlRE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

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

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

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

Type of Repo Trades Used

a.
b.

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

Original (Flow) & Residual Maturity

Maximum Amount

Open - No Maturity
Overnight

2 Days to 1 Week

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

No gpwDNE

Ending Balnace

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

No gpwNE

4. Not applicable.

5.

Fair Value of Securities Acquired Under Repo - Secured Borrowing

a.

b.

E

“ e e oo op

Maximum Amount
Ending Balance

NDING BALANCE

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

Collateral Provided - Secured Borrowing

a. Maximum Amount

1. Cash

2. Securities (FV)
3. Securities (BACV)
4

Nonadmitted Subset (BACV)

b. Ending Balance

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
NO NO NO -
YES YES YES -
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
$17,219,293 $15,807,323 $11,944,304 -
$3,358,473 $6,540,012 $2,528,220 -
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
$17,563,679 $16,123,469 $12,183,190 $-
$3,425,642 $6,670,812 $2,578,784 $-
Securities Acquired Under Repo - Secured Borrowing by NAIC Designation
1 2 3 4 5 6 7 8
Does Not
Qualify as
None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
$- $2,578,784 $- $- $- $- $- $2,578,784
$- $2,578,784 $- $- $- $- $- $2,578,784
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
$17,219,293 $15,807,323 $11,944,304 -
$3,358,473 $6,540,012 $2,528,220 -

1. Cash

2. Securities (FV)

3. Securities (BACV)
4

Nonadmitted Subset (BACV)
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8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

Amortized Cost Fair Value
Overnight and Continuous $2,528,220 $2,528,220
30 Days or Less - -
31 to 90 Days - -
> 90 Days - -

a0 op

9-10. Not applicable.
H. Repurchase Agreements Transactions Accounted for as a Sale
Not applicable.
I. Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not applicable.
J. Real Estate
Not applicable.
K. Low-Income Housing Tax Credits
There were no changes that were considered significant to the Company from prior year end.
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

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

Note 7 - Investment Income

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

Note 8 - Derivative Instruments

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

Note 9 - Income Taxes

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

Note 10 — Information concerning parent, subs, and affiliates

A. Nature of Relationships

There were no changes that were considered significant to the Company from prior year end.
B. Detail of Transactions Greater than %2 % of Admitted Assets

There were no changes that were considered significant to the Company from prior year end.
C-0. There were no changes that were considered significant to the Company from prior year end.

Note 11 - Debt

A. All Other Debt

Not applicable.

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

Not applicable.
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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

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

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

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

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

A. Transfers of Receivables Reported as Sales
Not applicable.

B. Transfers and Servicing of Financial Assets

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

Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

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

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

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

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

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

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

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

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

A corporate pricing matrix is used in valuing certain corporate bonds. The corporate pricing matrix was developed using publicly available spreads
for privately placed corporate securities with varying weighted average lives and credit quality ratings. The weighted average life and credit quality
rating of a particular bond to be priced using the corporate pricing matrix are important inputs into the model and are used to determine a
corresponding spread that is added to the appropriate U.S. Treasury yield to create an estimated market yield for that bond. The estimated market
yield and other relevant factors are then used to estimate the fair value of the particular bond.
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Non-binding broker quotes are also utilized to determine the fair value of certain bonds when deemed appropriate or when quotes are not available
from independent pricing services or a corporate pricing matrix. These bonds are classified with the lowest priority in the fair value hierarchy as only
one broker quote is ordinarily obtained, the investment is not traded on an exchange, the pricing is not available to other entities and/or the
transaction volume in the same or similar investments has decreased. Inputs used in the development of prices are not provided to the Company by
the brokers as the brokers often do not provide the necessary transparency into their quotes and methodologies. At least annually, the Company
performs reviews and tests to ensure that quotes are a reasonable estimate of the investments’ fair value. Price movements of broker quotes are
subject to validation and require approval from the Company’s management. Management uses its knowledge of the investment and current market
conditions to determine if the price is indicative of the investment’s fair value.

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

The fair value of derivative instruments is determined using various valuation techniques relying predominately on observable market inputs. These
inputs include interest rate swap curves, credit spreads, interest rates, counterparty credit risk, equity volatility and equity index levels.
The following table summarizes assets held at fair value as of September 30, 2020:

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
States, territories and possessions $ 560,377 $ - $ - $ - $ 560,377
Industrial and miscellaneous - 149,697,002 10,973,468 - 160,670,470
Total Bonds $ 560,377 $ 149,697,002 $ 10,973,468 $ - $ 161,230,847
Securities lending collateral assets - 1,548,904 - - 1,548,904
Preferred stocks - 2,582,481 2,618,646 - 5,201,127
Common stocks unaffiliated 11,862,819 - - - 11,862,819
Total Assets at Fair Value (NAV)  $ 12,423,196 $ 153,828,387 $ 13,592,114 $ - $ 179,843,697

The following table presents the rollforward of Level 3 assets held at fair value during the period ended September 30, 2020:

Total gains
Beginning and (losses) | Total gains and
Balance at Transfers into | Transfers out of included in | (losses) included Ending Balance at
6/30/2020 Level 3 Level 3 Net Income in Surplus Purchases | Issuances Sales Settlements 9/30/2020
Assets at Fair Value
Industrial and miscellaneous $9,720,464 $1,242,738 $ $ $70,428 $- $- $(67,248) $7,086 $10,973,468
Total Bonds $9,720,464 $1,242,738 $ $ $70,428 $- $- $(67,248) $7,086 $10,973,468
Preferred stocks $2,279,146 $- $ $ $86,159 $269,838 $- $(16,497) $- $2,618,646
Total Assets at Fair Value $11,999,610  $1,242,738 $ $ $156,587 $269,838 $- $(83,745) $7,086 $13,592,114

Transfers into and/or out of Level 3 during the period ended September 30, 2020 are due to either changes resulting from application of the lower of
amortized cost or fair value rules based on the security’s NAIC rating or changes in sources used to price certain securities.

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

2020:
Aggregate Fair Net Asset Not Practicable
Value Admitted Assets Level 1 Level 2 Level 3 Value (NAV) (Carrying Value)

Assets
Bonds $4,743,570,651 $4,377,532,657 $1,143,168,266  $3,535,414,866 $64,987,519 $- $-
Preferred stock 1,619,409 1,596,219 - 1,619,409 - - -
Mortgage loans, net of allowance 610,777,649 602,564,848 - - 610,777,649 - -
Short-term investments 246,878,060 246,878,060 - 246,878,060 - - -
Derivative assets 2,271,197 2,000,000 - 2,271,197 - - -
Securities lending collateral assets 2,758,244 2,825,729 2,528,220 230,024 - - -
Total Assets $5,607,875,210 $5,233,397,513  $1,145,696,486  $3,786,413,556 $675,765,168 $- $-

D. Not Practicable to Estimate Fair Value

Not applicable.

E. Measured using net asset value
Not applicable.

Note 21 - Other Items

A. Unusual or Infrequent Items
On April 9, 2020, the Company announced a premium refund of $50 per policy that provided relief to policyholders from the COVID-19
pandemic. The refund was applied to personal auto policies active as of March 31, 2020 and resulted in a one-time premium reduction of $33.1
million in the second quarter of 2020.
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

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

Effective June 1, 2020, the Company renewed the Property Catastrophe Program as follows: National Tower with varying placements totaling
$2.499 billion for losses per event between $500 million and $3.40 billion. This includes the catastrophe bond, Caelus Re 2020-1, issued in 2020
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providing national coverage at 75% of $400.0 million excess of $1.95 billion. The national tower includes a 'Top & Drop' layer which 'drops'
following a loss event over $500 million. The layer would drop from $250 million excess $3.15 billion to $250 million excess $250 million. For the
2020 risk period, the Caelus Re 2018-1 and 2020-2 aggregate catastrophe bonds also provide national coverage. See Note 21G for additional
information regarding the Caelus Re catastrophe bonds.

Effective July 1, 2020, the Company renewed its Property per Risk program on an enterprise-wide basis covering risks underwritten by the
Company. The structure remains unchanged at $115.0 million excess of $10.0 million. See note 21G for additional details.

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

For the 2020 risk period, the Caelus Re 2018-1 catastrophe bond provides national coverage at varying placements of annual aggregate losses
between $1.197 billion and $2.047 billion. The coverage was effective June 1, 2018 and expires on May 31, 2021.

For the 2020 risk period, the Caelus Re 2020-2 catastrophe bond provides national coverage at varying placements of annual aggregate losses
between $1.280 billion and $1.880 billion. The coverage was effective June 1, 2020 and expires on May 31, 2023.

On February 29, 2020, the Caelus Re 2016-1 catastrophe bond expired according to the terms of the original agreement.
On May 31, 2020, the Caelus Re 2017-1 catastrophe bonds expired according to the terms of the original agreement.

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 November 9, 2020 for the statutory statement issued on November 10, 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 November 9, 2020 for the statutory statement issued on November 10, 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

A. As of December 31, 2019, loss and loss adjustment expense reserves, net of reinsurance recoveries, were $3.26 billion. Payments for incurred
claims and claim adjustment expenses attributable to insured events of prior years were $1.0 billion for the nine months ended September 30,
2020. As of September 30, 2020, remaining loss and loss adjustment expense reserves attributable to insured events of prior years were $2.34
billion. There has been unfavorable prior-year development of $119.9 million during the nine months ended September 30, 2020, primarily
driven by slower development and reporting patterns and increased severity in the standard auto personal lines, excess and surplus unfavorable
development across various liability products, and higher than expected prior year claim emergence in agribusiness.

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

Note 26 - Intercompany Pooling Arrangements

Nationwide Mutual Insurance Company is the lead company in the Nationwide Pool. Each pool member company contributes 100% of its
underwriting results to the Nationwide Pool through the reinsurance pooling agreement.
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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 September 30, 2020 and December 31, 2019, the companies in the Nationwide Pool assuming a proportionate share of the pool are:

September 30, December 31, 2019
NAIC # 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 September 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.

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 INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL

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

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ ]
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] Nol ]
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.
1 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] Nol ]
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] NoJ ]

a

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

(
(
(
(d

(e)  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

Qo7

)

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

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

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
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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 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT

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

use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:

N/A
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 349,403,834
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] NoJ ]

14.2 If yes, please complete the following:

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

14.21 Bonds $ 0 $ 0

14.22 Preferred Stock 0 0

14.23 Common Stock 330,555,690 345,518,778

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 10,000,000 30,000,000

14.26 All Other 50,697,055 100,689,785

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 391,252,745 $ 476,208,563

14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NA[]

If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 4,307,148
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 4,374,633
16.3 Total payable for securities lending reported on the liability page: $ 5,452,890
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

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

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

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

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

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

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

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

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]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
| 1 | 2 | 3 | 4 | 5 |
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20.

21.

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
152209 Gramercy Funds Management LLC 54930052ZV4VR1WG8862 U.S. Securities and Exchange NO
Commission
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] NoJ ]
18.2 If no, list exceptions:

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

FE or PL security is not available.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[X] Nol ]
By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is

shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]
By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each
self-designated FE fund:
a.  The security was purchased prior to January 1, 2019.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an

NRSRO prior to January 1, 2019.
d.  The fund only or predominantly holds bonds in its portfolio.
e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned

by an NAIC CRP in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]
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3.1
3.2

41

4.2

6.1
6.2
6.3
6.4

71

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

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[X] No[ ] NAJ[ ]

If yes, attach an explanation.

Effective January, 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 Nationwide Pool recipient and changed from a 0% to 3%
0% to 1%. and 0% to 1% retrocessionaire, respectively.

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

If yes, attach an explanation.

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

If yes, give full and complete information thereto:

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

If yes, complete the following schedule:

1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 | 0.000 0 0 0 0 0 0 0 0
Total XXX XXX 0 0 0 0 0 0 0 0
Operating Percentages:
5.1 A&H loss percent 56.000%
5.2 A&H cost containment percent 0.000%
5.3 A&H expense percent excluding cost containment expenses 36.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] Nol[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] NoJ ]
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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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statement for September 30,2020 of e NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......ccvnvveininnine AL|..... Lo | v 25,959,588 | ..ccovrrrene 28,153,608 | ..ccovvrenes 12,303,589 | ..ccoovvvenee. 16,856,352 | .ovovreerrnnn 13,394,717 | o 13,134,880
2. Alaska.....oennennen AK T U et 22,191 | o 7,966 239,049
3. ANZONA....ereeeenenn AL Lo | v 29134 | oo 27,501 11413 | e, 163,515 | vvvvererrrrereenn(6,057) | o 47,804
4. Arkansas.........cieinins AR |...... Lo | v 13,758,060 | ...ocovveneen. 16,741,146 | .....coeeenee. 14,018,328 | ..covvvveeene 9,622,897 | oo 4,132,602 | .coovvoinn 3,577,958
5. California.. ....247,025 ..126,224 (94,011)] ... ..3,211,913 6,278,995 ...2,429,252
6. C0lorado......ccoovrverrenrirnrrnnenedCO | it | [ e | ettt | fresienteee sttt entenes | seesesteneneeeseenens 30,588 | ..o 24,429
7. ConnecticUt.........cocuvevverecrened CT| . Lo | v 14,314,090 | ...cocoovveneee 15,515,731 | oo 9,276,345 | .....covvenee. 10,449,036 | ...ocoovverennee 9,706,665 | ......ocovereren 8,956,100
8. Delaware.......c.cccovuenecnunn. DE | e Lo | v 11,085,178 | oo 13,174,822 | ..o 9,454,377 | oo 6,848,778 | .ooovvvveene 7,066,380 | ...coorvrennnn 6,983,710
9. District of Columbia...............DC | ....... Lo | v 4,621,267 | oo 4,835,987 | ..ccocvvrnirne 2,314,079 | oo 2,433,057 | oo 1,129,444 | ...........cc... 1,968,284
10, Florida......ocoeveeenenerneneeeed FL [l [ | et [ 240,359 | .o 599,858 | ..covereeeenns 3,822,697 | .o 3,025,651
11, GEOIGid. e 33,073,791 | oo 38,087,656 | ....oocvvunee 22,252,782 | c.ovvvirnee 26,003,810 | c.cvvverrnn 16,122,977
12, HAWaIL .o HE L [ | et iesssiseenns | retseeseessstsesesssstssesensenss | stseesessessssssessessessassssssens | sessessessssssssessessnssans (64)
130 1daN0....cccrrnnend D s [ [ e | e | s | s (455)
14, MliNOIS.....cvueereeeereeereeeiereeeene 19,472,109 | .ccovvvveeneen. 22,531,347 | oo 13,559,160 | ..ccoovvvenee. 21,094,173 | oo 12,424,742
15, Indiana........cooerevvrnencrrernened N [l | 9,901,308 | ..ccovrrenee 10,711,760 | .o 6,869,184 | .....covvvennee TAATT31 | s 3,075,616
16, 1OWa. . A L i | e | et 30,000 | .o | e 1,483
17, KaNSaS......ovceveeeeeniieeeeeed KS [t [ e enineies | e sssssaetens | esseesesessesessssssebenssesenss | sreereresissesnsessesens (1,577)
18, Kentucky......cooooveeereurrerneennanee 12,613,748 | oo 14,950,238 | ......cc.ee.... 4,565,688 | .coerrrnnn8,028,191 | oo 4,905,784
19, LOUISIaNa.......ccvvveerereneneneee LA L [ | e | erveenenensennneneenehy 300 | 4,095 | i 518,007
20.  Main€.....covververrerrnenrnrneene ME |l | e 3,216,405 | .ooovreenee 2,829,393 | oo 3,333,150 | o 891,679 | e 1,274,916
21.  Maryland.. ...54,164,407 .55,869,892 ...37,788,247
22. Massachusetts
23, Michigan......cccoeevvvverrierennnn,
24.  Minnesota.... 1,556,723
25, MiSSISSIPPI...cvverrevererriireiiinnens 7,160,572
26, MiISSOUI....cveverrerrerrrrerrnrnneee MO |l | | crvrnneseensisnsnnsesssssnnes | ovsssnnssesnnnennen 10,626 | covivvveireienennn 11,186 | e 282,037 | oo 296,746
27, MONtANA......coeveverrerereeereece e MT |l | et | erissessess s sessssessens | evessessessesssesse s sssensens | ereesessesesissensenaens 3,845 | .o (14,556)
28, NEbraska.......cccoeoverrrrerineieeedNE [ eoiiiilni | oo [ corsnsinsiisisssesssssssnssnnes | ceressessssssssssssssssssssnssens | sessssessessssssessessessnns £ £ 7 241
29, NEVAAA....cererereieeneneeed NV |l |t [ et sessisieienenes | cereesessnstssesesesisssseseniens | seesessessssssessessesssstessnsies | festessssssssessentasias [E61515) 1 [P (560)
30.  New Hampshire........cccovvurenne NH|....... [N ST 1,718,980 | coovvevrene. 1,915,396 | oo 629,583 | ovvvrrrirrinne 1547174 | oo 1,023,248 | ... 1,154,809
31, New Jersey....nveeneenens NJ | Lot et [ eeeeersiee e nieeens | cenneeeeniseeeenes 23,380 | coeeeeeieeein 27,074 | oo 944,376 | ..o 968,119
32, New MeXiCO.......cocovuerririrnenns NM|....... Lo [ [ e | e | srneesseseenseseenssssesennns | oesessesesessseseensees 267 | oo (203)
33, New YOrK..ooooevenreeencieene NY|....... IO OP 46,623,227 | ..ocoveene 53,512,578 | coeveeene 27,284,117 | e 26,475,618 | ..o 46,920,588 | ....cocevvenee. 56,345,609
34, North Carolina..........ccceceenen. NC|...... Lo | v 94,179,611 | e 109,976,689 | ..coovvernne 47,856,716 | ..ocvovvnne 62,008,796 | ...coovverrene 28,579,811 | v 38,195,541
35, NOrth DaKota.......cceeerrereeeee e ND [ i | | crreireieeessiseiseissisninees [ sesreteesssesssessssessenssntns | esteesessessessssssessssessasens | seseesessessssssssesssnsasens ([0 ] [ (7
36. 69,897,567 | ...covvreine 85,995,028 | .....ccvvennn 42,510,741 | oo 50,535,563
37. Oklahoma.........cocovrnrevmrnneeec OK | il | oviiiie(26,922) | 01,050,472 | 810,674 | oo 609,875 | ..ooveerrieeieenes 191,17 | e 375,925
38, 0regon.....cocvevenereernrnenee OR |l | e 76,510 | e 79,374 | (27,091) | ovvoereereins 280,382 | ..o, (20,029) | ..o 531,985
39. 44,386,895 | ...ccvvveene 59,870,899 | ..ovevveennns 42,816,168 | ...covvvenev. 49,589,522
40. Rhode Island..........coconvvenee Rl L | iii..9,355,876 | ... 11,105,695 | oo 5,444,021 ...4,705,078
41. 33,893,912 36,449,263
42, South Dakota........covererirreenSD [t [ | et | et | e
43, Tennessee......ccoeomemeveenen IN [ i ...16,460,165 17,139,907 ...14,497,346 ...8,995,799 . ...9,411,855
44, 8,257,691 10,133,558 | .covvrvriiines 4,033,881 4,904,808 | ................12,690,504 | .......coco.ee 11,642,130
45, Ut UT [l s | retreieineinessssnsssinees | ceeeensesesssesnsssssssssssnnennes | senessessssnsssessssesssnsnenns | nneseesnsenesssssnnsens(2,800) | correrrrereerninnenns (10,036)
46. Vermont... ...2,903,803 ....980,634 ...1,015,601 ..1,621,092
47, Virginia......ooeevereeeeseeneereeenenns 59,127,136 27,692,970 27,484,467 | .............. 19,707,091 | ...coorrnnrne 22,826,252
48.  Washington........c.coocvvvven WA il | i 108,986 | e 106,889 | ..o 220,047 | oo 420,230 | .o 23,918 | 213,444
49, West Virginia........cooorrmreeee WV [l | 18,237,681 | e 19,343,843 | oo 8,963,611 | coovvvrrrrrrnes 9,115,934 | ..o 4,498,062 | ... 6,349,131
50, WISCONSIN.....cuevevrrererennee e W il [ et | enesessssessessssessesssssssenss | sesessessssessessssessessessnsense | sosessesssssssensessnsensess 10D | ovvsssessessesessersens (3,357)
51, WYOMING. oo WY [ | [ crrrinsisinsssissesssssinniees | errnssesnsssssssssssssssssnnsns | sessssssssessssssssesssssnsssnsss | sesesssssenssnssnssesssnssess( F8) | seesessessssssessessassnenns (88)
52, AMeErican SAMOA........coereerdAS | it Nuis | | e | et | et | crebes et eiens | sebee ettt
53, BUAM..cecererrrerrenenrinreneenes U [ reiedNacs | s [ cnrrrisssnsnnsseseninnes [ sernnesressiesssssssesesssnsns | sesssssssssessesssssnsssssessanss | snsssnsessassesssnsestessassnss | ssssssesessessassesessassanenns
54, PUEHO RICO......cvuriieierereened PR et | i et [ seinsieiesissisei e sesenisies | esesessessessesssssssssssesissins | consiessesssssssssesessessnssness | setsessessessassnssessessassnsens
55.  US Virgin Islands....................
56. Northern Mariana Islands
57.  Canada.......cccooomrrrrnrinninns
58.  Aggregate Other Alien..........0T | . XXX | cooveevevecenisrieiiisneene0 | e [0 PR 0
59.  TotalS....ooverrererererrirereierirnieenns 853,168,622 435,493,860
DETAILS OF WRITE-INS
580071, oo XXX [ ettt sincineies | ettt | seeeeeress sttt sstens | seteebee sttt bs st ebns | feebet sttt ettt | shebes ettt bes
58002, ..o XXX [ ettt sinsineies | reeeeee st estenens | seeeesesess st st s st st estanns | setestsesest st et e bt st st entane | festeeestess st sttt est et | Shestessee sttt en s tees
58003. .o XXX [ ettt sieeineies | reeeeees s st estenes | seeeensi s sttt sess st estaens | setestsesest st et ss st st entane | festeeestesa st st ent st et | cheetees et sttt n e taeen
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | . XXX... | covereerverresieririreiennns [0 U [0 (0 I R (0 [0 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | s (01 I [0 I {0 P 0 ] e {01 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 52 R - Registered - Non-domiciled RRGs........ 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinSUrer...............veveeeereeernerinenns 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 5
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile. 0
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(Casualty/Fire subsidiaries)

NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY) OH (FIRE) OH
NATIONWIDE
CORPORATION RETENTION
Conon St ALTERNATIVES LTD.
13442432 5hares mmon Stock: 120,000 Shares
Casualty—95.2%
Fire-4.8% fire-100% BER
(See Page 2)
ALLIED INSURANCE OE AWARE NG DEPOSITORS SCOTTSDALE
NATIONWIDE GENERAL AMERICAN MARINE NNOVS, LLC (DELAWARE), INC. ALLIED GROUP, INC. THIHOLDINGS,
COMPANYOF AMERICA, INSURANCE COMPANY UNDERWRITERS, INC. (NNOVS) (AHDI) (AG) INSURANCE COMPANY INSURANCE COMPANY (DELAWARE), INC.
(DEPOSITORS) (sic) (THI)
Common Stock: 15,000 Shares ‘ommon Stock: 33,600 Shares Common Stock: 20 Shares Common Stock: 100 Shares Common Stock 850 Share: Icommon Stock: 300,000 Shares| [Common Stock: 30,136 Shares
casumliy- 1003 | Common Stock: 100 Shares
oH Casualty-100% on Casualty-100% " Casualty-100% on Casualty-100% DE AHDI - 100% A — A Casualty-100% OH Casualty-100% DE
H | I
INSURANCE NATIONWIDE NBS € ALLIED PROPERTY
W LLC SCOTTSDALE VICTORIA FIRE &
COMPANY INDEMNITY COMPANY AGENCY, INC. Sincle Momber Limited HARLEYSVILLE GROUP INC, AND CASUALTY "c“;:f;"’"t’;'fn‘n’:.;’éf SURPLUS LINES TITAN INSURANCE CASUALTY COMPANY
(NW INDEMNITY) (NBS) gle M (HG1 INSURANCE COMPANY INSURANCE COMPANY COMPANY (VICTORIA FIRE)
(Common Stock 90, — Liability Company Commonstock: (ALLIEDP&C)
Commen Stock: 28,000 Shares | Common Stock; 1,615 Shares T — 100000 hared Common Stock12,963 Shares| (Common Stock: 10,000 Shares Common Stock. 1,000,000 Stares Commen Stock: 2,525 Shares|
NNOVS-100% AHDI-100% o -
Casualty-100% Casualty-100% | Casualty-100% jAGI-100% AG=100% SIC-100% THI-100% THI100%
OH OH OH OH DE 1A OH AZ M OH
NATIONAL CASUALTY LONESTAR NATIONWIDE SALES
COMPANY NATIONWIDE INSURANCE GENERAL AGENCY, INC. VICTORIA NATIONAL HARLEVSVILLE SOLUTIONS, INC. FREEDOM SPECIALTY TITAN INSURANCE VICTORIA SELECT
2 [Pt INSURANCE COMPANY
Py COMPANY OF FLORIDA INSURANCE COMPANY PIRAEs o (AMCO) INSURANCE COMPANY SERVICES, INC. INSURANCE COMPANY
[ Common Stock: 1,000 Shares | | . ¢ . .
oSt Common Stock:30,000 Shares Common Stock: 1,000 Shares Commonsios 00 Common Stock: 300,000 Shares |common Stock: 20,000 Shares| COMMOMSTOTk: 292,000 Shares Common Stock: 1 Share Common Stock: 1,000 Shares
iy " [AGI-100% SIC-100% - ia Fire-
iy 100% Casualty-100% Casuaty-100% ™ Casualty-100% i 100% — " A on THIF100% ~ Victoria Fire-100%
OH OH| OH NJ OH
: T
NCC OF AMERICA, LTD. COLONIAL COUNTY NATIONWIDE REALTY HARLEYSVILLE LAKE ALLIED TEXAS NATIONWIDE 'NSUR\A,:ICE co. NATIONWIDE AGENT RISK
MUTUAL INSURANCE INVESTORS; LID STATES INSURANCE COMPANY AGENCY, INC. ADVANTAGE MORTGAGE (ven PURCHASING GROUP, INC|
NATIONWIDE LLOYDS COMPANY A COMPANY (NAMC) Com tock: 6,935,387
(Common Stodk:300,000 Shares| ATEXAS LLOYDS Surplus Debentures; T casuaty-o7% |common stock: 1,000 Shares ICommon Stock: 333,837 Sharet shares Commen teck: 100 Shares
P W indermity-3% Common stock: 927,041 Shares
| AMCO-100%
INC-100% GB Lone Star ™ HGI-100% LbS (AmcO -87.3% SIC-100% OH THIF100%
bl TX OH! Ml 4T% 1A OH
NATIONWIDE REALTY
NATIONWIDE AFFINITY NATIONWIDE PROPERTY SERVICES, LTD. NATIONWIDE ASSET HARLEYSVILLE PREFERRED DVM INSURANCE
INSURANCE COMPANY ANDCASUALTY MANAGEMENT, LLC INSURANCE COMPANY AGENCY
‘OF AMERICA, INSURANCE COMPANY 5'"{'“:."?’“2" Limited Single Member Limited
Common'stoce 500,000 Shares Common Stocki84,000 Shares iability Company ~ |..... S Liability Company — (:::on Stock: 470000 REINSURANCE, LTD. Common Stock: 1,000 Shares
£ Common Stock: 11,000 Sh: VPI-100%
Casualty-100% OH Casualty-100% oH Casualty-100% OH Casualty-100% oH HGI-100% OH mmon ares | CcA
T&C
NATIONWIDE SCOTTSDALE NATIONWIDE SERVICES NATIONWIDE CASH MARLEVSVILLE
AGRIBUSINESS INDEMNITY COMPANY COMPANY, LLC MANAGEMENT COMPANY HEIRAREEONBHF V.P.l. SERVICES INC.
INSURANCE COMPANY (NSQ) OF NEWYORK
commanSiods  58905hares Common Stock: 58,334 Shares Single Membertimited | [ Commonstods; 100shares | [ Common Stock: 1,000 Shares
S Aty Company ::;wmun Stock: 15,000 Shares P
Casualty-100% Casualty-100% 1-100%
sualty 1A ¥ OH Casualty-100% OH Casualty-100% OH OH CA
HARLEYSVILLE LIFE
£ INSURANCE COMPANY E-RISK SERVICES, L.L.C. HARLEYSVILLE
COMPANY Single Member Limited INSURANCE COMPANY
Common Stock: 1,750 Shares. i Mefoosters | b Liability Company CommonStodk  2:375000
Casualty-100% Conualy-100% oy Casualty-100% DE HGI-100%
OH OH
Subsidiary Companies — Solid Line
HARLEYSVILLE Contractual Association = Double Line
WORCESTER Limited Liability Company - - Dotted Line
INSURANCE COMPANY
Common Stock: 20,000 September 30, 2020 Page 1
HGI-100% OH
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NATIONWIDE®

TT1O

JEFFERSON NATIONAL
SECURITIES
CORPORATION
Common Stock: 100 Shares.
INFC-100% DE

Liability Company
NW Life-100% OH

NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY) (FIRE)
(See Page 1) OH (Ses Page 1) OH
NATIONWIDE CORPORATION
(NW CORP)
‘Common Stock: 13,642,432 Shares
Casualty-95.2% OH
Fire-4.8%
NATIONWIDE FINANCIAL
SERVICES, INC. (NFS)
Common Stock: 100 Shares
EAGLE CAPTIVE NW Corp-100% DE
REINSURANCE, LLC I
Single Member Limited [
Liability Company 1 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 .
AL o ‘Common tock: 3814779 Shares Broferred Stock 1008
- NFS-100% :
(INFC) NFS-100% OH DE DE
Common Stock: 8,300 Shares
NATIONWIDE LIFE AND
NWLife_100% DE D rE Ae NATIONWIDE SBL, LLC NATIONWIDE FUND
'ADVISORS NATIONWIDE FUND
|| comPANY | Single Member Limited | MANAGEMENT LLC
| (NLAIC) Liability Company
NES - 100% Managing Unitholder {
Common Stock: 66,000 Shares
DELAWARE BUSINESS TRUST
JEFFERSON NATIONAL NW Life-100% OH NLAIC-100% OH DE NFSDI-100%
LIFE INSURANCE ; DE
COMPANY :
(NLIC)
OLENTANGY REGISTERED INVESTMENT
|comman Stack: 1,043,565 Shares REINSURANCE, LLC ADVISORS SERVICES, INC. NATIONWIDE FUND
INFC-100% TX Single Member Limited — DISTRIBUTORS LLC
‘ Liability Company [Common Stock: 201,300 Shares
NFS-100%
NLAIC - 100% vT X NFSDI-100% DE
JEFFERSON NATIONAL
LIFE INSURANCE
ICOMPANY OF NEW YORK| NATIONWIDE INVESTMENT NATIONWIDE TRUST
SERVICES CORPORATION COMPANY, FSB NATIONWIDE
| Common Stock: 2,000,000 Shares. — SECURITIES, LLC
L Commontock: 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 Common Stock: 1,000 Shares
NW Life-100% OH NFSDI-100% PA
NATIONWIDE INVESTMENT
ADVISORS, LLC
Single Member Limited NATIONWIDE RETIREMENT

SOLUTIONS, INC.
Common Stock: 236,494 Shares

NFSDI100% DE

Subsidiary Companies SolidLine
Contractual Association = Double Line
Limited Liability Company == Dotted Line
September 30, 2020 Page 2

(Nationwide Corp. subsidiaries)
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Statement for September 30, 2020 of the NATIONW'DE MUTUAL FlRE |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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Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
hcnz(lifbers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide 31-1486309.. 10 W. Nationwide, LLC... Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. 1000 Yard Street, LLC . | Nationwide Realty Investors, Ltd.. .. |ownership. ...100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1486309.. 1015 Long Street, LLC Nationwide Realty Investors, Ltd.............c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | NationWide.........oveeveererrereereens [ orverrereens 31-1486309.. 1050 Yard Street, LLC........ccoovvevvreernincreireiennns Nationwide Realty Investors, Ltd. ...........c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... |\ TR ISR
0140 [ NationWide.........ccoevvrverrrecrees | covrreernns 31-1486309.. 1125 Rail Street, LLC.......ccovevevveerereceecenen, Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........ocveeeeeereereereens [ oreereeeens 31-1733036.. 120 Acre Partners, LLC........cocovcvevinincreienes Nationwide Realty Investors, Ltd..........ccc.cc.e. ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company........... | ...... N...cooe L P
0140 | Nationwide.........ccooerrrrervrrnns [ervrrerrens 20-4939866.. 1125 Yard Street, LLC.... NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | NationWide.........ocveeererreereereens [ v 20-4939867.. 1175 Bobcat, LLC NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... TR U
0140 [ NationWide.........cccevveverrrecrees | v 26-2451988.. 1492 Capital, LLC.......cocoevervieieceeeceereves Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrvrererreens [ eorrerennn 31-1486309.. 111 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......coeviveiecieeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TOUSUO ISR
0140 [ NationWide.........ccoevvreverrreerees | v 31-1486309.. 155 Rivulon Boulevard, LLC NRI-Rivulon, LLC........ccoovevereiereecesieeins ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........oceeereeereereereens [ oreereeeens 31-1486309.. 161 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......ooirireireiereeeeeneineieenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Necoo s
0140 [ NationWide.........cccevvveverrrcrenes | v 31-1580283.. 170 Marconi, LLC.......coccveeeeereeecece e NWD Investments, LLC.........ccccooeveviveerricrenens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrrrererrrans [ errerenas 31-1580283.. 245 Parks Edge Place, LLC.........ccoevevviveinnnee. NWD Investments, LLC........ccccevervrvereirirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 [ NationWide.........ccoevevrererrrecrees | corrrernns 31-1486309.. 275 Rivulon Boulevard, LLC NRI-Rivulon, LLC........ooeveveeereeeece e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoervvererrrens [ correrennn 31-1486309.. 300 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......coeviveieieececeeee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ NationWide.........ccoevveerreecreres | covrriernns 31-1486309.. 310 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......oveeveveerceeceee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide 31-1486309.. 343 N. Front, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. 400 Rivulon Boulevard, LLC... . INRI-Rivulon, LLC.......... . | ownership. ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1580283.. 400 West Nationwide Boulevard, LLC.... NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N..oow.
0140 | Nationwide 31-1486309.. 410 Rivulon Boulevard, LLC NRI-RivUION, LLC.....eoirieiereieireieceeeisnieinns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... [\
0140 | Nationwide. 31-1580283.. 425 West Nationwide Boulevard, LLC . INWD Investments, LLC.... .. |ownership. ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1486309.. 44 Chestnut, LLC......ooovvveeeeerereecseseiens Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... N
0140 | Nationwide..........ccoevrvrererrians [ v 38-4118665.. 500 Neil Avenue, LLC........cocvevveverririeieieiins NWD HP, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide..........ooevreererereenns [ covereereens 38-4118665.. 515 Kilbourne Street, LLC.......ccovvvvereerrinieneenns NWD HP, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TR ISR
0140 | Nationwide..........ccoerrvererrrans [ evrrerrenns 20-4939866.. 735 Bobcat Avenue, LLC........c.ccooeveveieiriiriinnns GVY Residential, LLC........cccccoevererrerrirererrenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide..........ooeurvrrrrerenns [eovererrenns 31-1486309.. 75 Rivulon Boulevard, LLC NRI-RivUION, LLC.....oeoeieireieirnieeeseiseieinns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ...... | TS ISR
0140 | Nationwide..........coevrvrererrians [ evrerrenns 20-4939866.. 775 Yard Street, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | NationWide.........oeeevererrrerrereens [ orverrereens 20-4939866.. 777 Swan Street, LLC.......ovvvveerereeecreireenns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TR ISR
0140 | Nationwide..........ccoerrvererrians [ evrerrenns 20-4939866.. 780 Yard Street, LLC.......cooevvevveeiercriecriinas NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........coevrverveereenns [ v 20-4939866.. 795 Rail Street, LLC......vveveeerereenereieeeees NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TS ISR
0140 | Nationwide..........ccovrrvererrnans [ evrrerrenns 20-4939866.. 800 Bobcat Avenue, LLC........cccoeuevererriiriinnns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | NationWide.........oeveveeeerrereereens [ v 20-4939866.. 800 Goodale Boulevard, LLC...........ccccovrrurrennee. NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... |\ TR ISR
0140 | Nationwide.........ccovrrvrererinns [ervrerrens 20-4939866.. 800 Yard Street, LLC.......coevvvveveiererieeiriinns NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ IO ISR
0140 | Nationwide 20-4939866.. 805 Bobcat Avenug, LLC........cccovvvevrrirrininnes GVY Residential, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ... N
0140 | Nationwide 20-4939866.. 808 Yard Street, LLC GVY Residential, LLC ownership ....100.000 |Nationwide Mutual Insurance Company N
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0140 | Nationwide..........coovureervrerenns [ eovereerees 20-4939866.. | N/@.....covrrrs | correrrirninninnes [ eereereireieennennenns 820 Goodale Boulevard, LLC...........cccovrrerrennee. OH............ NIA .o NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Neooooe e

0140 | Nationwide

............. 20-4939866.. [N/a.....cccoviers | covririeiiieiiens [evereivieiieineinnen | 825 Junction Way, LLC........cocovvcevvevecviieieinees | OHu [NIAL........... | GVY Residential, LLC............cccccocceveveievnnnen. | OWNETShIp......... |....100.000 |Nationwide Mutual Insurance Company........... [ ceeo.Neooeos [ e

828 at the Yard Condominiums Home Owners

....................................................... 37-1865892.. Association Other non-Nationwide..............coevvrerrererinens | Maiiririciins | e ..... | Other non-Nationwide............ccocrevrvrvirencnens [eeendNuii

0140 | Nationwide 20-4939866.. 828 Bobcat Avenue, LLC........ccccocevvevrrirrininnes NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N

0140 [ NationWide.........ccoeververrrecrees | v 20-4939866.. 840 Third Avenue, LLC........cccoevveveeviveererennnns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | NationWide........oevevereerrereereens [ orverrenens 20-4939866.. 840 Yard Street, LLC......ooovvrervrererereeisees GVY Residential, LLC.........ccocvrurrermernreneerrirninns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide.........ccovvrrvrerverrnns [ervrrerrenns 20-4939866.. 845 Yard Street, LLC.....covovvvvvvviercrieeniinns GVY Residential, LLC........ccccocvvvererrerrrnierrnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | NationWide.........oceeeeeerrrereereens [ oreereenens 20-4939866.. 860 Third Avenue, LLC.......ooovrrererrrrrieeens NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... TR U
0140 [ NationWide.........ccoevvererereirenes | e 20-4939866.. 880 Third Avenue, LLC..........ccccevveeirveererinnns NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrvrererreens v 20-4939866.. 880 Yard Street, LLC.......cccooeveereiecsiecees GVY Residential, LLC..........cccooueverrrrireicrennns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide.........ccoevvererreeerees | v 20-4939866.. 895 W. Third Avenue, LLC..........cccccevvvivereiinnnes NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........ocvevreeerrereereens [ coreereeneens 20-4939866.. 950 Dorchester Way, LLC........ccccovvereerrinirneens GVY Residential, LLC.........cocvrurrereernreneerrirrenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Nucooe [
0140 [ NationWide.........ccoevveerrrcerees | v 20-4939866.. 950 Goodale Boulevard, LLC...............ccceverneee NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrvvererreens [ v 31-1486309.. 960 Bobcat Avenue, LLC........c.ccocvevererieinnnes Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 [ NationWide.........ccoevvreerrrecrees | crvrreernns 31-1486309.. 975 Rail Street, LLC........ccevveveeereeeie e Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrvvererrrens [ correrenans 31-1486309.. 995 Yard Street, LLC.......cooovveveeveiecrecea Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 [ NationWide.........ccoevvvreerrrecrees | v 31-1486309.. 18700 Hayden Road, LLC.........cc.coovvvrrrrerrrnns NRI Cavasson, LLC.........ccccoeveveverecrereicienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoerrvrererreens [ v 31-1680808.. AD Investments, LLC..........cccoeeveverererrerenennns Nationwide Realty Investors, Ltd...................... ownership.......... | ...... 60.000 |Nationwide Mutual Insurance Company........... | ...... N P
0140 | Nationwide 31-1580283.. ADTV, LLC...oierrerersee et enesnies NWD Investments, LLC.......cccocovrvrrrrerrerninnenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... N

0140 | Nationwide. 52-2227314.. AGMC Reinsurance, Ltd. . | Nationwide Advantage Mortgage Company..... | ownership. ...100.000 |Nationwide Mutual Insurance Company. N

0140 | Nationwide 42-0958655.. ALLIED Group, INC...cuevevveverererereeeeesseeseisiens Allied Holdings (Delaware), InC..........cccoovveene. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N

0140 | Nationwide 46-4628790.. Allied Holdings (Delaware), INC..........cccovvrirnnnne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide. . 127-0114983.. ALLIED Insurance Company of America. . | Nationwide Mutual Insurance Company........... | ownership ....100.000 |Nationwide Mutual Insurance Company

ALLIED Property and Casualty Insurance

0140 | Nationwide L [42-1201931.. [ Nfaueiiis [ v [ e Company ALLIED Group, INC.....coveverenrerrereirnernsenseeeees ownership.......... ....100.000 |Nationwide Mutual Insurance Company..........  ...... | TR ISR
0140 | Nationwide..........ccoevrvrererriens [ v 42-1527863.. [N/a..ccciiis | rreieiieiiiens e ALLIED Texas Agency, INC.........cccouerverriverennen. AMCO Insurance Company.............cccveurverenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OISO ISR
0140 | Nationwide.........ccooevrerrererienes 19100... [42-6054959.. |N/@....ccvrrrs | orereireirnrnens | crrernrereerneseesnnenees AMCO Insurance Company............ccceeereeereenen. ALLIED Group, INC.....coverereenrereireerncrneereereeenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TS ISR
0140 | Nationwide..........ccoerrvererrians [ cvrrerrenns 59-1031596.. [N/a...c.cicviienr | correireriiniiens [ American Marine Underwriters, Inc.................... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........oovvreerereereenns [ eovereireens 81-4532504.. | N/a....coivvrs | [ e American Tax Credit Fund 2017-A, LLC............ Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TSSO ISR
0140 | Nationwide..........ccverrrrervrrans [evrerrenns 82-2001573.. [Nfa..ciiviiens | covrrireiiiniiens [ American Tax Credit Fund 2017-B, LLC............ Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 |NationWide........oveevererrrereereens [ orrerreneens 82-4591498.. | Na.....coivvrs | v [ e American Tax Credit Fund 2018-A, LLC............ Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ... |\ TR ISR
0140 | Nationwide..........ccverrrrerrrrans [ evrerrenns 83-0606592.. American Tax Credit Fund 2018-B, LLC............ Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OISO ISR
0140 | Nationwide 83-0620232.. American Tax Credit Fund 2018-C, LLC............ Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... N

0140 | Nationwide. 83-3900932.. American Tax Credit Fund 2019-A, LLC . | Nationwide Life Insurance Company ... ..| ownership. ...100.000 |Nationwide Mutual Insurance Company N

0140 | Nationwide 83-3953721.. American Tax Credit Fund 2019-B, LLC............ Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N
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0140 | Nationwide..........coovureervrerenns [ eovereerees 84-3443067.. | Nfa...ccoirers | [ e American Tax Credit Fund 2020-A, LLC............ OH............ NIA .o Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Neooooe e
0140 | Nationwide..........ccoerrvererriens [ evrrerrens 85-2359702.. [N/a...ciiviienr | cvreireiiieiiens [ American Tax Credit Fund 2020-B, LLC............ OH............ NIA....ccoine Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | NationWide........oveeveererrereereens [ orrerrereens 85-2649655.. | N/a.....coccvirs | v [ e American Tax Credit Fund 2020-C, LLC............ OH............ NIA ..o Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide..........cooerrrrererrans [ evrrerrenns 31-1580283.. [N/a...cicviiens [ cvrvreiiiniiens [ Arena District CA I, LLC......covvvvevrieieriieieirenns OH............ NIA...ccine NWD Investments, LLC.........cccoervvrererrirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
Arena District Garage Condominium
.................................................................... 36-4857239.. | N/a....covins | v [ e | ASSOCHAtION OH............ |OTH.............. | Other non-Nationwide Other non-Nationwide...........cocoevveneererenenine | veerelNuviii | 21
.................................................................... 90-0280710.. | N/a.....covcvvrs | cerrreireirnenees | eveeesereirenneennnne.. | Arena District Owners Association..................... |OH............ |OTH.............. | Other non-Nationwide Other non-Nationwide............coeereverrerernrniens | veereiNuviiei [ 21
.................................................................... 35-2582728.. | Nfa.....cccooeens | wovireriniiniinins | wivinenerieienenen.. | Arena District Swim Club Association................ |OH............ |OTH.............. | Other non-Nationwide Other non-Nationwide...........cocoeeeenererevenine | veerelNuviii | 21
0140 | NationWide.........oceeeeeerrrereereens [ oreereenens 31-1486309.. | N/a....coiiers | v [ e Ballantrae Woods, LLC........ccccocuoverinrirrirnincenee OH............ NIA e Nationwide Realty Investors, Ltd............c......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... TR U
0140 [ NationWide.........ccoevvererereirenes | e 26-4083207.. [N/@...cocviies [ e e Berkshire Crossing Development, LLC.............. DE............. NIA............. NorthStar Commercial Development, LLC....... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrvrererreens v 31-1555487.. [Nfa....oiiie | v [ Broad Street Retalil, LLC..........c.cccovvvverirrirennnn. DE............. NIA.....ccoo.. Nationwide Realty Investors, Ltd...................... ownership.......... | ...... 60.000 |Nationwide Mutual Insurance Company........... | ...... N..oow. | P
0140 | Nationwide.........ccoevvererreeerees | v 20-3624379.. [Nfa...ciiiie | v e Brooke School Investment Fund, LLC................ DE............. NIA.............. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........ocvevreeerrereereens [ coreereeneens 31-1486309.. | N/a....ciiiens | v [ e Cavasson Hotel, LLC..........cocvenrenrncneireininns OH............ NIA. e Cavasson Hotel Holdings, LLC...........cccccvcurenee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Nucooe [
0140 [ NationWide.........ccoevveerrrcerees | v 31-1486309.. [N/@...cocviies [ e e Cavasson Hotel Holdings, LLC............cccoevevneee. OH............ NIA.............. NRI Cavasson, LLC.........cccccoeviveeeiirereiicienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
Limited partner
0140 | Nationwide..........coevrrvrererreens [ eovrerennns 26-0899413.. [N/a...civiis | v e CHP New Markets Investment Fund, LLC......... OH............ OTH..covvree Nationwide Mutual Insurance Company........... nocontrol  |...... 50.000 |other non-Nationwide............cccoeeverrereriereerenns | e N.oooa. .
0140 | Nationwide 20-1618232.. CNRI-Cannonsport Condominium, LLC............. OH............ NIA.....cooon. CNRI-Cannonsport, LLC..........cccccovvvereirirennnnn. ownership Nationwide Mutual Insurance Company...........| ...... N..oow.
0140 | Nationwide. 20-1618232.. CNRI-Cannonsport, LLC................... . | Nationwide Realty Investors, Ltd.. .. | ownership Nationwide Mutual Insurance Company N
....................................................... Na.enes Co-Investment Fund, LLC Other non-Nationwide...........cccccoeeereereerneneneens [ M@ Other non-Nationwide............coccoereevnrnenenenns | weeeN
0140 | Nationwide..........oovervrrrrerenne [corererrenns 31-1579973.. | NA.cueirirs [ v [ e COLHOC Limited Partnership..........ccccoeuverrrenees OH............ NIA .o NRIArena, LLC.......vvvveerreieierreeessreseiens ownership Other non-NationWide..........cc.overveererrireeninnns | cerene N | P
0140 | Nationwide [ T74-1061659.. [N/a...ciiiis [ orrieiieiieeis | oo Colonial County Mutual Insurance Company..... | TX............. A, Other non-Nationwide.............ccoeerereirrierennns CoNtract.......ccees | cervererenrennns Other non-Nationwide.............ccoouererevieieinns | e N O
.................................................................... 45-4901238.. |N/@...ccvveies | cerrrreiinsinnns | eernsisesnnienenenns | COlUMbUS Arena Management, LLC.................. |OH............ |[OTH.............. | Other non-Nationwide..............cocevvrrrnrrnrcneceees [M@eiiiieivriennis [ covvinnireiennn. | Other non-Nationwide..........ccovvevevrvrnccnnnnne [N | 2
0140 | Nationwide..........ccoevrvrererreens [ v 31-1486309.. [N/a...coiiviiens | crreiieiiieiiens [ Cottages at Hyatts LLC...........ccccoververrirereiennen. OH............ NIA.....cooon. Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | Nationwide . |68-0066866.. | N/a.....cocrrrrs | rrrermrrrrrnrennes [ eermrenrireireesnennes Crestbrook Insurance Company..........cc.cveureenes OH............ A e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TS ISR
0140 | Nationwide..........ccoevrvrererrians [ evrerrens 31-1486309.. [N/a...coiiviiens [ cvrereiiieiiens [ Crewville, Ltd.......cooveviiieeseeeseeecess OH............ NIA....ccoone Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ooerrvrrrrereenne [ eoverrirens 84-5052608.. | N/A.....covrrrs | werrrrirrirnnnnes [ cermreneineieennennins Danforth, LLC.......ovvrreeneeneireieessessieesssennenns OH............ NIA....orne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company..........  ...... | TR ISR
0140 | Nationwide L [42-1207150.. [N/ e | oo Depositors Insurance Company...............cc.vne.. A A, ALLIED Group, INC.....covvevereeieireereeceseneas ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OISO ISR
Discover Affordable Housing Investment Fund |

...................... 46-4104813.. LLC .. | Other non-Nationwide................... nfa......... ..... | Other non-Nationwide............cccccvennee.
0140 | Nationwide 33-0096671.. DVM Insurance Agency Veterinary Pet Insurance Company................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company...........
0140 | Nationwide . |47-4523959.. Eagle Captive Reinsurance, LLC...........cccc.e.... Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 20-1945276.. East of Madison, LLC . 1120 Acre Partners, Ltd.........cccoevenee. . |ownership. Nationwide Mutual Insurance Company .
0140 | Nationwide 20-1945276.. East of Madison, LLC ND La Quinta Partners, LLC ownership.......... Nationwide Mutual Insurance Company N
0140 | NationWide........oveeveererrereerrens [ orverrerens 26-3260559.. E-Risk Services, L.L.C....o.ovvverrrnerrrerrirsienninne [ ] S NIA..coine Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company........... | ...... | TR ISR
.................................................................... 30-0951639.. ERN-4 Property Owners Association, Inc.......... |OH............ |OTH.............. | Other non-Nationwide.............cccoceevvvrvevevveees [ MaAuiiiiiiiceieiees | ceereeerennnen. | Other non-Nationwide........c.coeeveveceieccceiiens [evedNuciis [ 21
0140 | Nationwide..........crvvrrrrrereennne 22209... | 75-6013587.. Freedom Specialty Insurance Company............ OH............ A Scottsdale Insurance Company ...........cccc.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Necooe s
.................................................................... 46-4736379.. [Na..ccccciivs | corivierinriens | cereveisiieneennenne. | GPN-1 Property Owners Association, Inc.......... |OH............ |OTH.............. | Other non-Nationwide............ccccccovuvevvivicvvecnns [ M@uiiiiiiiiiciieiniinns [ eeiveireinenene. | Other non-Nationwide...........ooovvvveevevriereniin | ceedNeveiii | 21
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0140 | Nationwide..........coovureervrerenns [ eovereerees 20-4939866.. | N/@.....covrrrs | correrrirninninnes [ eereereireieennennenns Grandview Yard Hotel Holdings, LLC OH............ NIA .o NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Neooooe e
0140 | Nationwide..........ccoerrvererriens [ evrrerrens 20-4939866.. [N/a......ccrrivnr | correireriiiniiens [ Grandview Yard Hotel, LLC Grandview Yard Hotel Holdings, LLC............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | NationWide........oveeveererrereereens [ orrerrereens 20-4939866.. | N/@.....covrrrs | cerrerrrrrirninnes [ eereeereireieesnennins GVY Residential, LLC.........ccc.covvrurrrnrenrereerrennes NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide..........cooerrrrererrans [ evrrerrenns 31-1486309.. [N/a...coiiviiens [ cvrvireiiiniiens [ Harlem Road Developers, LLC..........cccocovueienne OH............ NIA...ccine Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | NationWide........ovveveeeerrereereens [ orverrereens 51-0241172.. | DA | v [ e Harleysville Group INC.........ocvveevenririnineeneenns [ ] S NIA .o Allied Holdings (Delaware), InC.........c.cocvvurnenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide..........coovrrrrerrrrnnns 23582... |41-0417250.. |N/a...civviinns | cvrrieieniens [ Harleysville Insurance Company............ccceevn OH............ A, Harleysville Group, INC......c.cccvvveivieirierinienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | O ISR
0140 | Nationwide . 123-2253669.. [N/a...ccieiiis | orrriniieiiiinis | e Harleysville Insurance Company of New Jersey Harleysville Group, INC......c.cccvvveeerinieerinienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide . [23-2864924.. | Nfa...cicins [ [ e Harleysville Insurance Company of New York... Harleysville Group, Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... TR U
0140 | Nationwide L 138-3198542.. |Nfa....cocviis [ erveereiieiens | e Harleysville Lake States Insurance Company.... Harleysville Group, Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide . 123-1580983.. [N/a....cviiis | eorrreeiieieieis | e Harleysville Life Insurance Company................. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide . 123-2384978.. [Nfa..ciiiis | eoeeeereeieienes | evereieeieienieies Harleysville Preferred Insurance Company........ Harleysville Group, Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide . |04-1989660.. | N/a.....coicorrs | corrirrimenenees [ cereeireireieineineis Harleysville Worcester Insurance Company...... Harleysville Group, Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Nucooe [
0140 | Nationwide 32-0051216.. [N/@...coiviies [ e e Hideaway Properties Corporation.................... Nationwide Realty Investors, Ltd...................... ownership.......... [ ...... 50.000 |Nationwide Mutual Insurance Company........... | ...... N....... T
0140 | Nationwide 20-3289512.. [Nfa...coiiviens | cvreireiiieiiens [ Jefferson National Financial Corp..................... Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... A (U PR
0140 | Nationwide . [75-0300900.. [N/a...ciiiies [ eorrrrerierieenes | evereiseiesesieienens Jefferson National Life Insurance Company...... TXeoveeees A, Jefferson National Financial Corporation......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Nevoroos e
Jefferson National Life Insurance Company of

0140 | Nationwide.... . |47-1180302.. New York Jefferson National Life Insurance Company.... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide..........ccocurvvererreens [ correrennns 61-1340595.. Jefferson National Securities Corporation.......... Jefferson National Financial Corporation......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.

0140 | Nationwide..........oovervrrrrerenne [corererrenns 31-1486309.. Jerome Village Company, LLC.........cccocrvrnrenne Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TSI ISR
Jerome Village Master Property Owners

.................................................................... 46-2974590.. Association, Inc. OH............ |OTH.............. | Other non-Nationwide............cccoceeveveverveeeres [Mauiiiiiiieiceieens [ e, | Other non-Nationwide.........coevevecveveveceeceeees | eeedNeciii [ 21
Jerome Village Residential Property Owners

.................................................................... 46-2956640.. Association, Inc. Other non-Nationwide.............cccoeeveereereceeeeens [N [ e, | Other non-Nationwide..........coeeevcveveeceeeieees | eeedNecii [ 21

0140 | Nationwide 31-1486309.. JV Developers, LLC........cccccvvvevererencieeisiiennns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide. 74-1395229.. Lone Star General Agency, Inc... . .. | Nationwide Mutual Insurance Company........... | ownership. ...100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide . 138-0865250.. National Casualty Company..........ccccevevrrerrennns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide..........ooevrvererereenns [ v AC000920.... National Casualty Company of America, Ltd...... GBR.......... A e National Casualty Company............cccceereenrenee ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TSI ISR

0140 | Nationwide..........ccooerrrrererrians [ cvrerrenns 42-1154244.. Nationwide Advantage Mortgage Company....... A NIA....ccoone AMCO Insurance Company............cccoveurveerenns ownership.......... | .o.... 87.300 |Nationwide Mutual Insurance Company........... | ...... Yoo | P

ALLIED Property & Casualty Insurance

0140 | Nationwide..........ccovrrvererrians [ cvrrerrenns 42-1154244.. Nationwide Advantage Mortgage Company....... A NIA....ccoone Company ownership.......... | oo 8.470 |Nationwide Mutual Insurance Company........... | ...... Yoo | P

0140 | NationWide.........oevevererrrereerrens [ orrerrerens 42-1154244.. Nationwide Advantage Mortgage Company....... A NIA .o Depositors Insurance Company...........cc.ccc...... ownership.......... | o 4.230 |Nationwide Mutual Insurance Company........... | ...... Yoo T
Nationwide Affinity Insurance Company of

0140 | Nationwide.... . 148-0470690.. America Nationwide Mutual Insurance Company ownership Nationwide Mutual Insurance Company

0140 | Nationwide . |42-1015537.. Nationwide Agribusiness Insurance Company... Nationwide Mutual Insurance Company ownership Nationwide Mutual Insurance Company

0140 |NationWide........oveeveererrerrerrens | worverrereens 31-1578869.. Nationwide Arena, LLC........ccovvvrrrrirrinrirernins NRIArena, LLC.......vvvvereirecneeeceeeseeens ownership Nationwide Mutual Insurance Company........... | ...... N T
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0140 | Nationwide..........coovureervrerenns [ eovereerees 20-8670712.. Nationwide Asset Management, LLC................. OH............ NIA .o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Neooooe e
0140 | Nationwide . 195-0639970.. Nationwide Assurance Company..........cc.cceeen OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoervvrererveens [ corrrerenans 31-1036287.. Nationwide Cash Management Company.......... OH............ NIA............... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........cooerrrrererrans [ evrrerrenns 31-4416546.. Nationwide Corporation Nationwide Mutual Insurance Company........... ownership.......... | co.... 95.200 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoervrererveens [ eorrrerenans 31-4416546.. Nationwide Corporation Nationwide Mutual Fire Insurance Company... |ownership.......... | ........ 4.800 | Nationwide Mutual Insurance Company

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

31-1667326..
23-2412039..
31-6554353..
31-1486870..

Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
. INFS Distributors, Inc..... ... | ownership. ...100.000 |Nationwide Mutual Insurance Company.
Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
Nationwide Corporation............cccoeereereereerneens ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... N

Nationwide Financial Assignment Company......
Nationwide Financial General Agency, Inc.........
Nationwide Financial Services Capital Trust......
Nationwide Financial Services, Inc

0140 | Nationwide. 52-6969857.. Nationwide Fund Advisors...... . | Nationwide Financial Services, Inc. . ..|ownership. ...100.000 | Nationwide Mutual Insurance Company N

0140 | Nationwide 31-1748721.. Nationwide Fund Distributors LLC NFS Distributors, INC.........ccocrrurirniereirririenienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... N

0140 | Nationwide 31-0900518.. Nationwide Fund Management LLC................... NFS Distributors, INC.........ccoevvveeriieeiiierns 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 e
0140 | Nationwide . 131-1399201.. Nationwide Indemnity Company............c.ccceveee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide . 195-2130882.. Nationwide Insurance Company of America...... OH............ ALLIED Group, INC. ..o ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide . 131-1613686.. Nationwide Insurance Company of Florida........ OH............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........oceeeereereereereens [ coveereereens 41-2206199. | N/@...eiirins | e [ e Nationwide Investment Advisors, LLC................ OH............ Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide..........cceevvrerererens [ v 73-0988442.. [N/a...coiviiie | coveerieieeiiens e Nationwide Investment Services Corporation.... |OK............. NIA.....cooonn. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... A U PO,

Nationwide Life and Annuity Insurance
. 131-1000740.. |Nf@.cuieiiiins [ e [ e Company

. 131-4156830.. Nationwide Life Insurance Company
Nationwide Life Tax Credit Partners 2002-A,

0140 | Nationwide
0140 | Nationwide

Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
Nationwide Financial Services, Inc. ....100.000 |Nationwide Mutual Insurance Company.

ownership

0140 | Nationwide..........ccoevrvrererreens [ v 13-4212969.. [N/a.....ccieis | orrereiieiiiieies | ereresieseissienins LLC OH............ NIA.....cooon. Nationwide Life Insurance Company................ Other...cocvevieis | e 0.010 |Nationwide Mutual Insurance Company........... | ...... N P
Nationwide Life Tax Credit Partners 2002-B,

0140 | Nationwide..........coerrvrererrians [ evrrerrenns 01-0749754.. [Nfa...coiiviivr | oo e LLC OH............ NIA....ccoone Nationwide Life Insurance Company................ Other...ccevres | e 0.010 |Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2003-A,

0140 | Nationwide..........ccoerrvererrians [ evrrerrenns 54-2113175.. [N [ [ LLC OH............ NIA....ccine Nationwide Life Insurance Company................ Other...ceevres | e 0.010 |Nationwide Mutual Insurance Company........... | ...... N T
Nationwide Life Tax Credit Partners 2003-B,

0140 | Nationwide..........ccoerrvererrrans [ evrrerrenns 58-2672725.. [Nfa...ciiviiv | correreiiiniien [ LLC OH............ NIA....ccoine Nationwide Life Insurance Company................ Other...coeevieis | e 0.010 |Nationwide Mutual Insurance Company........... | ...... N T
Nationwide Life Tax Credit Partners 2004-A,

0140 | Nationwide..........coevrvererrrans [ evrrerrenns 20-0382144.. [N/a...ciiiies | oo e LLC OH........... NIA....ccoine Nationwide Life Insurance Company. I 0.010 |Nationwide Mutual Insurance Company........... | ...... N P
Nationwide Life Tax Credit Partners 2004-C,

0140 | Nationwide..........ccoerrvererrrans [ evrrerenns 20-0745965.. [N/a...c.ccviiens | correireiiieiiens [ LLC OH............ NIA....ccoone Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... | ...... N P
Nationwide Life Tax Credit Partners 2004-F,

0140 | Nationwide..........ccoerrvererians [ evrrerenns 20-1918935.. [N/a...coiiviens [ cvrrireiiieiiens [ LLC OH............ NIA....ccoine Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... | ...... N | P

Nationwide Life Tax Credit Partners 2005-A,
0140 | Nationwide.........ccovrvvrererinns [ covrrerrenns 20-2303694.. [N/a...c.cocriivns | corrrireiiiniiens [ LLC OH............ NIA...coene Nationwide Life Insurance Company................ Other...covevres | e 0.010 |Nationwide Mutual Insurance Company........... | ...... N | P
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Nationwide Life Tax Credit Partners 2005-B,
0140 | Nationwide..........coevrvererrinns [ evrrerrens 20-2303602.. [N/a...coiiviens | covreireriiieiiens e LLC OH............ NIA....ccoine Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... | ...... N T
Nationwide Life Tax Credit Partners 2005-C,
0140 | Nationwide..........ccoerrvererrans [ evrrerrenns 20-2450960.. [N/a...c.iiviiens [ eorrereiiiniiens e LLC OH............ NIA....ccoine Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2005-E,
0140 | Nationwide..........cooerrvrererinns [ervrerrinns 20-2774223.. [Nfa...ciiriins | oo e LLC OH............ NIA...coine Nationwide Life Insurance Company................ Other...coeevres | e 0.010 |Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2007-A,
0140 | Nationwide..........coverrververrnne [ervrrerrenns 21-1288836.. [N/a...c.vcrivne | cvrrireriiniiens [ LLC OH............ NIA...coine Nationwide Life Insurance Company................ Other...ceevres | errene 0.010 |Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2009-A,
0140 [ NationWide.........cceevvererricrees | corrreerenns 26-3427373.. [ Nf@...cvciies | e e LLC OH............ NIA............. Nationwide Life Insurance Company................ other.....ccoovvevenns o 0.010 |Nationwide Mutual Insurance Company........... | ...... N...... T
Nationwide Life Tax Credit Partners 2009-C,
0140 [ NationWide.........ccoevvererrrecrenes | covrrierenns 26-3427479.. [ Nf@...cocviies | e e LLC OH............ NIA.............. Nationwide Life Insurance Company................ other.....ccoovvevenns o 0.010 |Nationwide Mutual Insurance Company........... | ...... N...... T
Nationwide Life Tax Credit Partners 2009-D,
0140 [ NationWide.........ccoevveverrrerees | v 26-3427525.. [Nf@...cocciies | e e LLC OH............ NIA............. Nationwide Life Insurance Company................ other. ..o e 0.010 |Nationwide Mutual Insurance Company........... | ...... N...... T
Nationwide Life Tax Credit Partners 2009-E,
0140 [ NationWide.........ccoevveverrveerenes | corrrirerenns 26-4737055.. [Nf@...coiiiies | e e LLC OH............ NIA............. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
Nationwide Life Tax Credit Partners 2009-F,
0140 | Nationwide.........coovvrvrrrrerenne [eorereirenns 26-4737157.. | Nfaceicins e [ e LLC OH............ NIA ..o Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TS ISR
0140 | Nationwide.........coveervvrrrerenns [ eorereirens 27-1362364.. | Na....corvirs | v [ e Nationwide Life Tax Credit Partners 2009-I, LLC| OH............ NIA ..o Nationwide Life Insurance Company................ Other...coeevees | e 0.010 | Nationwide Mutual Insurance Company........... | ...... N | P
0140 | Nationwide.........coovvrvrrrrerenns [ eoverrirenns 45-0469525.. |Nf@...cuiiriirs | orerrireiniinnins | crnrenriseeresessenenns Nationwide Life Tax Credit Partners No. 1, LLC |OH............ NIA ..o Nationwide Life Insurance Company................ Other....oovves | e 0.010 | Nationwide Mutual Insurance Company........... | ...... N | P
0140 | Nationwide..........ccocurvrerrrnnnn 42110... [ 75-1780981.. [N/a....ccciivis | orrreeiieiriienns | oo Nationwide LIOyds.........cccovveveirireierrcieneiernens TXevoeis A, 11 TR OO OO contract.......ccoe. | cerrererenrennns Nationwide Mutual Insurance Company...........| ...... N 2
Nationwide Sales Solutions, Inc. (fka
0140 | Nationwide..........ccoevrvrererriens [ v 42-1373380.. [N/a..cciiis | reereiieisieis e Nationwide Member Solutions Agency Inc.) A NIA.....coon. ALLIED Group, INC.....covveverreiereiriesecieienens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........cvevrvererereenns [ corereerenns 75-3191025.. | N/a...coirirs | v [ e Nationwide Mutual Capital |, LLC.........cccocerrunee DE.....ccce.. NIA ..o Nationwide Mutual Capital, LLC...........c..c....... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Neooooe [
0140 | Nationwide 75-3191025.. [N/a..ciiviiens | cvrerieiieiens [ Nationwide Mutual Capital, LLC..........c.c.ccoevunene OH............ NIA....ccoone Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | OSSO ISR
0140 | Nationwide B1-A1TT110. [ DA [ [ e Nationwide Mutual Fire Insurance Company..... OH............ RE....comnnne Other non-Nationwide............ovurerrenrerrereinenns (117 SO PR Other non-NationWide..........cccovvrveererrerrininnens | cevens [\ .
0140 | Nationwide 1 31-4177100.. [N/ e | e Nationwide Mutual Insurance Company............. OH............ OTH..covee Other non-Nationwide..........cccccevererririerennns 117 TR U Other non-Nationwide...........ccccoouereriviieieinns | e N 2
0140 |NationWide.........oeveveerrrrereerrens [ correrrereens 34-2012765.. | A, | v [ e Nationwide Private Equity Fund, LLC................. OH............ NIA .o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TS ISR
Nationwide Property and Casualty Insurance
0140 |Nationwide.... . 131-0970750.. Company Nationwide Mutual Insurance Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company. N
0140 | Nationwide 31-1486309.. Nationwide Realty Investors, Ltd Nationwide Mutual Insurance Company ownership.......... | o.... 97.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide..........oovurerrererenns [ eovereereens 31-1486309.. Nationwide Realty Investors, Ltd Nationwide Indemnity Company...........c..ccc...... ownership.......... | oo 3.000 | Nationwide Mutual Insurance Company........... | ...... [\ | P
0140 | Nationwide.........cccovvrvererians [evrrerrens 31-1486309.. Nationwide Realty Management, LLC OH............ NIA....coine Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... [\ TR ISR
0140 | NationWide.........oeveeeeeereereereens [ coreereeens 117 IO Nationwide Realty Services, Ltd...........ccccovunrnneee OH............ NIA .o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... |\ TR ISR
0140 | NationWide.........ccoevveverereerees | v 73-0948330.. Nationwide Retirement Solutions, Inc................ DE............. NIA............. NFS Distributors, INC.........ccoevvveericeieiiierens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
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Nationwide Life and Annuity Insurance
0140 | Nationwide..........coevrvererrinns [ evrrerrens 83-2250056.. [N/a...c.ciriienr | covreireriiiniiens e Nationwide SBL, LLC.........ccccovvrererrirererrerniens Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide 36-2434406.. |N/A....ccoirirs | [ e Nationwide Securities, LLC.........ccocovvrrerrrnrenen. NFS Distributors, INC........c.covrrurenrerrirririennenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... N
0140 | Nationwide. 31-4177100.. Nationwide Services Company, LLC...... . | 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.........ccoeververrrecrees | v 46-1952215.. |Nf@..cciiiiii [ erieeeiieeenns | v Nationwide Tax Credit Partners 2013-A, LLC.... Nationwide Life Insurance Company ISR DO 0.010 |Nationwide Mutual Insurance Company........... | ...... N...... T
0140 | NationWide........oevevereerrereereens [ orverrenens 468-1971926.. |Nf@.cceiirriens | e | creeeeereereneesnnenees Nationwide Tax Credit Partners 2013-B, LLC.... Nationwide Life Insurance Company. v [ 0.010 | Nationwide Mutual Insurance Company........... | ...... N T
0140 | Nationwide.........ccovvrrvrerverrnns [ervrrerrenns 31-1592130.. | ....2729677 |..coovvevivirens [ evrrereirieireiseienns Nationwide Trust Company, FSB..........cccccvvne.. Nationwide Financial Services, InC...........c.ce.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N 2
0140 | NationWide.........oceeeeeerrrereereens [ oreereenens 20-5976272.. | NA...cririrs | v [ e Nationwide Ventures, LLC.........cccoovvreerrrnineenes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... TR U
0140 [ NationWide.........ccoevvererereirenes | e 31-0871532.. [Nf@...cocciies | e e NBS Insurance Agency, INC.........ccccevervvreuernne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrvrererreens v 11-3651828.. [N/a.....cciiies [ orereiieieiieies e ND La Quinta Partners, LLC.........ccccoeuveereereunes Nationwide Realty Investors, Ltd...........ccc........ ownership.......... | o.... 95.000 |Nationwide Mutual Insurance Company........... | ...... N..oow. | P
0140 | Nationwide.........ccoevvererreeerees | v 31-1630871.. [Nfa..eciiiis | v v NFS Distributors, INC.........ccccovvevireeiicreiinns Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........ocvevreeerrereereens [ coreereeneens 82-5195340.. | N/a....coiiins | v [ e NLIC REO Holdings, LLC........ccooeveereerririencenen. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Nucooe [
0140 [ NationWide.........ccoevveerrrcerees | v 82-5194959.. [N/a...c.cvivies [ e e NMIC REO Holdings, LLC........cccccoveeveeiirernnns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrvvererreens [ v 46-3762545.. [N/a..ccciiis | erereieiiiieins e NNOV8, LLC....covveieretereereee e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | Nationwide..........coovvvrervrerens [ eorrrrnnn 20-4939866.. [N/a.....cccveveer | cveereerieeiiens v North of Third, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Nevoroos e
Northstar Master Property Owners Association,

....................................................... 61-1753500.. Inc. Other non-NationWide............ocveevnevnevneinees [N | e ..... | Other non-Nationwide...........cccoveunevnerineeineins [ ereNucii
0140 | Nationwide 26-4083354.. Northstar Residential Development, LLC........... Nationwide Realty Investors, Ltd...................... ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........oovervrrrrerenne [corererrenns 31-1486309.. NRIArena, LLC......overrieierrereieisseesiseienens Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TSI ISR
0140 | Nationwide..........ccoevrvvererriens [ v 31-1486309.. NRI Brooksedge, LLC.........ccccceveuririerrirrrierenns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........oovvrvrrrrrenns [ eorereirenns 31-1486309.. NRI BUilders, LLC........ovveereerirrieireenrereeeisenenns Nationwide Realty Investors, Ltd.........c.c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TR ISR
0140 | Nationwide..........ccoevrvrererreens [ v 31-1486309.. NRI Cavasson, LLC.......cccocvvererrirrieiesiieienne Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | Nationwide..........ooevrvrrrrereenne [ eoverrirennns 31-1486309.. NRI Communities/Harris Blvd., LLC................... Nationwide Realty Investors, Ltd.........c.c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TS ISR
0140 | Nationwide..........ccoevrvrererrians [ evrerrens 31-1486309.. NRI Corporate Housing, LLC..........ccccccvuvirerrnnne Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ooerrvrrrrereenne [ eoverrirens 31-1486309.. NRI Cramer Creek, LLC.......ovvrvrrerrerrenrireirnies Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company..........  ...... | TR ISR
0140 | Nationwide..........ccoevrvrererriens [ v 20-4939866.. NRI Equity Land Investments, LLC.................... Nationwide Realty Investors, Ltd...................... ownership.......... | ...... 80.000 |Nationwide Mutual Insurance Company........... | ...... N T,
0140 | Nationwide..........covvrvervrerenne [ v 26-0212217.. NRI Equity Tampa, LLC.....c.oovrrrrrrrrcireireies Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TS ISR
0140 | Nationwide..........ccoerrvererrians [ cvrrerrenns 31-1486309.. NRI Office Ventures, Ltd..........cccoevieierirnnnnn. Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........oovvreerereereenns [ eovereireens 31-1580283.. NRI Telecom, LLC......c.ovvverrrrirrereeececeneeeens NWD Investments, LLC.......ccccocvrrrverrereerninienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TSSO ISR
0140 | Nationwide..........ccverrrrervrrans [evrerrenns 31-1486309.. NRI-RIVUION, LLC....ovvveecseeeeeenie Nationwide Realty Investors, Ltd.............c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 |NationWide........oveevererrrereereens [ orrerreneens 26-4083354.. NS Developers, LLC........coovvrverninenrirrerninnenns Northstar Residential Development, LLC......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ... |\ TR ISR
0140 | Nationwide..........ccverrrrerrrrans [ evrerrenns 45-3123274.. NTCIF-2011 Georgia State Investor, LLC.......... Nationwide Property and Casualty Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OISO ISR
0140 | Nationwide 90-0729552.. NTCIF-2011, LLC...oreeeereeeceeeeereen Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 90-0729552.. NTCIF-2011, LLC.... . | Nationwide Mutual Fire Insurance Company... |ownership. Nationwide Mutual Insurance Company N......
0140 | Nationwide 27-4700627.. NTCP 2011-A, LLC...oirereeeeeereieenee Nationwide Life Insurance Company................ Other....coovveeeenes Nationwide Mutual Insurance Company........... | ...... N
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0140 | Nationwide..........coovureervrerenns [ eovereerees 46-0741029.. NTCP 2012-A, LLC....oveerrreereereieenne OH............ OTH...covevenne Nationwide Life Insurance Company I 0.010 | Nationwide Mutual Insurance Company........... | ...... N 2
0140 | Nationwide..........ccoerrvererriens [ evrrerrens 46-3309896.. NTCP 2013-C, LLC....oovvereereeeeese s OH............ OTH.covviee Nationwide Life Insurance Company. I 0.010 |Nationwide Mutual Insurance Company
0140 | NationWide........oveeveererrereereens [ orrerrereens 46-4111078.. NTCP 2014-A, LLC.....ovveerreerereireiienns OH............ OTH....covevenee Nationwide Life Insurance Company................ | Othel..c.cuvivvenrs | cevenees 0.010 | Nationwide Mutual Insurance Company
0140 | Nationwide..........cooerrrrererrans [ evrrerrenns 47-1404116.. NTCP 2014-B, LLC.....coovereeeeeeveeereienine OH............ OTH..covvee Nationwide Life Insurance Company. I 0.010 |Nationwide Mutual Insurance Company
0140 | NationWide........ovveveeeerrereereens [ orverrereens 47-1413242.. NTCP 2014-C, LLC....oooveveerererereeceeiene OH............ OTH....coverenee Nationwide Life Insurance Company. B 0.010 | Nationwide Mutual Insurance Company
0140 | Nationwide 47-3909345.. NTCP 2015-A, LLC Nationwide Life Insurance Company I I 0.010 |Nationwide Mutual Insurance Company
0140 | Nationwide. 47-4148470.. NTCP 2015-B, LLC .. | Nationwide Life Insurance Company.... v | Other s | 0.010 |Nationwide Mutual Insurance Company.
0140 | Nationwide 81-3836925.. NTCP 2016-A, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 82--2015085. | N/a.....covrers | correrrirrirenees [ cereeneireieeseinnins NTCP 2017-A, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... N
0140 | Nationwide. 84-1969518.. NW Fyrebyrd, LLC.. . INNOVS, LLC.....ocveeveceeeeee ... |ownership. ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 81-0936428.. NW Private Debt, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... N
0140 [ NationWide.........ccoevveerrveerees | corrrierenns 26-1903919.. NW REL LLC......cvevvireeicte e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........ocveereeenrereereens [ oreereeeens 81-2326191.. NW-442 Ocean, LLC.........ccocoverermineenrireirsiinnenes NW REI (NLIC), LLC.....ovoeieeeeereireiereireinne ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Necooe e
0140 [ NationWide.........ccoeevreverrecreres | v 46-3654078.. NW-Amesbury, LLC........ccoevvereeereererecrern. NW-REL LLC.....oooverereeerceteeeece e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrvrerrrreens [ correrenan 81-1263284.. NW-Amesbury Il, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ NationWide.........ccoeeveverrrecreres | v 84-2078643.. NW-Amesbury lll, LLC........c.ccovereriereercene, OH............ NIA.............. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrverrrrrens [ eorrerenns 84-3727023.. NW-Ashland, LLC.........cccoovevririerirrieeseeriee OH............ NIA.....ccoo.. Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide..........cceevvrerererens [ v 83-2056769.. NW-Athens Way, LLC.........cccovvvvevereerrnererenns OH............ NIA.....cooonn. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | Nationwide..........ccoeurvrererreens [ v 81-1246932.. NW-Baseling, LLC.........ccccovererrererereieirereienns OH............ NIA....ccoon. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | OSSR
0140 | Nationwide..........coeervvrerrrenens [ eovrerennns 81-1869861.. NW-Beech, LLC.......c.coceverereeereeseee e OH............ NIA.....coonn. NW REI, (NMFIC), LLC......cevevererereerririrnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company...........| ...... [\ USRI
0140 | Nationwide..........cceerrvererrinns [ evrrerens 84-3942108.. NW-Beloit, LLC......coevereireieieriecseeneseienine OH............ NIA....ccoone Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Fire Insurance Company... |...... [\ TUUSO ISR
0140 | Nationwide..........covvrvrerrrenne [ corererreens 83-0553339.. NW-Buena Vista, LLC........ccccovvrvrrrrirnrrrinninns OH............ NIA ..o Nationwide Mutual Fire Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Fire Insurance Company... | ...... | TR ISR
0140 | Nationwide..........ccoevrvrererrrens [ v 83-1613456.. NW-Cameron Village, LLC.........cccccoeverirrreienne OH............ NIA....ccoon. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........oovvrvrrrrrenne [ eorerrirens 83-4513883.. NW-Carothers, LLC.........cccrruvrmrrrrrrererennereennns OH............ NIA ..o Nationwide Mutual Fire Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Fire Insurance Company... | ...... | TR ISR
0140 | Nationwide..........ccoerrvererrinns [ evrrerrenns 81-1211881.. NW-Castle Rock, LLC.......ccovvvevrirererreirireiennns OH............ NIA....ccone Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........cocoeurverrrereenns [ eovererrens 82-2957977.. NW-Civita, LLC......overrrrerrrerrereneseseieessneneinns OH............ NIA...cone Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ...... | TS ISR
Nationwide Life and Annuity Insurance

0140 | Nationwide..........ooeureervrereenns [ v 82-2958440.. | N/@.....covcrirs | v [ e NW-Civita NLAIC, LLC.......ovrverrrrrrreerrirreeiennenes OH............ NIA ..o Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TS ISR
0140 | Nationwide..........ccoevrvererrians [ evrerrins 84-2920247.. [Nfa...ciiviiens | correreiiiniiens [ NW-Cranberry, LLC.... Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | NationWide........oeveverrrrrereereens [ onverrerens 84-4388876.. | N/A.....ccccovrs | v [ e NW-Escalante, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide..........cooerrvrerrrrans [evrerrenns 31-1580283.. [N/a...ciiviiens | cvrvireiiiniiens e NWD 205 Vine, LLC......ccovverrrrercrreereienine NWD Investments, LLC.......cccocovrvvrererirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... \ TR ISR
0140 |NationWide.........oveeveererrerrereens [ correrrereens 31-1580283.. | N/a....coirirs | errrrirrininnes [ e NWD 225 Nationwide, LLC.........coovvrrerrerrinnenee OH............ NIA ..o NWD Investments, LLC.......c.ccocvvrneereerrerrinienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TR ISR
0140 | Nationwide..........ccoevrvererrians [ evrrerrens 31-1580283.. [N/a...coiiviienr [ evrereiiniiens [ NWD 230 West, LLC........ccoererrrerrrrerereinine OH............ NIA....ccoine NWD Investments, LLC.........ccoervrvrereirirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 |NationWide.........ocveeeeeereereereens [ oreereerens 31-1580283.. | N/@....coirers | v [ e NWD 240 Nationwide, LLC.........ccovvrrurrerrinnnnee OH............ NIA e NWD Investments, LLC........ccocoveneereereerninienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... TR U
0140 | Nationwide.........ccooerrvrervrrnns [ evrreirens 31-1580283.. [N/a...civiinr [ v [ NWD 250 Brodbelt, LLC.........cccoevvrerrerrrreierrnnns OH............ NIA ..o NWD Investments, LLC.......c.cocorvvrvreriinnnnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 |NationWide.........ovveverrerrereereens | coreerrereens 31-1580283.. | N/a....coiiirs | v | e NWD 250 West, LLC.......oovverrereirirnrernireeeiennenes OH............ NIA..coe NWD Investments, LLC.......cccocvrrnrenrerrerninienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TR ISR
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0140 | Nationwide..........coovureervrerenns [ eovereerees 31-1580283.. NWD 265 Neil, LLC.....cooeereeeerereieeereirereieeenne NWD Investments, LLC.......ccccocovrmeerrereerninienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Neooooe e
0140 | Nationwide..........ccoerrvererriens [ evrrerrens 31-1580283.. NWD 275 Marconi, LLC..........ccoevvrierenrirennenn. NWD Investments, LLC.........ccoervrvrereirirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide........oveeveererrereereens [ orrerrereens 31-1580283.. NWD 300 Neil, LLC.....overrrreieecereereereereenns NWD Investments, LLC.......ccccocorrvrenrereerninienne ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide..........cooerrrrererrans [ evrrerrenns 31-1580283.. NWD 300 Spring, LLC......c.overererereeirireieieis NWD Investments, LLC.........cccoervvrererrirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoervrererveens [ eorrrerenans 31-1580283.. NWD 355 McConnell, LLC........ccccoevvereerrirercnnes NWD Investments, LLC..........cccvevverererrirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 31-1580283.. NWD 425 Nationwide, LLC NWD Investments, LLC.......c.cooorvrrieieiriinnnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 31-1580283.. NWD 500 Nationwide, LLC . INWD Investments, LLC.... .. |ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 31-1580283.. NWD Arena Crossing, LLC NWD Investments, LLC.........ccccooevevvereiicrnnn, ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide 31-1580283.. NWD Arena District |, LLC NWD Investments, LLC.........cocovrveerrereereineenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... N
0140 | Nationwide. 31-1580283.. NWD Arena District II, LLC. . |NWD Investments, LLC.... .. | ownership. ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1580283.. NWD Arena District MM, LLC NWD Investments, LLC........ccocoerveeniereereenienes ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... N
0140 [ NationWide.........ccoevveerrveerees | corrrierenns 31-1580283.. NWD Arena District PW, LLC NWD Investments, LLC.........cccccoeevverericrnnnn ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........ocveereeenrereereens [ oreereeeens 31-1580283.. NWD Arena District V, LLC.......cocovevvrrvrniereenn. NWD Investments, LLC........ccocoerneereereereenienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Necooe e
0140 | Nationwide..........ccovvvrerrrerens [ eovrerenans 31-1580283.. NWD Athletic Club, LLC........ccoevvverrrrrreirinae NWD Investments, LLC.......c.cccoevvvrrererrerennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | Nationwide..........ccoevrvrerrrreens [ correrenan 31-1580283.. NWD Brodbelt, LLC........cccooeververeieiereeeieeae NWD Investments, LLC..........cccovuvrvererrirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ NationWide.........ccoeeveverrrecreres | v 30-0876022.. NWD Franklinton, LLC.........cccoeevvrvrirereiernnne Nationwide Realty Investors, Ltd...................... ownership.......... [ ...... 80.000 |Nationwide Mutual Insurance Company........... | ...... N....... T
0140 | Nationwide..........ccoevrverrrrrens [ eorrerenns 31-4118665.. NWD HP, LLC......oiriieceeeee s NWD Investments, LLC.........ccccovvvrvererrirennnn. ownership.......... | ...... 75.000 |Nationwide Mutual Insurance Company........... | ...... N.oooa. | P
0140 [ NationWide.........ccoervrrererrrcerenes | covrrirerenns 31-1580283.. NWD Investments, LLC..........cccoevevereereerrrerennes Nationwide Realty Investors, Ltd...................... ownership.......... [ ...... 80.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoeurvrererreens [ v 35-2642005.. NWGH, LLC.....ovvveeeecee e Nationwide Realty Investors, Ltd...................... ownership.......... | ... 75.000 |Nationwide Mutual Insurance Company........... | ...... N..oow. P
0140 [ NationWide.........cceervveverrrrerenes | corrrierenns 85-1262262.. NW-Gator Walk, LLC.........cocovvvrirerrerrirererrrnns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company...........| ...... N | e
0140 | Nationwide..........cceerrvererrinns [ evrrerens 81-4401901.. NW-Grapevine Bluffs, LLC.........c.ccccoverreirrrennne. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TUUSO ISR
0140 | Nationwide..........covvrvrerrrenne [ corererreens 85-0524968.. NW-Groves, LLC........cccvrumrnmrereinsnriecseinnenns Nationwide Mutual Fire Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TR ISR
0140 | Nationwide..........ccoevrvrererrrens [ v 82-1881115.. NW-Ironhorse, LLC.........ccoevvevievirieieeieniee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........oovvrvrrrrrenne [ eorerrirens 47-2482818.. NW-Jasper WAG, LLC........cccoovvrvrrrrirnirnrirninns NW REL LLC...ovvrirerieenrirereiecssiseieisnennenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TR ISR
0140 | Nationwide..........ccoerrvererrinns [ evrrerrenns 81-1232565.. NW-Lenexa, LLC.......cccovvvreereereeeseeeis NW REI (NLAIC), LLC.....oooveerreereieieeine ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide 81-1671648.. NW-Lenexa Il, LLC NW REI (NLAIC), LLC....ooverererireireirecrneereenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ...... N
0140 | Nationwide. 81-5146596.. NW-Logan, LLC...... ANWREL LLC...ooeeecee s ... |ownership. ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 81-1361460.. NW-Marketplace, LLC.......ccovvvrerrerreereneerrireinnns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... N
0140 | Nationwide 82-4777464.. NW-Mayo, LLC.....c.vvrvveierrieiereeseessese s NW REL LLC...ooviieereereeese e ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 81-5146266.. NW-Millenia, LLC . INWREI, LLC.... .... |ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 84-2937171.. NW-Naples, LLC......c.ocerererrieieereeeseienine Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company

Nationwide Life and Annuity Insurance
0140 | Nationwide..........ccoevrvererrians [ evrrerrens 85-1246853.. [N/a.....cccviienr | covrereiiieiiens [ NW-0akbrook, LLC.......c.ccovrrvreriirrieeiriiennne OH............ NIA....ccoine Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 |NationWide.........ocveeeeeereereereens [ oreereerens 83-2260477.. | Nfa...ceoiiens | v [ e NW-ORBPD, LLC......coriereereieirneireieeeeeneeeeeens OH............ NIA e NW REI (NMFIC), LLC....c.vveeverrrerneireireees ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... TR U
0140 | Nationwide.........ccooerrvrervrrnns [ evrreirens 83-0849392.. [N/a...cicviivnr [ covrrireiiiniiens e NW-Park Place, LLC.........ccccovvrvrereeieiennins OH............ NIA ..o Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 |NationWide.........ovveverrerrereereens | coreerrereens AT-1T40812.. |Nf@cceiiiers | e | crrveneineereeeesnneens NW-Peachtree, LLC........cocovrvrenrrrirrrncnreneenns OH............ NIA..coe NW REL LLC....voeririeineireereiecneiseieeseennenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TR ISR
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID 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) (Y/N) *
0140 | Nationwide..........coovureervrerenns [ eovereerees 46-2469044.. NW-Portales, LLC.......cccoerrrrrrirrereneeneernineenns NW REL LLC...ovoiererieeineireire e ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Neooooe e
0140 | Nationwide..........ccoerrvererriens [ evrrerrens 47-2449044.. NW-Promenade at Madison, LLC..................... NW REL LLC...ooviieeieceeese e ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide........oveeveererrereereens [ orrerrereens 83-2173918.. NW-Radius, LLC......c.covrrerrerrerreneireireieeens NW REI (NLIC), LLC....ovvoerereeerereiecrrereenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........cooerrrrererrans [ evrrerrenns 84-4326171.. NW-Southbank, LLC..........cccererrerriervirisienrenns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide........ovveveeeerrereereens [ orverrereens 81-3212025.. NW-Springfield, LLC.......cccorerrrnenereirernieneenns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 85-0536537.. NW-Sweetwater, LLC........ccccovvvernreeirerrieiens Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 82-5083560.. NW-Twin Lakes, LLC.. ... INW REI (NMFIC), LLC. ... | ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 46-5764783.. NW-Tysons, LLC.......cccccovveverrieeieceeeeeee NW REL LLC.....oviveiicicerecee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company
Nationwide Life and Annuity Insurance
0140 [ NationWide.........ccoevvererereirenes | e 81-1603024.. [N/a.....covvies | e e NW REI (NLAIC), LLC.......ccveviierrceecrererenes Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrvrererreens v 81-1619428.. [N/a...c.oviieis | v [ NW REI (NLIC), LLC....covevreieeeeee Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide.........ccoevvererreeerees | v 81-1861190.. [N/a...cciviiens | v [ NW REI (NMFIC), LLC.....coevrveerereereriee Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........ocvevreeerrereereens [ coreereeneens 82-4876417.. | Nfa...coicers | v [ e NW Village Park, LLC........cocooevrvrinenrireirnineenee NW REL LLC....cooieririeineeneireiecseiseieeeeennines ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Nucooe [
0140 [ NationWide.........ccoevveerrrcerees | v 31-0947092.. [N/@...cocviies [ eerrrereniieiens oo OCH Company, LLC........cccoveeerieeieererenenns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrvvererreens [ v 31-0947092.. [N/a...ciiviiens | eovreiieiieiiens [ Ohio Center Hotel Company Limited Nationwide Realty Investors, Ltd. ... ownership.......... | ...... 55.250 |Nationwide Mutual Insurance Company........... | ...... N | P
0140 | Nationwide..........coovvvrervrerens [ eorrrrnnn 31-0947092.. [N/a...ciiiies | eoreerieieieiiens e Ohio Center Hotel Company Limited OCH Company, LLC.......ccceoevvveverereeeereren ownership.......... | o 1.000 |Nationwide Mutual Insurance Company........... | ...... [\ T | P
0140 | NationWide.........ocveeeeeereereereens [ coveereeneens 26-0263012.. | N/@...ceririns | v [ e Old Track Street Owners Association, Inc.......... OH............ OTH...coverenee Other non-Nationwide............coceeeereeneercereirnenns |11 SIS PR Other non-Nationwide...........coceeeeeeereureerninins | cevene N.oowe A
Nationwide Life and Annuity Insurance
0140 | Nationwide..........cccccrvrererrnnnn 13999... [27-1712056.. [N/a.....ccciivies | orrererieriieiss oo Olentangy Reinsurance, LLC............ccccovunee. VT A, Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e
Nationwide Agent Risk Purchasing Group, Inc.
(fka On Your Side Nationwide Insurance
0140 | Nationwide..........cceerrvrererenens [ eovrrernnns 471923444, [N/a.c.cuiiiies | oreerieieienes | eveereesssieiieiniens Agency, Inc.) OH............ NIA.....ooonn. THI Holdings (Delaware), InC...........c.ccevvevenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... QOYS Fund LLC Nationwide Mutual Insurance Company........... ownership ....100.000 |Nationwide Mutual Insurance Company
Parks Edge Condominium Home Owners
.................................................................... 32-0516252.. | N/a....cuivins | covrneirereiinis [ cverneineinenenene. | ASSOCHAtION OH............ |OTH.............. | Other non-Nationwide...........c.ccoeuvervrninenennes | M [ | Other non-Nationwide.........ccovevevvenencncnennne [N | 21
0140 | Nationwide..........coeurverrrerenne [ eovererrenns 31-1486309.. | NA...cvirirs | eerrreirriinrnnes [ e Perimeter A, Ltd.......cooveevereereereene OH............ NIA ..o Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ...... | TR ISR
0140 | Nationwide..........ccoevrvrererreens [ v 20-1169305.. [N/a...ciiviiens | cvrerieriieiiens [ Polyphony Fund LLC.........ccceovevvereieeeieeinnns DE............ NIA....ccoine Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........oovvrverrrereenns [ eovereireens 20-4939866.. | N/A.....covrrrs | correrrirrinninnes [ cereereineieeneinnens Rail Street Parking, LLC.........cooovvrerrenieneeneennns OH............ NIA .o NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TSI ISR
0140 | Nationwide..........ccoerrvererrrans [ evrrerrenns 75-2938844.. [Nfa...c.cccviies | covrereiiiniien e Registered Investment Advisors Services, Inc... | TX............. NIA....ccoine Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........oooevrvereeerenns [ eovereirenns 82-0549218.. | N@....cvirirs | v [ e Retention Alternatives Ltd...........ccocvvvrerenien BMU.......... A e Nationwide Mutual Fire Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TSSO ISR
0140 | Nationwide..........ccovrrvererrians [ cvrrerrenns 20-2726014.. [N/a...ciiiiiens | e e Riverview Diversified Opportunities, LLC........... DE.....cco... OTH..covveee Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company........... | ...... N 2
0140 | NationWide.........oevevererrrereerrens [ orrerrerens 20-2726014.. | N/@...criiins | e [ e Riverview Diversified Opportunities, LLC........... [ ] S OTH....covevenee Nationwide Mutual Fire Insurance Company... | ownership.......... Nationwide Mutual Insurance Company........... | ...... N -
0140 | Nationwide.........ccooerrrrererrnns [evrerenns 20-2726014.. [N/a...ciiviiens | covrrireiriniiens e Riverview Diversified Opportunities, LLC........... [] S OTH..covvvere Nationwide Life Insurance Company................ OWNErship.....ccoe. | evrerererrennns Nationwide Mutual Insurance Company........... | ...... N 2
0140 [ NationWide.........ccoeveeverrrecreres | v 26-0384865.. [N/A.....cocvies | e e Riverview Multi Series Fund, LL - Class Event.. |DE............. NIA............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | NationWide.........oveeveeerrrereereens [ corverrerens 20-8027258.. | Nf@...cvirirs | crrrrirrinennes [ e Riverview Multi Series Fund, LL - Class N......... [ ] S NIA .o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide.........ccoovrrvervrinns [ covrerrenns 31-1486309.. [N/a...coiiviiens | v [ Rivulon Hotel I, LLC......ccoveveveieereeereenine OH............ NIA...coine NRI-Rivulon, LLC.......covirieeieeeeeeeeeis ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
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0140 | Nationwide..........coovureervrerenns [ eovereerees 31-1486309.. | N/a....coirirs | v [ e Rivulon Hotel I, LLC......ovoveeereeereeereieenne OH............ NIA .o NRI-RivUION, LLC.....eoeeeiereeceneereienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Neooooe e
0140 | Nationwide 1311117969, [N/ [ erieiieiieieis | e Scottsdale Indemnity Company...........cccevvvenee OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide L [31-1024978.. [N/ [ v [ e Scottsdale Insurance Company.............cecvvenee. OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide . [86-0835870.. [N/a....ccieivis | orrrrreireriieis | errererssesnseeneinnens Scottsdale Surplus Lines Insurance Company... |AZ............. A, Scottsdale Insurance Company............cceveene. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR

Nationwide Life and Annuity Insurance

0140 [ NationWide.........ccoeververrrecrees | v 83-3547854.. [Nfa.....covies | e e ST GA Fund NW 2018, LLC Company ownership.......... oo, 3.300 |Nationwide Mutual Insurance Company........... | ...... N...... T

0140 | NationWide........oevevereerrereereens [ orverrenens 83-3547854.. | Nf@.....coivirs | v [ e ST GA Fund NW 2018, LLC National Casualty Company ...........ccccceerveenrenne ownership.......... | ... 12.000 |Nationwide Mutual Insurance Company........... | ... N T
Nationwide Affinity Insurance Company of

0140 | NationWide.........oceeereeenrereereens [ coveereeneens 83-3547854.. | Nf@...cvivins | v [ e ST GA Fund NW 2018, LLC America ownership.......... | ... 41.700 | Nationwide Mutual Insurance Company........... | ...... N...... L PO

0140 [ NationWide.........ccoevveverrecerees | covrrierenns 83-3547854.. [NfA.....cocvies | e e ST GA Fund NW 2018, LLC AMCO Insurance Company............cccoevveverenns ownership.......... oo, 6.700 |Nationwide Mutual Insurance Company........... | ...... N...... T

Allied Property and Casualty Insurance

0140 | Nationwide.... 83-3547854.. ST GA Fund NW 2018, LLC Company Nationwide Mutual Insurance Company N.......

0140 | Nationwide 83-3547854.. ST GA Fund NW 2018, LLC Depositors Insurance Company Nationwide Mutual Insurance Company........... | ...... N..ooee

0140 | Nationwide..........coovvvvrereererens [ eovrerennns 91-2158214.. The Hideaway Club........cc.cccocevevrirercrccrieen Other non-Nationwide Other non-Nationwide.............cccoevvveveveieieiens | eenae N..ooo. 2
0140 | NationWide.........oceeeeeerreereereens [ oreereeeens 20-3541511.. The Madison Club..........ccevrenrinieneireincneeneenas Other non-Nationwide Other non-Nationwide...........c.cceeereereireernenins | cevene N.oowe 2
0140 | Nationwide.........ccoevvreverrrecreres | v 31-1610040.. The Waterfront Partners, LLC..........cc.ccvvveveneee. OH............ NIA.............. Nationwide Realty Investors, Ltd..................... ownership......... [...... 50.000 |Nationwide Mutual Insurance Company........... | ...... N...... T
0140 | Nationwide..........ccoevrvrererreens [ eorrerenns 52-2031677.. THI Holdings (Delaware), InC...........ccccouevrevneeee. DE........... NIA.....ccoon.. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company...........| ...... A U PR
0140 | Nationwide . |86-0619597.. Titan Insurance Company............cceeveeeverennn. M. A THI Holdings (Delaware), InC........c..cc.ccoevvevenee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoeurvrererrrans [ evrerenns 75-1284530.. Titan Insurance Services, INC.........couevevrveireennes TXeooeies A, THI Holdings (Delaware), InC...........c.ccvevunvees ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | NationWide.........ccoevveverreerenes | v 81-1456923.. US Regional Logistics Program, L.P.................. DE............. NIA.............. Nationwide Mutual Insurance Company........... ownership.......... [ ...... 23.330 | Nationwide Mutual Insurance Company...........| ...... N...... T
0140 | Nationwide..........ccoerrrrererrians [ evrerrenns 81-1456923.. US Regional Logistics Program, L.P.................. [] S NIA....ccine Nationwide Life Insurance Company................ ownership.......... | ...... 13.330 |Nationwide Mutual Insurance Company.......... | ...... N T

Nationwide Life and Annuity Insurance
US Regional Logistics Program, L.P... . | Company ownership. Nationwide Mutual Insurance Company

US Regional Logistics Program, L.P.................. Nationwide Mutual Fire Insurance Company... | ownership.......... Nationwide Mutual Insurance Company
V.P.I. Services, INC.......ccoceveveerereeiereeeenns Veterinary Pet Insurance Company................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N

0140 |Nationwide. 81-1456923..
0140 | Nationwide 81-1456923..
0140 | Nationwide 33-0160222..

0140 | Nationwide. . 195-3750113.. Veterinary Pet Insurance Company.... . .. | Scottsdale Insurance Company.... . |ownership. ...100.000 |Nationwide Mutual Insurance Company N

0140 | Nationwide . [34-1394913.. Victoria Fire & Casualty Company............cc....... THI Holdings (Delaware), InC..........ccccvvvrrvnnee ownership.......... ....100.000 |Nationwide Mutual Insurance Company N

0140 | Nationwide . [34-1842604.. Victoria National Insurance Company Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TSI ISR
0140 | Nationwide . [34-1777972.. Victoria Select Insurance Company.................. Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | NationWide.........ovveverrerrerrereens [ orrerrereens 31-1486309.. Wellington Park, LLC........ccccovrvrrninrreirriniens Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ... | TR ISR

limited member /

0140 | NationWide.........oevevererrrereerrens [ orrerrerens 117 IO 117 TSSO ST DRSS Zais Zephyr Ad, LLC........cooovvvvnrrrrrrreienees [ ] S OTH....covevenee Nationwide Life Insurance Company................ nocontrol ... 60.000 |other non-Nationwide............ccccoverevrereenrereernies | ceree N -
Aster Explanation

1 For the purposes of this schedule, Nationwide presumed control of these entities because they are owned by at least 10% and are not wholly-owned by a Nationwide entity.

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




statement for September 30,2020 of e NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
R 1= OO (NSO 28,195,413

2. AlIEA INES.....oeveoeecvee et stes st ssss s ssessen e sesssessssssssnssensns | sessesssssessssssnsans 25,014,415

3. Farmowners MUILIPIE PEIl.......c.viriririeese et seseseies | eeesssseesssse s s senseens

4. Homeowners multiple peril... 421,478,202

5. Commercial MUILIPIE PEIL........cvuevevriiecieieereeee et sssenes | eveesessesesssesinssnen 61,777,474

6. Mortgage guaranty.......

8. Ocean marine....... e |-

9. Inland marine........ 11,021,781

10. Financial guaranty.............cccoeoevveerrierennes
11.1. Medical professional liability - occurrence....

11.2. Medical professional liability - claims-made. e |

12, EARQUAKE.......co.cecveeececece et eaes | evessesesnsissessneaenas 3,758,735

13. Group accident and health

14. Credit accident and health....

15. Other accident and health e |- . .

16. WOrKers' COMPENSAtON............cvveereeieriierereseteeieses et sssesssssenes | seevessssssssssessssnes 7,108,104 | ..o (89,982) | .ovvveveerrereieiieenn (1.266) | oo (30.000)
17.1 Other liability-0CCUITENCE. .......cvuvvcvcieiesieie st ssssseaas | sessessessessesssssaees 42,832,032 | coovevrereiien 6,386,844 | ..o 14911 | e 40.000
17.2 Other liability-claims made...

17.3 Excess workers' compensation e |
18.1 Products liability-0CCUMTENCE............ccuivieeieiiecce et ssevens | eveeesesssessessnesenes 1,047,552
18.2 Products liability-Claims MAde.............ccceeiriireriicieriiee it | cresreaesiss e ene
19.1, 19.2 Private passenger auto liability ..93,627,297
19.3, 19.4 Commercial auto liability...... ..19,250,446

. Warranty
. Reinsurance-nonproportional assumed property.

.12,145,757

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

3499. Totals (Lines 3401 thru 3403 plus 3498) (LIN€ 34)......ccoorririerinrsriieississianinns
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

1 Ittt st bbbt tens | ersesbiesaestesbns e es st e 6,993,915 | oo 20,772,775 | oo 32,987,617
2. Allied lines.... 5,827,416 17,378,365 | . 29,591,528
3. FarmOWNETS MUIIDIE PEIL.......ouiviiiiieiciieieiec ettt sssessesses | sesesssssssessessssesses e bssessesssssssessessssants | sestessesssssssessessssastesssssntessesssessessesns | sesesssessesssessessssessesse s s sssesse s st ensenas
4. Homeowners multiple peril... ...151,749,804 | . 412,131,134 | . ...441,834,178
5. Commercial MUIPIE PEIL.......c.cveieicieieiecse ettt sessenes | sesvesses s sesses s es e baesaes 16,444,093 | ..coveeveeeeeeee e 58,379,789 | ..evevveeieeeeeee 65,693,833
6. Mortgage guaranty

8. Ocean marine

9. Inland marine........

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

. International..
L Warmanty.......ooeveneneneescse e

. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of DUSINESS.........cccverrrnrieninrnse e
e TORAIS .ot

. FIN@NCIal QUAIANLY........cocviviieieciese ettt

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

Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-OCCUITENCE..........c.cvvreeieiiieisisee e
Products liability-Claims Made.............cccceuieriiieieess s
19.2 Private passenger auto liability
19.4 Commercial auto liability......

. AUtO PhySICal dAMAGE.......ceevrerririerre e
. Aircraft (all perils)

................. 382,731

............ 21,363,075

...2,341,905
11,997,899

.28,246,356
...4,909,663

131279 | .

...7,188,362
40,919,496

B 1072732
.................................. e
..... 18,679,160
.................................. 69,085,053

...1,284,887

3,902,394 | .

2761 |

3671313

...6,679,268
46,333,516

i 1380711
.............................. e
..... 19.321.768
.................................. 79,789,168

2372
1,238,553

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




Statement for September 30, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

¥10

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 1 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 + Prior.cooe. | o, 952,224 | ..o, 406,433 | oo, 1,358,657 | ooovvinriniies 302,428 | .o 14,083 | oo 316,511 | oo 703,346 | .o 16,539 | o 330,991 | oo 1,050,876 | .o 53,550 | .oiriiriniinnes (44,820) | ..covviiiinans 8,730
2. 2018 [ e 404,465 | ..o 289,162 | ..o 693,627 | ..o 205,354 | oo 9,915 | oo 215,269 | .o 290,422 | .o 14,674 | oo 214,968 | ..o 520,064 | ...ccooviniiniinnes 91,311 | (49,605) | ... 41,706
3. Subtotals
2018 + Prior.....co. | covvveneiininnes 1,356,689 | ..o 695,595 | ..oviviiiniins 2,052,284 | ..o 507,782 | oo 23,998 | .o 531,780 | .o 993,768 | ..o 31,213 | e 545,959 | ..o 1,570,940 | .o 144,861 | .o (94,425) | ..o 50,436
4. 2019 s e 544,513 | oo, 666,736 | ..o 1,211,249 | oo 442,766 | oo 69,586 | ..oorvvrrniinens 512,352 | oo 316,150 | oo 49,498 | ..o 402,711 | oo 768,359 | ..o 214,403 | ..o (144,941) | oo 69,462
5. Subtotals
2019 + Prior..c.oo. | e 1,901,202 | ..o 1,362,331 | oo 3,263,533 | .o 950,548 | ..o 93,584 | oo 1,044,132 | oo, 1,309,918 | .o 80,711 | e 948,670 | ..oooovverviirnee 2,339,299 | ..o 359,264 |....ccovviniinns (239,366) | ...ovveerrriinns 119,898
6. 2020......coiirrnns [ ) .9, SRR RO )., SO PO ) .9, SO PO Y., SO [P 1,130,403 | .o 1,130,403 |...ccccvnnve. D0, SO ORI 398,509 | ..o 698,840 | ..o 1,097,349 |...ccoovvennee ) .0, SR [ 0,0, SO PR XXX
7. Totals.....ocoovevvies | o, 1,901,202 | ..ccovvvrrenne. 1,362,331 | oo 3,263,533 | c.ovvvriis 950,548 | ...coovvvverinee 1,223,987 | .ooovvvrrrne. 2,174,535 | ..ccovvvrrnn 1,309,918 | ..o 479,220 | ..covverneenne 1,647,510 | .ocoovvvrnnes 3,436,648 |.....cccoovrenen. 359,264 |......cocovevnne (239,366) | ....ccorvrrrernne. 119,898
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 | ..c.cooovuevnnae 2,455,047
P 189 %[ 2. woovvvrernne. (R Y [ F— 37 %
Col. 13, Line 7
Line 8
4 e, 49 %




statement for September 30,2020 of e NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

3. Wil 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.

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

Bar Code:

A0 00D D AR e
* 2 3 77 920204 9000O0O0O0 3 =
A0 00RO L AT AR
* 2 377 920204550000 3 =
A 00RO AR e
* 2 377 920203650000 3 =
A0 AR 0O ELAATAROARL e
* 2 377 920205050000 3 =

Q15

Response

NO

NO

NO

NO




statement for September 30,2020 of e NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. RECOUPMENE FECEIVADIE..........vvvecieiiieietiieie ettt sttt senans | essesssessessnsaes 5,410,404 | ..ooovoeiieeeeeeeeeeies | e 5410404 | .....ccevneee. 10,533,939
2505. Third party administrator receivable , 4,629,169 | ... 6,298,050
2506. Deductible reCEIVADIES. .........c..cvieieciccteie et 267 | coeieeeiieeeena85,056 | (Y 4 i I I 744,285
2507. Other assets NONAAMILEA...............ccviuiveieiciiicie e 054 | 3,054 | [0 RO
2597. Summary of remaining write-ins for LINE 25.........ccciiuiieiiiicieieisiscsiescisssesessersseessessiensenses | erssssssesssanes 10,730,894 | ..o 68,110 | .o 10,662,784 | ......cooueee. 17,576,274
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
2504. POOING EXPENSE PAYADIE........oviveveeeieeiieietese ettt e bbbt s e b st s b b s b n st stes st en et ben s tnes | sresinseseesetenaesetenes 31,610,978 | oo 39,762,275
2505. State surcharge/reCOUPMENE PAYADIE...........ccvueiiviieieieirieie ittt et bbb bbbt s st s s bssensenes | sesbessesebensesesssenans 2,888,063 |.... ....2,308,664
2597.  Summary of remaining Write=iNS fOr LINE 25..........ciiiiiiiiiiiessiitess sttt ss st es s b s s sssssssesssssnsenssssssensesnsnsesssssnssnsens | sresissessessnssssessnsanes 34,499,041 | oo 42,070,939

Q16




statement for September 30,2020 of e NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI.........cvcveveeeeeeieiseeeitese ettt es s bes s ssssans | sevestsssesssssssssssssesssssses st astes e sasbnes 0 [
2. Cost of acquired:

2.1 Actual cost at time of acquisition..............ccceeevrrnrnrnrrrrsrinrcrcvrn I - R I B .......... | ..o | st nrns

2.2 Additional investment made after acquisition...........ccccccvevcvvcvve .. MR- K- B BOQ N B ...
3. Current year change in encumbrances
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreCiation.............ceeeeeeeeeeneereueessensesseseseseseineieenn
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).

10. Deduct total nonadmitted amounts.............cccceuercvrerierrerninennns
11. Statement value at end of current period (Line 9 MINUS LINE 10).........cciviuiieiriiriisrnseiissssssseesessssesssssssssssssssssssssssessssessess | sssssssessesssssssesssssssessessessssssessnsnees [0 OO 0
SCHEDULE B - VERIFICATION
Mortgage Loans

1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PHOT YEaI.........c.vuriurrerrerrinieneerereineineeieeeee | coreireieeseeneeseessseeseneens 655,321,443 | ...ooooeee 466,720,035
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION...........cviuiieeiiirieiceee sttt sasans | sbessesssasses e ssses s sensas 59,000,000 | ..ocvvreereereeeren 186,400,000
2.2 Additional investment made after @CQUISIHION. ...........cccceiiiiriiricece et b et seae b resens | sebesisansessssesessssssesanaesenes 32,788,436 | ..ocoovverereereeeeeee 2,920,553
3. Capitalized deferred INtEreSt ANA OB ...........cviviveiecee ettt bbb s s bantes | sbessesesssessesssssssessesnsanea 6,140,376 | ...coovvreiereies 8,693,750
4. ACCTUAL OF QISCOUNL.......cveieiriicieictsiet ettt st s b8t n bbb n s b s ensessess | sbsesontessessstessassesansassessesentessesantensesans | ebsessssessessesantes et s besse s e s et s s e st entenses
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts reCeIVEd ON QISPOSAIS..........ccuirueririieirieieieee ettt s et ss st s s s st b s s s s st b ssssesessnsetens | suebessssesessnsesessnsesessnsees 145,116,100 | .oovovvereceeceres 9,412,896
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES............cuieiiieiiiccee et | vt s s ssense | esesastesessstes e s s sss s s en s s st ensenas
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | covcovrreinrsrnneinninnennenad 608,134,154 | oo 655,321,443
12, Total VaAlUGHON GIOWANCE.........cucvveiiieiieictc ettt b bbb s s s st en bbb s b senses | dentessesnsessesssssnsansesntanaas (5,569,307) | evoevreerrerieieriersississienaas (3,914,572)
13, SUDLOAl (LINE 11 PIUS LINE 12)...u.verireiiierireisriseisisess e assesssesssess st sss e ssess st ssessesssessessesssssessassessssssessessanssnssnssons | sassssssssessassasssessassassans 602,564,847 | ..o 651,406,871
14, Deduct total NONAAMILIEA BMOUNLS.........c.ccuiiieeireiiisiee ettt bbb st b st s bt s s s b s s s sessesnse | oebsessssessessesasses et entessessbessassessnsansese | etsststessessstessessessnsasses s st en st sntensenas
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........ciueiiiiiiiieeisiecsctese st sssssesesssssensesnss | svsesssssssesisssssesssssssesans 602,564,847 | ...coovvveeriieieenna 651,406,871
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI..........cvcveviveeieieesiee sttt sss e sessesessssssanss | evestssessessssssssssesnsanees 756,692,070 | oo 784,666,385
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIEION...........ccuiiiriieiiicrcicce ettt bbb s s s s st ssssesens | ebessssssessssesesssnsesanserenas 68,720,636 | .....ccvvvererrceines 146,093,583
2.2 Additional investment made after aCUISIION. ...........cccueieiiieie ettt ans | saessessssens st saenee 104,483,737 | oo 136,219,491
3. Capitalized deferred INtEreSt AN OLNET.............cceiiieicece e b bbb seaenas | nbssbebsssesessssssesesssaesessnsesesstesesnnsenans | o
4. ACCTUAL OF QISCOUNL.......ce.veiietiteictctei ettt ettt s bbb s bbb s bbb s s st b ss st nsens | absebassensesse s s b enses bt s s b b s s st b ans st
5. Unrealized valuation increase (decrease). 10,217,870
6. Total gain (I0SS) ON AISPOSAIS.........ccevuevieieeiciiie ettt sssssses s sessessesssssssssssssnssssenens | svensenseseessssensesensenseseers AT 95T | ot 909,725
7. Deduct amounts received on disposals............. ...308,361,377
8. Deduct amortization of premium and depreCiation............ccccevuevcuiecieiiiesieieeeees et sesssssssessnsennens | sveeresssseessssssesenssseneenens 0T, 113 | o 13,043,323
9. Total foreign exchange change in book/adjusted carrying value... . 135,112 ...(10,284)
10. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........evurururririenrirrisiieseneeseiseesssessessesessssssesessessessssess | seisssessssssssssesssssssssssessenssssssssessassssssns | ossssssessessassssssessassanssnssessenssnsssssessanes
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-849-10)........cccccererrinierinieneseisseeesenens | cvreesssssesiessssesesessssens 843,499,034 | ...oovveeees 756,692,070
12. Deduct total NONAdMItEEA @MOUNES...........c.cvieeiii ettt sttt e st s s et es st s s st ssassssessnasssssnsatons | everesssesssisesssseseseessnansasaes 2454370 | ..o 2,454 370
13. Statement value at end of current period (LiNg 11 MINUS LINE 12).....ccuiieiiiiiiisieiiissieseissiesesssssssesssssssssssssessssessesssssssessess | srsesssssssessessssassassessssans 841,044,664 | ..o, 754,237,700
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEAI..........ccvuevcvcieieeieieseeeieresee s sesasseens | evesessssessesseseseeses s 4,966,144,609 | ....c.oevvvereeriers 5,085,099,805
2. Cost of bonds and StOCKS ACQUITEH.........ccvuiiiiiieiicieieiee ettt es b ensessesans | saebsessssassesssantessesntenas 691,928,715 | ..o 659,189,661
3. ACCIUAN OF QISCOUNL........covicvieeie ittt sttt s bbb bbb s st s s st s s b ssssessssssansesans | sbessesssssssessesssssssessessnsanten 7,040,081 | oo 7,946,808
4. Unrealized valuation INCrEASE (AECIEASE).......ccvuivuiriveiieiseieiieie et ss sttt bbb s st es st n s s bssessessnns | sessessesssestesssssessesssssnsns 6,460,533 | oo 72,317,141
5. Total gain (I0SS) ON QISPOSAIS........ovurererrirriirirsiriesisseeise st st s sttt s st snnes | essstssssessestensanssessensansanes 3,977,360 | ..o (1,534,860)
6. Deduct consideration for bonds and StockS diSPOSEA OF..........c.cueieiiiiiiciiiiiecse ettt sstns | sressessssess et benes 738,238,672 | oo 839,544,285
7. Deduct amortization Of PrEMIUM.........c.crieiireieicieee ettt et st et sa e st bt s s bas s st s s saesnsnaes | saessessnsassesssssessesessanaans 11,653,463 | .oovveeeeeeees 15,055,335
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE............c.covucviiiveiecieieiee ettt | evsesissesses s ses e essa s (337,000) | weovoevrrererererereiese s 503,000
9. Deduct current year's other-than-temporary impairment reCOgNIZE............cccevicuiiiicreiiee e | seeaesessres e bbb es s 24,739,009 | ..oovivceeeee e 4,117,785
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s..........coeerieierieeierieies | csierieiissiecss e 2,359,316 | oo 1,340,459
11.  Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-6-7+8-9+10)..........ccceuerruriirerrereiesierieeseeieesens | cvereesissesississsssssensns 4,902,942,470 | weoovvvvererreereereninns 4,966,144,609
12.  Deduct total NONAAMItEEA AMOUNES...........ccveiiieiieiie ittt bbbt s bbbt st ssens | sntesssbstessesssssnsansesnsaneas 25,245,140 | oo, 18,809,747
13. Statement value at end of current period (Line 11 MINUS LINE 12).........ccccoiiiiiiieiiiciicctesiseiessssieisssesesssssesesssessssssesenses | sresseressssssesssssesssnnas 4,877,697,330 | .oovveicceiie 4,947,334,862




Statement for September 30, 2020 of the NATIONWIDE MUTUAL FIRE INSU RANCE COM PANY
SCHEDULE D - PART 1B

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

20ISO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. NAIC T (8)-errererecirerieeeieneeesieses st ssss st sssssesssnssens | sessssessesesssssan 2,957,884,964 | .....covvrvrrririis 185,904,402 | ....oovvverriciens 101,136,893 | ..ovvvrrererrecrenns 13,604,083 | ...voonrirerriens 3,035,940,126 | ...ooovrverriinnen 2,957,884,964 | .....ccovvrvvrinens 3,056,256,556 | ...ceourvrncernnens 3,051,172,976
2. 1,204,726,304 48,699,456 63,895,909 (10,042,995) 1,226,685,106 . 1,204726,304 | .....ovrvinn 1,179,486,856 | ......ovvvvrvrerncn 1,245,122,490
3. NAIC 3 (@) eeurermrrereererieeierieese sttt | ettt 240,554,816 | ....ovvvevrrinrricrins 8,834,941 | .o 12,654,996 | ....ovvnrverieirieninns 2,576,647 | oo 223,770,584 | ... 240,554,816 | ...ocvvoerirciinens 239,311,408 | ..o 218,809,851
4. NAIC 4 (D).t nens | cesseentssesi s 45,250,905 | ....ovvverirnriciins 5,867,745 | ..o 3,707,670 | covoovverrirerieerrirenenne (551,548) | ..oovvvrnrerrririinns 32,399,799 | oo 45,250,905 | ..ooovvverrirceiienenns 46,859,432 | ..o, 54,127,289
5. NAIC 5 (8).eurirmeeerriierieesee i sess sttt | areseenieseseeni s 9,402,209 | ...ovverrirerireeinenens 2,539,202 | ..ovvvorririieeeinne 3,593,033 | .o 134,741 | oo 23,653,569 | ...oovirirrirrrieriin 9,402,209 | ..oovvvrrirrrierieeens 9,483,119 | ..o 40,364,029
B, INAIC B (@)...ceeurereererrirerireserieesesesi st nens | eesssessssssssenssessssns TLANLETT | i 29,820 | .o 7,549,912 | v 3,474,652 | ..oovvviiiins 6,825,573 | ..o TLAL57T | s 7,366,131 | oo 3,388,496
7. T0tal BONGS.....ovuiieeriiiereis e sens s snses | sesseesssnsssssssenes 4,469,230,769 | ....oooocviriniiienens 251,875,566 | ....coovvrrieriincninns 192,538,413 | ..o 10,195,580 | ...cvovvriririenens 4,549,274,757 | covoovvrrivinininns 4,469,230,769 | ...cocovnriineninnns 4,538,763,502 | ....cooovrnrrinniinns 4,612,985,131
PREFERRED STOCK

8. INAIC ettt | e 2279147 | oo 269,838 | ..o 16,497 | oo (2,532,487) | .ocvorerrerririeniinn, 1,321,764 | oo 2279147 | I [P 852,558
9. NAIC 2ui it | et A73,007 [ oo | e | e 2,419,146 | oo 2,273,949 | oo 473,001 | oo 2,892,147 | oo 2,275,969
10, NAIC 3ottt | resssnnesiseses e enesees 1,953,770 | covvooerierieerireciins 1,683,025 | ... 343,875 | ..o 35,884 | ..o 2,227,521 | v 1,953,770 | covvorrreneierrieeeinns 3,328,804 | ..o 1,877,739
1. 558,000 (558,000) 306,600 558,000

12, NAIC 5ottt sttt | oeessseees st s Rt | 4eet Rttt | eessee sttt 199,500 | veooverrrerererreerereenes 783,125 [ covorvereeireeereresesssssessssssnssses | ersssssssssssssssssssssssssssssssssassssas | sesssesssnnsssessssessssssssens 563,625 | .vvouverereerreernrisneessnesnesseneens
13, NAIC Bttt nestrnses | sessssss sttt nens 11,082 [ 1ooiieierissiessnesensssssesssnesssssnns | ossessssssssssss s st esssenes | sesessssssss s snsssnssans 1,889 [ 1ororvesrreissnisensrssne s | sessssns s 11,082 [ oo 12,771 [
14. 5,275,000 1,952,863 559,872 6,129,834 5,275,000 5,006,266
15.  Total Bonds and Preferred SOCK........urmimiiminiinsisiserssisssressnessnenes | coneeseessensensees 4,474,505,769 | ..o 253,828,429 | ..o 193,098,285 | ....ovvviviiiiiiinnas 10,324,937 | oo 4,555,404,591 | ..o 4,474,505,769 | ..coovcvvirririnnns 4,545,560,850 | .....oovviriirinnens 4,617,991,397

(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC1S.......... 0; NAIC2S....... 0; NAIC3S§..... 0;

NAIC4S......

..0; NAIC5S......

0;

NAIC6S.......... 0.




statement for September 30,2020 of e NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ? Acfual Interest éollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......ciiriieieeenes | s 246,878,060 |......ccocovvnnee. D, GOSN PPN 246,878,060 | ...coovovieieieeeie 31,237 | ot
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT........cviuiireieiicieieiteie ettt sssntenss | sesssessesssssssessessssensesnsas 158,984,576 | ..coeveeecseee s 78,458,241
2. Cost 0f Short-term INVESIMENS ACAUITED. ........cveveevceieeer ettt s et es s ben s s snsnnas | svsessssessesessssessesensesens 1,168,998,237 | ..ooveveeeeeseeeinas 1,317,624,345
3. ACCTUAN OF GISCOUNL.......oeeoiiiii bbb bbb bbb | Hhb bbb bbb bbbttt | boebbns bbb 52,500
4. Unrealized valuation iNCTEASE (ABCTBASE)..........cevueveveveereeiresieeieissee e ssetes e sesses s sssss s sttt st es s sae st ssssssssssassessssanses | netessessssassessssassesssssssssassessssassessesstessns | srsessesisssssesssssssessessssessessssesssssssassssesens
5. Total GaiN (I0SS) ON GISPOSAIS........cuureureeiererrireisieeteie et ts sttt es et ees st sE b8 s b s b e b s essesbenbens | £eesessessaessebseesesbeeb e b e st ee b st e b ses st anbanes | sebuetsessessasbaes e s sestee st ee s b et st
6. Deduct consideration received 0N dISPOSAIS............cccvuiuireiiicuiieeesiee et s s bessssetes | sesssssesesseres s s s anenrenas 1,081,104,753 | oo 1,237,150,510
7. Deduct amortization Of PIEMIUML..........c.c.ciiuiieiiiiieictsete ettt sttt bbbttt et s s bt sebsss s | Hnbesssbasssssesses s s ss e st stes e s st s bsnsnsanss | estessssssesses st s s s s b s s st s s st en st en s
8. Total foreign exchange change in bOOK/adUSIEA CAMTYING VAIUE............ccucueieiiieieiicte ettt sessens | stesssesesss s e s s ese s st et ss e s bsssebesessssesanas | sbssesesssesesss et et s et e b s b s s et et es b et s sene
9. Deduct current year's other-than-temporary impairmeNnt FECOGNIZEM. ..........ccuvururrerieeeereieeseesrseeeseeeeseeeseeesseessseeesessesses | seeseessesssssessesesssseses et et ssesessesentsnssnes | sebssssessessasssesssssenssnssnseesenssnssnssenssnsnens
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccovrrvrierirnrnininieiesesseieinnes | e 246,878,060 | ...c.ovvvvereeeieeennes 158,984,576
11. Deduct total NONAAMITIEA BMOUNLS.............eiuiiiieiiiiiiiii it | SE86sERE s R Rt Rttt sttt senb st | senb st sent sttt sttt
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cuiiieeiiirierieiisiesesissssssssssesssessesssssssessssssssssssssssnsanse | sorssssssesssssssessesssssssassesss 246,878,060 | ...covvverieirereicenennes 158,984,576
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statement for September 30,2020 of e NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION
Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior Year (LINE 10, PHIOF YEAI)........ovurerirererirriseesssisseeisssssssessessessssssessesssssssssessessssssssessssssssessssssessessssssessessesssssnssessnsanes 1,663,000

2. Cost paid/(consideration reCeived) ON AAAIIONS...........c..cuiuiireiriiiisiieie ettt s s bbbt s bbb s s bbb bbb bbb s bbb

3. Unrealized valuation increase/(decrease)

4. SSAP NO. 108 AUIUSIMENLS..........cviviieiciiieie ettt ettt s s bbb s bbb s b s s st b st s s bbb s s sttt b e et s et bbb n sttt en

5. Total gain (10SS) ON tErMINALION TECOGNIZEM. .........cveeieeieeicisites ettt s et b st s bt e st s b s s s st Res bt s s s s bt s s st et en bbbt es e see s s e ntesas

6. Considerations received/(paid) ON tEIMINGLONS. ..........cccuiieieiciicic ettt b e b s sttt eb bbbt s s bbb s bbb bbb sttt

A 2 11042 (o OO

8. Adjustment to the book/adjusted carrying Value Of NEAGE IIEM. ...ttt bbbttt

9. Total foreign exchange change in bOOK/adUSIEA CAMTYING VAIUE............ccvieeveicieiees ettt s s sttt et s st b et s bt es b s st nts s 337,000

10. Book/adjusted carrying value at end of current period (Lines 1+ 2+ 3+ 4+ 5 -6+ 7+ 8+ Q). 2,000,000

11, DEAUCE NONAAMILIEA @SSEES.....vvvveiriiireiiiriieie ettt bbb sk s s8R R8st s st n st

12. Statement value at end of current period (LINE 10 MINUS LINE 11).......uiuiuririiiieieiecireire sttt sttt st 2,000,000

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOr YEAI)........ciuirreiriiiieieieiessesseisssssessessssessessssssse s ssssessessessssessessesessessessssessesssssssassessssessessesssessessnes 235,200

2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN)...........ourverrerirrrenrenrirnenenseseeeiseesseeseeeeesesseseens (54,500)

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

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

3.12 Section 1, Column 15, PriOr YEar........ccvveererrereirerinrerieessesseseeseneens 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............cc.cevuee... (74,480)
3.14 Section 1, Column 18, PriOr YEAI...........ccvvuerverrerrrierereieie e 148,827 (223,307) (223,307)

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

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

3.22 Section 1, Column 17, PriOr YEa........c.ecereururrereeneereereireeseeeseeeesnes 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus...........cccecovveeenee (74,480)
3.24 Section 1, Column 19, Prior YEar..........cccevveviveerereriiereiiseeisieenns 148,827
3.25 SSAP No. 108 adjuStMENtS........o.vermreercernerieeierieesrseeiseessseenns (223,307) (223,307)

3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2) ...ttt ettt ettt sse st s b1 2888 s bR bbbt s sttt (0)

4.1 Cumulative variation margin on terminated contracts during the year.........c.cccvovenenennnernsscncneens (2,015,388)

42 Less:
4.21 Amount used to adjust basis of hedged item...........c.ccocvvvrrnrnrnnne
4,22 AMOUNE FECOGNIZEA. ......coeveviieiieieiireieieiseie e (2,015,888)
4.23 SSAP No. 108 adjuStMENtS........ccrrurerirererrireirinreneiseeseeeeeeseeseeeenns (2,015,388)

4.3 Subtotal (Line 4.1 minus Line 4.2).....

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

5.1 Total gain (loss) recognized for terMINGHONS IN PHOT YEAI........c..c.iueieieiieie ettt bbbt s bbbt bbb bbbttt

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminatioNs IN PrIOr YEAI..........c.ceueieiiiieeeiceee et

6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 =4.3 - 5.1 = 5.2)...uoiuieieieieeees ettt 180,700

7. DEdUCE NONAAMILIEA @SSELS..........cvcvieieeisiieiete ettt sttt s e st s e s s s st s s s s b8 b s s s e s e s b2 s A bbb s s A s s st s s bbb et b At s s bt n st et s s snann

8. Statement value at end of current Period (LINE B MINUS LINE 7)........c.cuiuiiuiiiiiieieieiseies ettt ettt bbbt bbb bbb a bbb s s bbbt s s 180,700
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statement for September 30,2020 of e NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

Sch.DB -Pt.C -Sn. 2
NONE
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statement for September 30,2020 of e NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECtON 1, COIUMN 4.......ooiiieieerireieie sttt 2,000,000

2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance...........c.ccccovvvrvererverrererereerernnens 180,700

3. TOAI (LINE T PIUS LINE 2)...uveivieieciieeiteictsste ettt ettt et bbb s e a et bess bbb s b e s bRt A bbb b e b s s bR bbb bbb es s b ee bt b e bt a et e st n st anen 2,180,700
4. PartD, SECHON 1, COIUMN 5.ttt 2,180,700

5. PartD, SECHON 1, COIUMN B.......ouvvvriiriirriiiiieceiesi s

6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5)......oucvieiieiiiiisiteieiictese ettt sttt s s s s st st et e et e bbb s s e e e s e et s st en e bbb s b et s e s st n b e s st en et sansnn 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 6.t bbb bbb 2,271,197

8. Part B, SECHON 1, COIUMN 13.......oiiiiiii bbb bbb 28,235

9. TOAI (LINE 7 PIUS LINE 8).....voveeieciieeieeict ettt ettt ettt s e et s et et s s b e s e e R et e s st et s e b b et n e bRt s et ettt en et et s s s e bt n et et st n et et anen 2,299,432
10. Part D, SECtioN 1, COIUMN B..........ouiiiiiiiiiiciiii it 2,299,432

11, Part D, SECtion 1, COIUMN O........ouuiiiiiiiiii bbb bbb

12, Total (Line 9 MIinUS LINE 10 MINUS LINE T1).....cviueiieiciiisieiiiee ettt ss sttt bbbt s bbb bR st b bbb bbb s bbb s st 0

Potential Exposure Check

13, Part A, SECHON 1, COUMN 21 119,015
14, Part B, SECHON 1, COIUMN 20..........iiiiiiiiiiee s 180,700
15. Part D, SECtioN 1, COIUMN 1. ...t 299,715
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15)........ciueiiiiieiieiciiisiie ettt sas st s b bbbt s s bbb s bbb bbb st 0
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statement for September 30,2020 of e NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Book/adjusted carrying value, December 31 Of PHOT YEAI..........covererirrrenrerrieiesissiseississese e ssesseens

. Cost of cash eqUIVAIENTS ACQUIME............cceverieeeieeieicreee ettt et b st senaaes

o ACCTUAL OF QISCOUNL.....vuvvvere ettt sttt

. Unrealized valuation iNCrease (ABCTBASE)............cvueuevericerireseieeiess sttt sae st s

. Total gain (I0SS) ON AISPOSAIS........c.cvvervrerieeieiceess ettt st tes st es st s st en s s sassnsenes

. Deduct consideration received on diSPOSALS..............cceiueveiicieiiiriierie e

. Deduct amortization Of PrEMIUM..........cciiieiieiscee ettt bbb a b s e

. Total foreign exchange change in book/ adjusted carrying ValUe.............cccccvevviereiiecreniceeseee e

. Deduct current year's other-than-temporary impairment reCOgNIZEd...........cccovrvevriveeriicereeeeeeeeeeree e

. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)........ccccccveverrerrirensrieriesinnnns

. Deduct total nonadmitted @MOUNES............ccccieiiiiiieiecc et nnn

. Statement value at end of current period (Ling 10 MiNUS LINE 11).....ccoviviiveiierieiiisici st nseaans

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

............................................ 30,250,629

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

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

.............................................. 7,471,972

.............................................. 4,219,754
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Statement for September 30, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

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

NONE




Statement for September 30, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE B - PART 2

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

2030

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1103057 . | SCOTTSDALE AZ . [12/13/2019.... 4.000 . 7,500,000
00-1103166.... ... | PHOENIX AZ 08/25/2020.... 2.870 .8,500,000
0599999. Total - Mortgages in Good Standing - Commercial MOrtgages = All Oher ... stbb bbbt enes | connies XXX...... XXX .8,500,000 7,500,000
Mortgages in Good Standing - Mezzanine Loans
99-0000077.... . | WOODBURY MN. e | e 09/30/2019.... 11.500 4,538,010
99-0000079.... ... | CHAMPAIGN [N [ 12/13/2019.... 10.500 3,574,157 ....63,900,000
0699999. Total - Mortgages in GOOd Standing - MEZZANINE LOBNS. ... ... v.ruuuierirsiesiersssseessss s sssseessses s stk E b ehseebans s b en bbb | onnsans XXX....... XXX 0 8,112,167 .141,600,000
0899999. Total - MOrtgages iN GOOD STAMGING. . ... vuurueirsire e stess sttt E b oeekseeb ettt ettt | cenens XXX.ovene XXX .8,500,000 15,612,167 .204,680,573
3399999, TOAl MOMGAGES. ........ovuvereiieiieiiieiieit ittt etbbees bttt | e XXX....... XXX .8,500,000 15,612,167 .204,680,573
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
00-1102014.......oovvrercrciiene CINCINNATI....... [0 FOSUR IR 07/01/2013.... | 07/01/2020.... | .covvvevrrnvnee 19,000,000 | ..oovveeieierereiniinies | v | e | e |0 | e | 19,000,000 | ......... 19,000,000 0
00-1102408.......ccocvveirrnrin GREENWOOD VILLAGE [of 0 USRI I 03/01/2017.... | 07/31/2020.... | .... 64,100,000 | ...veereiiiinniinninens | s | ssesenes | eensenssssessnssensesenes | seesessssssssssssensnsQ | seresssesssssnsnsis | e 64,100,000 | ......... 64,100,000 0
0199999. Total - Mortgages Closed by Repayment...........c.ccovvivviiiniiiniienes 83,100,000 | ....ooovviriniiiniiead 0 0 0 0 [0 |0 | s 83,100,000 83,100,000 0 0 0
Mortgages With Partial Repayments
00-1000369.... ... |PITTSBURGH PA. o 12/13/2000.... [ ..overvrecrrienin | 516,068 .119,856 ...119,856 0
00-1000391.... ... |BROOKLYN (0] SV D 01/11/2001..... | covoevrerireceriens | eenee 233,797 0
00-1000450.... ... | MIDLAND PARK N [ 12/29/2000.... | cvvovererrreriviines | vrere 1,811,550 0
00-1000701.... .. | VILLANOVA PA 1201712007 | e [ s 400,407 0
00-1000949 STOW. OH..oovvvves | v 05/30/12002..... | ovvoeveverrirernns | s 221,424 0
00-1001038 ITHACA. ..ot NY oo [ 10/01/2002.... [ ..ooveoveverrenen | s 3,541,148 0
00-1101900. BELLEVUE.......ccooveriieeiiceireienn WA e e 12/06/2012.... | covveerirererne | e 10,133,792 0
00-1102049.... 10/12/2018... | oo | s 6,911,271 0
00-1102633 030172017 . | e [ e 9,466,272 0
00-1102652.... . 03/01/2017.... | coverevereeernerinns | s 21,040,836 0
00-1102674 COLUMBIA (SO B 10/12/2018.... | ... .13,500,000 0
00-1102703........couvvrerierinns SANTA MONICA.......cooovvverierirnes (67 U D 03/21/2017..... | .... .11,753,038 0
00-1102715 ROGERS MN.ovvniies [ e 04/03/2017..... | covoevererieeienne | e 9,000,000 39,999 0
00-1102726.... .. |ATLANTA... GA 0411172017 e | s | e 5,750,000 32,754 0
00-1102809 CHICAGO.......coiiiiccr s | RO RN /0172017 o [ o | s 9,985,202 0
00-1102820.... ... |ONTARIO. (67 U D /0172017 [ o | s 4,808,053 0
00-1102862.... .| CLAYTON..... MO..oevens e 03/29/2018.... | covooeveerirricnns | s 12,033,395 0
00-1102901.......vouvrrierirs MECHANICSBURG........ccrvvereerrriririnerieresreseesnssnsennenines | PPuiiincinei | e 12M1712018.... | oo | s 5,900,000 0
00-1102939 KELSO......cooiiiininnicciiennnisnicssissisesenssiesssesssensnes | WA | e 11/15/2018... | oo | s 5,274,884 0




Statement for September 30, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

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

00-1102976.......ccoovvvrrrierirnns SALT LAKE CITY [V ISR IR 04/15/2019.... [ .verevrrrrevierires | e 11,384,078 | oo | oo [ | e [0 | v | e 51,560 | covvrrirrnne 51,560 0
00-1102978 BURKE VA 0411172019 | e 4,952,555 34,018 28,457 | ... 28,457 0
00-1103051.....c.vveirrierinnn WARRENVILLE. ..ottt Il [ MM412019... [ oo | s 4,000,000 [ oo | cererieeeeensni | e | e | seensnssnsnnnenn0. | v | s 69,553 | corieriinn 69,553 0
00-1103078.... v |PHILADELPHIA. .....oovoririerieciteiseieeriesiesessesessessniens PA. o e 11/18/2019.... [ oo | s 3,000,000 52,918 | ...... 52,918 0
00-1103084.... .|RICHMOND.. VAo | e 11972019 [ oo | s 8,000,000 | .vouverrirrirniineinns | i | e | e |0 | | 34,488 | ..o 34,488 0
00-1103101 BELLEVUE........coooeivrrreerieeieneienae WA e | e 12/18/2019.... | ... 0
00-1103140 OGDEN.....cciirirreiererineierieies UTeeiees [ 04/29/2020.... | .... 0
00-1103164........coovvrrierirnn MENOMONEE FALLS L/ D 04/30/2020.... | covorevereriririrnees | eerreeieeineeseeseerieneenes 0
03-4002170.....cccvvrrenciierinnn SALT LAKE CITY UTeieiine [ 12/28/1999.... | oo | s 2,272,081 | oo [ onrissnsnsnissinnes | e | oo | s (V] I 104,988 0
0299999. Total - Mortgages With Partial REPYMENES. .........vuuiierieriiisiis e ssesssssseies oressessssssssess st sentenssnes | oenssenesnees 178,389,850 | ...ovovivviiiiniens 0 0 34,018 34,018 0]. .1,619,214 0 0 0
0599999, TOtAl MOMGAGES. .........ourvveiiaiiiiiiiicii bbb bbb 261,489,850 | .......cccoovvrinncnnd 0 0 34,018 34,018 [V 84,719,214 0 0 0
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Statement for September 30, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

€030

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
Ares Private Credit Solutions, L.P. Wilmington .... | DE.... | Ares Management.... 06/23/2017.... | covvvicveninn2 | e | e (V[T TR IR 3,814,954 .0.400
Cyprium Investors IV. .... | Cleveland.. . | OH... | Cyprium Investors.... . 03/31/2017.... | ... .. 6,020 | oo | s 3,152,956 | ...........8.710
GSO Capital Opportunities FUNd I LP............coviiiriiceseeeseeseieis NEW YOrK. ..o NY.... | GSO Capital Partners LP..........cccoevvrveerivnines 03/31/2017.... | covvrvernnee 2 [ s | s 47,485 .15,109,180 | ........... 1.880
GSO Capital Opportunities Fund |1l LP Wilmington.... .... | DE.... | GSO Capital Partners LP..........cccccoerrrerrennc. 06/03/2016.... | .ccovrveeeni2 | eoereireeeeireeseeeeeereiees | e 193,505 | oo | e 4,788,395 .0.150
ICG SDP Fund 4B..........ccccovvvuunnn. Grand Duchy. . |LUX.. | Intermediate Capital GroUP...........cccoivuiiniiineiiniiiisssesiesisssssssiies 03/31/2020.... | .... . 52,326 | ..o | s | s 7,629,070
Newstone Capital Partners I, LP... Wilmington.........cooeivnininiieicicens DE.... | Newstone Capital Partners 09/20/2016.... | .cccoveevencne Y2 RO JORN 10,950 735,770
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated..........cooiinininininiiniiicsncns 52,326 | ... 255,793 .35,230,325
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Advent International GPE IX, LP. Grand Cayman. .| CYM. | Advent International 10/21/2019.... | oveeeeeae B | e | e 429,999 | .o | e 2,590,000
BIF IV Renewable Sidecar-B, LP Toronto. CAN. | Brookfield Asset Management Inc........ 03/20/2020.... 12,560 | oo ......1,733,880
Blackstone Infrastructure Partners, L.P..............cccoeeeicieciceecceeceeeees .| New York.. .NY.... | Blackstone Group 03/14/2019.... | ccveeveeeeee3 | | e ATAABT | e | e 3,092,072
Brookfield Infrastructure Fund IV-B, LP... Toronto. CAN. | Brookfield Asset Management Inc........ 11/05/2019.... | cvevcveiened [ [ e A73,976 | oo | cevesiieisenienns 2,160,051
Carlyle Asia Partners V, L.P. Washington DC....| Carlyle Group, L.P. 12/26/2018.... reeeeerenenens | e 60,065 ......4,107,832
Clearlake Capital PAMNETS Vl........ccvvriririeineiscieieseseesiesisssessssssssessesssssssssessnes Santa Monica ... |CA.... | Clearlake Capital.........cc.oerverrrerrrrenns 05/22/2020.... |.... 178,963 | ovovieieirerieierieniennes | coveeesissinssssessssesessens | connernsinsenis 3,882,331 .
Dyal Capital Partners IIl Co-Invest MoONriSE LP...........cccoovruriniieiiieienerieceieieens New York.. ....|NY.... NB Dyal Associates I, LP... 07/25/2017.... | ... 5,208 ER— 9.490
Dyal Capital Partners IV. New York.. .NY.... | NB Dyal Associates lI, LP 06/11/2018.... 600,000 ......6,321,289
EnCap Energy Capital FUnd IX LP.........ccooviirrreesceeese s Dalla TX.... |EnCap Investments, L.P...... 03/31/2017 ... | o3 | s | s 134,086 | .oeoveeeeeerrriererincienis | e 1,219,030
EnCap Energy Capital Fund XI, L.P. Houston TX.... |EnCap Investments, L.P.......cccoervurrirrvinrreinrncireienines 07712017 0. | o3 | e | evi T4,053 | oo | v 3,418,494
Energy Spectrum Partners VIII, L.P. Dalla TX.... | Energy Spectrum Partners 04/08/2019.... 114,286 3,303,235
FP S0lar FINGANCE LP.........iviiieiieiiieeisrisiesi e NEW YOrK. ..o NY.... | Fundamental AQVISOTS.............cuuuiiuiiierimeririeieissiieiiesisesesessssesessesssessssessssenenes | oesesresnseins 07/15/2020.... | coovvrcrencn3 | v L274,500 | oo e | e 3,725,500
Global Infrastructure Partners IV-A/B, LP........ New York.. ... NY.... | Global Infrastructure Partners...........cccccceuveuererecerernnes 10/23/2019.... | coveeeeeeee 3 [ | e 19,429 | oo [ e 4,276,836
GTCR XIL LLPi s New York.. LINY.o. [GTCR INVESIMENE XII, LLC...ooiiviicenissiei et ssssssnsessens | sversssssenenns 05/04/2018.... | .... " cerrees | s 783,000 | v | e 2,454,000
L Catterton Partners X, L.P........cooiorreeeeseesieeee st enenees GreenWich.........cvvevrerreeirrriririeens CT.... | Catterton Management Company, LLC 05/22/2020.... | .ccoovernnnn 3 396,941 | oo | s | s 4,900,370
Landmark Equity Partners XVI, LP Wilmington.... ....| DE.... [Landmark Partners............c.cc........ 12/06/2018.... [ .ovvveien3 [ | e 120,778 | oo | e 3,221,304
Lovell Minnick Equity Partners |1l LP El Segundo... .| CA.... | Lovell Minnick Equity Partners, LP. 03/31/2017 ... | coveeeeee3 | s | veee 90,465 960,042
MBK Partners FUNA 11, L.P.........ocucviiieeeiectceceeeee et Grand Cayman............ccrerviverennine CYM. [ MBK Partners..........c.cccoecrvennnnee 03/31/2017..c. | o3 | e | v 157,791 127,539
MBK Partners Fund IV, L.P Grand Cayman ... |CYM. | MBK Partners.........ccccocovrrerrennnne 03/09/2017.... | .ovovveeeeeB | ereeeeeeeeeeereeeeeeeen | eeees 24,568 | ..o | e 1,654,735
Navis Asia Fund VIII, L.P Grand Cayman . | CYM. | Navis Capital Partners..............cccvuiiimmoninciensiscsssiessiesiesiseens 05/08/2019.... | covcvvvcvennsd | o | s 374,940 | ..o | v 4,200,000
One Rock Capital Partners II, L.P.................... NEW YOrK.......coeeeereeeeneinieireneene . | One Rock Capital Pamners............ccureeurierereiineeereseeess e 10/30/2017 ... | o3 | e | e 30,612 | oo | e 1,014,121
Peppertree Capital Fund VII, LP Wilmington.... . | Peppertree Capital Management 11/28/2018.... [ o3 [ | s 41,184 328,000
Peppertree Capital Fund VIII, L.P. Chagrin Falls . | Peppertree Capital Management 01/27/2020.... | .ccovoveeen3 | oeirreneerrenn350,000 | oo | e | s 4,683,000
Providence Equity Partners VIII L.P...........ccccccoveinniinninn. Providence Providence Equity Partners LLC 07/M712019.... | cooeriireenB | e | e A4B,271 | oo [ e 3,231,215
Riverside Strategic Capital FUNd |, L.P........covriiire e New York . | Riverside Company. 05/23/2017 ... | oo | s | e 519,052 | .o | v 1,942,256
Silver Lake Partners V, LP.........ciiriieieieeecee s Wilmington.... . | Silver Lake Partners, LLC.......... 06/12/2018.... | ccvovreeeeen3 | e | e 780,765 | ..o | v 2,213,945
SL SPV-2, LP NEW YOrK.......c.ocvevvieiireieies . | Silver Lake Partners, LLC.......... 02/14/2019.... 5,828 CE
SVB Capital Partners IV, L.P........coceiiiirsessseesssesssessnnns ... | Silicon Valley .| SVB Capital Partners, LLC 12/06/2017 ... | oo | e | v 129,150 552,300
TPG Asia VII(A), L.P .| Fort Worth.... I TPG ASIA. ... | arsinsinnsins 07/26/2018.... | .... 23 | s | s 240,712 | oo [ e 2,874,573
TPG Healthcare Parners, L.P...........cocuiriiiieiieescssssssssissssesses s FOrt WOmth......cc.eeeienininene L C 10/01/2019.... | covvererenas K RIS IV 275,194 | oo | e 4,107,988




Statement for September 30, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1'€030

1 2 Location 5 6 7 8 9 10 1 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
TPG Partners VIII, L.P | FOrt Worth. ... .| TPG Partners..........coeeeveeneeeeinnns 10/01/2019.... | cevverrenns K TRRRRINN I 135,928 | oo | e 3,467,808 | .......... 0.030
Veritas Capital Fund VI, L.P Wilmington.... . | Veritas Capital.. 06/15/2017.... | evvreeeninB | e | eeeees 283,030 255,132 .0.110
Veritas Capital Fund VII, L.P.......... New York . | Veritas Capital.. 04/15/2020.... | .ccovoveeenn3 | e 518061 | oo | e | e 6,418,836 .0.130
Vista Equity Endeavor Fund I, L.P.........cccccconrinniiciinnee Grand Cayman............ccoeeeevrvneriens CYM. | Vista Equity Partners, LLC 06/01/2017.... | covcvvicveened | e | v 24,880 303,041
Vista Equity Endeavor Fund I, L.P.....c..ovveiricrccene Grand Cayman..........ccoeevevererreennns CYM. | Vista Equity Partners, LLC 09/19/2019.... | .ovvveeeend | e | v 28,867 | oo | e 2,018,770
Vista Equity Partners Fund V, L.P Dover. DE.... | Vista Equity Partners, LLC. 03/3112017.... | o3 | e | e 100,670 | oo | e 5,119,305
Vista Equity Partners Fund VII, L.P............. Austin TX.... | Vista Equity Partners, LLC 01/2412019.... | covovieeeeen3 | s | s 588,150 [ ..evveereeerrereeernerneeeneins | v 3,862,230
Vista Foundation Fund IV, L.P. Dover. DE.... | Vista Equity Partners, LLC 07/24/2020.... 60,192 [ .o 3,439,808
Yukon Capital Partners 11, LP............cviuiiriinieerseeeceeeseseises s Minneapoli . | MN... | YUKON Partners..........cccoouvemeeunereereencenieisenenns 07/18/2017.... |.... 22 | s | s 122,377 | o | eeveeieeeenenenns 1,708,012
ZMC I, LPi e New York 01/03/2020.... | ccoovvvenncs 3| 8,002 | ivoiiiiiseieriesienisnins | | enieenisnininas 3,513,523
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.. 3,799,819 0 108,402,403
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
305 Broad SP LLC.........cveerereerrrieirerieeierereenne NOITOIK. ... VA.... | 305 Broad SP MM LLC v [ 09/15/2020.... | .eocvorcrereiis [ s 1,800 [ oo 394,200
520 Park Master Tenant LLC Baltimore. MD... | The Time Group . | 06/20/2014.... 5,762 ER—
AEW Core Property Trust (U.S.), Inc. Baltimore. MD... | AEW Core Property Trust...........ccc.cevunn. 0313172017 ... | evoevvirevres | cerreirerseiessesesesisessenens | ceveees 606,184 EE
Almanac Realty Securities VIII, L.P. Dover. DE.... | Almanac Realty Partners................. 12/2112018... | oot [ e | e 28,591 | oo | e 4,157,212
Bell Institutional Fund VI, L.P.. Dover DE.... | Bell Partners. 10/30/2019.... 194,767 3,422,421
Crow Holdings Realty Partners VII, LP............ccovvirrrnieieneniscessesee s Wilmington.........ccoeveerrninieinrneen DE.... | Crow Holdings Capital Partners, LLC 03/31/2017 .. [ oo | correeeeeeeeeereenieeeeees | eeees 33,023 | o | e 2,041,719
Crow Holdings Retail Fund II, L.P Dover DE.... | Crow Holdings Capital Partners, LLC 10/21/2016.... | cvooveererenes | v [ e 494,075 | oo | e 2,627,470
Dermody Properties Industrial Co-Invest Fund II, LP.. . | Dover.... . | Dermody Properties.. 08/17/2020.... | ... 339,368 | oveeeeieeieieieieieeeinines | et neees | ceeeeeneeseeneesaeena 22,459
DivcoWest Fund V, L.P Dover . | DivcoWest Fund V GP, L.P 06/23/2017...... | coveevererireees | eerierierieeisnisesiesienens | cveenes 321,910 [ | s 1,276,982
Harrison Street Real Estate Partners VII, L.P.........cccccoovvieeicicrceicenne, Dover. ... | Harrison Street 03/12/2019.... | .... 156,478 | v | cevereieieeeans 1,530,465
HSREP VII Co-INVEStMENt, L.P.......ouiivieieieicse e NEeW YOrK.......cocovvverreeriececeieinnns NY.... | Harrison Street 05/02/2019.... |.... 260,000 586,339
Liberty Heights SP LLC.........cccveeeererinrinerieeiseenne NOIOIK. ... VA.... |Liberty Heights SP MM LLC.......cccovvumveeierineinciienns 12/27/2018.... LT £ T RTINS IV 10,596
Madison Realty Capital Debt Fund V, LP. DE.... | Madison Realty Capital 03/2712020.... | cooovvvrerrnees | cerrrerirerierinniensd(520) | i [ | v 3,363,925
PCCP Credit IX, LP.....cooeereeerieeierienieenne DE.... | PCCP Credit IX GP, LLC......c.covverrrerrrrrrrnns 03/28/2017.... | .... 1,200,000 [ .ooveuuemmereerernenreninennes | v 8,722,800
PCCP Equity VI LP...oeice e DE.... [PCCP, LP..ooiiiitiiiese bbb e 09/18/2018..... | evvrevevererires | cereierrrereieeiersnseiens | v 48,000 984,704
Related Real Estate Fund IIl, LP DE.... | Related Real Estate 08/27/2020.... | ... 180,608 | ..ovooevarenrereerenieriseens | eeresereseesesissessessesssees | eevoeeseninneenns 1,882,541
Waterton Residential Property Venture XIII, L.P.. DE.... | Waterton Venture XIll GP, LLC..........ccccccevvvrrrvvcrerrnnee. 11/03/2017 ... | oo | e | e 61,628 997,902
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........cocooriirininiiniiininss e 501,256 | .oooierinenns 3,463,796 0 .32,021,735
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
INW REI (NMFIC), LLC IColumhm |OH. | Nationwide Mutual Fire Insurance COMPaNY.........ocureiuniemersmesirsessseserssssssesensssessenes 03/16/2016..... | .ovovrnrrrres | e | cenesrsesneenes 1,824,744 S s | e 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated............cccconiiiiiiiiiiiiiinis i (V)] [ 1,824,744 0 0 ... XXX..ooou
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Linden InVestors LP...........c.ccovccievieereeceeeeeeeeeeeeenas Boston MA... | Linden Advisors LP............ccccceveunne. 07/29/2020.... | ... [* I IO 30,000,000 | ...covevrreierrieieiereeerne - 3.000
Verition Mutli-Strategy FUNA LLC........coviiiiiiiiicssise s ChiCag0....cuvrericeereiscieieis s IL...... Verition Fund Managment LLC 07/29/2020.... | ............ 13 ]...... 25,000,000 | ..o L 2.500
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics Of Other = UNGIIIBIEA. ........euuiuriieiissiieiieit sttt oetsessste b8 f 8108888888818 888881088ttt | breres 55,000,000 | .o 0 0 0] XXX.......
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
WNC Institutional Tax Credit Fund XXIV LLC..........ccoevvnrirrniunnce ... | Irvine | CA.... | WNC Advisors, LLC 02/1412007 ... oo | eevrreeieeiseeieseisesiesiseens | cereees 117,800 230,265 | ......... 95.000




Statement for September 30, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
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1 2 Location 5 6 7 8 9 10 1 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
3799999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated et e eeeteeeeeeeeieeeeeeeeeseseree ettt en et ants | erasieseseeeesenseeneanes (P 117,800 0 230,265 |....... XXX.......
4899999, SUDLOLAL = UNGFIALEA. ...........veovveeeeeseeeeereeve e eseceeeeeeeeeseeeeesereess e eeeeese e seeeseeeess e esseessseesesasesssess evereseiesesesseesssesesesesesesesessaessssesesesesesaesseessess eeeteeessssssseeseses e ee s eeseee s eeseeeseees e ee s ees e es e eeeeeesteeseee s es et e ees et teeeseees e es s seess st seeeseses e asesessaesssseseseseseseassessiessssessasssssiessessns | avees 59,353,401 ..11,227,170 0 175,884,728 |....... XXX.oooe
4999999. Subtotal - Affiliated........co.vriiriiririsi s . 0].. ...1,824,744 0 0 [ XXX
5099999, TOMAIS........voeevrieeieeieseeeteieeeisse st es et s bbbt s ek ek ee | ehtseeeseee R R R RSt s ER ke R s e ekt es s i eeeRe | LeseeRseeeEsee RS ee R AR LR SRR LR Rk enninnns | e 59,353,401 | ..cocovvrrrnnn 13,051,914 0 175,884,728 | ....... XXX.......
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | 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) B./A.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
Ares Private Credit Solutions, L.P........ Wilmington.. .. | DE.. | Distribution... . | 06/23/2017 |08/13/2020 0 75,625 ...75,625 0
GSO Capital Opportunities Fund Il LP. . | New York .. |NY.. | Distributio 03/31/2017 |09/08/2020 0 228,186 ..228,186 0
GSO Capital Opportunities Fund IIl LP.... Wilmington.. .. | DE.. | Distribution... .. | 06/03/2016 |09/22/2020 0 86,214 ...86,214 0
ICG SDP Fund 3B.... Grand Duchy.. .. | LUX | Distribution... .103/22/2018 | 08/27/2020 0 404,475 0
ICG SDP Fund 4B .| Grand Duchy.. .. | LUX | Distributio 03/31/2020 | 08/28/2020 0 ..661,396 0
Newstone Capital Partners Ill, LP Wilmington . | DE.. | Distribution... .. | 09/20/2016 | 09/18/2020 0 0
Newstone Capital Partners IV, L.P........ .| Dallas TX.. | Distribution... ..106/02/2019 | 07/30/2020 | ... . 0 . 0
Owl Rock First Lien Insurance Fund, LP...................... New YorK......cccooveininnas NY.. | Distribution... .. 103/28/2019 | 08/14/2020 | ... . 0]. . v 19,839 0
OxAM Quant Fund (US) LLC.......ccovvvmerirmrerciirenerinns Grand Cayman................. CYM| DistribUtion...........cceerreenerierieriieieinns 01/01/2019 |07/31/2020 | ........... (12,057) (VI PRI I (12,057) | ..covve. (12,057) 0
TCW Direct Lending LLC........occoviiiniiniiieiisiscisniins DOVET ... DE.. | DistribUtON. ..o 03/31/2017 | 09/29/2020 214,879 0 ...5,214,879 | ..... 5,214,879 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated................. 0 0 0 0 0 7,324,300 | ... 7,324,300 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Ampersand Partners VIII Boston ..|MA. | Distribution... .. 1 03/31/2017 | 09/25/2020 {1 [STRRSR 1,423,666 | ..... 1,423,666 0
BIF IV Renewable Sidecar-B, LP. Toronto .. | CAN/| Distribution... .103/20/2020 | 09/25/2020 0. 2,356 | ... 2,356 0
Brookfield Infrastructure Fund IV-B, LP TOronto......vveerereieree CAN | Distribution 11/05/2019 | 09/18/2020 0 [ | e 254,022 | ... 254,022 0
Carlyle Asia Partners V, L.P..... . | Washington .| Distribution... .. | 12/26/2018 | 07/22/2020 ..3,922 0 ..3,922 .3,922 0
Clearlake Capital Partners VI... .. | Santa Monica.. . . | Distribution... .105/22/2020 | 08/12/2020 | ... ...5,108 0. ..5,108 | ... .5,108 0
Dyal Capital Partners Ill Co-Invest Moonrise LP.......... New YorK......ccooveveviveennes .. | Distribution. 07/25/2017 {08/14/2020 | .......... 136,493 0 oo | v 136,493 | ........ 136,493 0
Dyal Capital Partners IV. New York.... . | Distribution... .. | 06/11/2018 |07/30/2020 0 55,428 ...55,428 0
Fundamental Partners Ill, L.P.. Wilmington.. . . | Distribution... .105/18/2017 | 09/25/2020 0. veeen.604,230 604,230 0
GTCR X, LPeicee e New YOrk........coceevvinirenne .. | Distribution 05/04/2018 | 07/10/2020 (V1 EURORRORONIRTORN IOV 10,625 | ...ccvoeee 10,625 0
Landmark Equity Partners XVI, LP . | Wilmington.. . | Distribution... .. 1 12/06/2018 | 09/30/2020 0 ...11,688 0
Lovell Minnick Equity Partners IIl LP... .| El Segundo. . | Distribution... .103/31/2017 | 07/08/2020 0 0




Statement for September 30, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE BA - PART 3

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

€°€030

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | 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) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
Navis Asia Fund VI, LP.......ooeenne Grand Cayman................. CYM| Distribution 05/08/2019 | 07/22/2020 | .....ceoveneeee. 837 0 0
Peppertree Capital Fund VII, LP..........cccccccooviineiinne. Wilmington.........cccceceeuee. DE.. | Distribution. 11/28/2018 | 08/03/2020 9,184 0 0
Providence Equity Partners VIII L.P Providence. .. | RI... | Distribution 07/17/2019 | 09/08/2020 | ............ 28,188 0 0
Riverside Strategic Capital Fund I, L.P...........cc.ccco..c.. New York .. |NY.. | Distribution 05/23/2017 | 09/23/2020 2,929 0 ceevn 0
Silver Lake Partners [, LP..........cccomevneririnieenenins Menlo Park...........ccccverenee CA.. | Distribution 03/31/2017 | 09/25/2020 | .......... 870,387 (V1 PRSI ISR 870,387 | ........ 870,387 0
Silver Lake Partners V, L.P........ccovvieirencnieieenne Wilmington.. .. | DE.. | Distribution 06/12/2018 | 07/20/2020 8,575 0 8,575 .8,575 0
TPG Asia VII(A), LP..coceorrercrirecris Fort Worth... .| TX.. | Distribution 07/26/2018 | 08/17/2020 (VI PRSI ISR 142,520 0
Vista Equity Partners Fund V, L.P.......cccooovirviniirninnee DOVET ... DE.. | Distribution. 03/31/2017 |07/10/2020 0 0
Vista Equity Partners Fund VI, L.P... .| Austin TX.. | Distribution 01/24/2019 ] 09/10/2020 0 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.. 0 0 {1 I 0 | i) {1 [ 0 .3,710,706 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
520 Park Master Tenant LLC ... [MD. | Fully AMOrtized..........covvveuereerirrerinerniinns 06/20/2014 | 09/28/2020 (22,976) | ..o [ e | e (P21 | R 679,359 0
Almanac Realty Securities VIII, L.P. . | DE.. | Distribution, 12/21/2018 | 08/18/2020 0 6,079 0
Charlton MT LLC.................. Charlton MA. | Distribution. 12/24/12014 | 08/13/2020 0 0
Crow Holdings Realty Partners VII, LP............ccccoevvne. Wilmington.. .. | DE.. | Distribution 03/31/2017 | 09/24/2020 0 0
DivcoWest Fund V, L.P .. | DE.. | Distribution, 06/23/2017 | 08/19/2020 0 0
Madison Realty Capital Debt Fund V, LP. .. | DE.. | Distribution 03/27/2020 |07/30/2020 0 ...62,568 0
PCCP Credit IX, LP.. .. | DE.. | Distribution, 03/28/2017 | 09/30/2020 0 ..248,105 0
Related Real Estate Fund IlIl, LP.. .. | DE.. | Distribution, 08/27/2020 | 09/30/2020 0 ...43,149 0
US Regional Logistics Program, L.P............... . | DE.. | Distribution 10/18/2016 | 08/04/2020 0 [ ooreeererenens | 0022.2,400,000 | ... 2,400,000 0
Waterton Residential Property Venture XIII, L.P.. Dover.. .. | DE.. | Distribution 11/03/2017 | 08/07/2020 0 65,931 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............cocoooioiiiiioeiic s 0 (22,976) (L] 0] e (22,976) | oo 0]....5161897 | ... 5,161,897 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
| NW REI (NMFIC), LLC | Columbus... | OH. | Distribution 03/16/2016 | 09/30/2020 1,813,859 0 1,813,859 | .....1,813,859 0
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Affiliated. ..........cccoviiiririernniserissssssissnssssssssessssseessssssssssssssssans | sonees 1,813,859 0 0 (L] (U I (L] 0 1,813,859 | ... 1,813,859 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Alyeska Fund L.P s Toronto... .. | CAN| Dissolution 05/01/2019 |08/18/2020 | ..... 10,909,047 | ....... (TTA,T49) | oo [ | e | v (TT4,749) | oo | s 10,134,298 |....11,296,881 | .....ccovvvrivrres | vevee 1,162,583 | ..... 1,162,583 | ...
PIMCO Absolute Return Strategy V Offshore Fund Ltd | Grand Cayman .. | CYM| Dissolution 01/01/2019 |07/13/2020 | ..... 10,797,719 | ....... (836,022) | vvveverneernrinnees | erirerirnenrsnines [ everieeiseninnnins | e (836,022) | cvvvvernrenirrens | e 9,961,697 | ..... 8,623,034 .| ...(1,338,663) | ....(1,338,663) | ...
Prisma Spectrum Fund, LP.........cccooiniiiiniiieinniniins Jersey ity NJ.. | Dissolution 12/30/2008 | 07/09/2020 | ....... 1,083,750 | ..(45,563,742) ..(45,563,742) | .. ...(44,479,992) | ..... 1,083,750 ....45,563,742 | ....45,563,742
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated...........ccooooioririsieicscses s 2,790,516 | ..(47,174,513) .0 .. ..(47,174,513) ....(24,383,997) | ....21,003,665 ....45,387,662 |....45,387,662
4899999, SUDLOtAl = UNGFFIIBEEM. ....v. etttk ke 88880818ttt ennne | eres 39,010,395 | ..(47,174,513) 22,976)| ... L(47,197,489) | o0 | i (8,187,094) | ....37,200,568 .0 |...45,387,662 |....45,387,662 .
4999999. Subtotal - Affiliated.........ccoccoseriiriniiiiiinns 1,813,859 0 {0 OO | I (PR | I ISP {0 [N | I P 1,813,859 | ..... 1,813,859 0 0 0 0
5099999. Totals 40,824,254 | ..(47,174,513) | ......... (22,976) .(47,197,489) | o0 | (6,373,235) | ....39,014,427 | ...cceoovvvnnnns 0 [...45,387,662 |....45,387,662 | ................. 0




Statement for September 30, 2020 of the NATIONWIDE MUTUAL FIRE 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 - U.S. Government
912828  ZQ 6 ‘ U S Treasury Nt 0.625% 05/15/30......cceuuimiminmmiiamirsrniinsisensnsssesnesersnssssserssnssseenes | sossesensssnenes 08/06/2020........ Goldman SaChs & COMPANY.......uiuuieiriiiiiieerisristesersssrs e sersessneserssnsseesensensene | soenssseenssssssesenssers et e senssns e sensensneses | ceressonssssssnsenssnsensessnseses 50,550,981 | oo 50,000,000 | ..o 71,332 |1
0599999.  Total - BONAS = U.S. GOVEIMIMENL. ...........ouieiiieisiteiieicisisiesiseisssesiesssesssesssssessssessesssssssessssssssssasses  ssessesassessesssssssessessesassessesssssssessessesassessessessssessessesassessessnssssessessesassessessnsessessessssessesssssssessessessssassessssassessessesassassesanses | tessessessssassessesssessessesonsassesssssssessesnsas | soissessessessessssssassessnsnsns 50,550,981 | ........... 50,000,000 71,332 XXX
Bonds - All Other Government
000000 00 0 |Argentina (Republic of) Nt 1.000% 07/0 . D2 09/10/2020........ Taxable Exchange 17,736
000000 00 O [Argentina (Republic of) Nt 0.125% 01/0 . 09/10/2020. Taxable Exchange 316,044
040114  HS 2 |Argentina (Republic of) St Nt 0.125% 0........cccevvvrrivcrinirienns 09/10/2020. Taxable Exchange 1,014,620
040114  HT 0 |Argentina (Republic of) Sr Nt 0.125% 0........ccovvvvevvrrrerrrnnnens 09/30/2020. DIFECE. .o 475,003
040114  HX 1 |Argentina (Republic of) SrNt 1.000% 0.....c.cccovvrrvrrrrrrrrrirennn. 09/10/2020. Taxable Exchange 17,671 35,253
744467 2C 6 | PTT Treasury Centre SrNt 3.700% 07/16. . | 07/09/2020. DITBCE. e | et ettt | eersees et 375,000 375,000
1099999. Total - Bonds - All Other Government ettt ettt et et eta et et s et et et eeaetesessuetasasaetes | etesieiesetessisesesssietesatsseetesssaetesassteetessaetesesseeet et s aetesesAeA ettt aet et eseA et et s antesen e A et et s ae s et esaseetet s s eet et neetetesestetesseetebesaraes | etesesietetesssetesseetetassseeesessesetesansstesens | eresesesetesassteteresestesanreees 1,209,244 2,233,656 63 XXX
Bonds - U.S. Special R e and Special A
31331K PH 7 |Federal Farm Credit Bk Nt 4.500% 06/16..... 08/07/2020........ KBY GOttt nins | Heesb bbbt | eriesb et 4,983,987 3,638,000 24,557 |1
31331X Q6 2 |Federal Farm Credit Bk Nt 5.770% 07/26..... 08/07/2020. KeyCorp 4,476,086 2,955,000 6,631 | 1FE
3133EA 5P 9 |Federal Farm Credit Bk Nt 3.050% 07/19..... 08/07/2020. KeyCorp 2,670,939 2,205,000 3,923 |1FE
3133ED  EJ 7 |Federal Farm Credit Bk Nt 4.170% 08/03..... 08/07/2020. KeyCorp 5,309,068 3,971,000
3133ED PW 6 |Federal Farm Credit Bk Nt 3.700% 07/07..... 08/07/2020. KeyCorp 6,414,450 | ..oooeveice 5,000,000
3133EE  UN 8 |Federal Farm Credit Bk Nt 3.280% 05/20..... 08/07/2020. KeyCorp . 2,961,264 2,400,000
3133EK  5G 7 |Federal Farm Credit Bank Nt 2.390% 11/... . 07/23/2020. KBY GOttt nbns | Hieniee bbb | eeresb bbb 14,126,625 | ..o 12,500,000
76116F  AB 3 |Resolution Funding Corp Strips  0.000%..........cccervrermernrerierirnreenns 07/08/2020. KBYCOMD. .ottt ensne | Hrensee s ettt enres | eesessene et 26,562,300 30,000,000 1
o 880591  CS 9 |New Valley Generation Ill Bd 5.880% 04...... 07/23/2020. KeyCorp ......A7,686,700 | . 30,000,000 553,700 |1FE.
m 880591 DX 7 |New Valley Generation I1l St Nt 4.650%.......ccccouvviremmeniniinisniinnienes 07/23/2020. KeyCorp . e | | s 7,887,338 5,602,000 28,220 | 1FE
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ..........cruireiriririareiieiisisiaiss ortesseeetsssessessesassssessesassessessssssassessnsassessesssssssas 123,078,757 | ........... 98,271,000 723,580 XXX
Bonds - Industrial and Miscell
01448Y  AE 3 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 Cl . 09/23/2020........ Interest Capitalization................... 29,820 | covvvereriinnns 29,820 6FE.
045054 AL 7 |Ashtead Capital Inc Sr Sec Nt 4.250% 1 .. | 09/28/2020. VMIOUS. ..o 15,494,945 | oo 14,675,000 | ..ovevvieiicciieisiine 248,815 | 2FE.......cccoovvvvine
09261W  AQ 7 |Blackrock DLF IX CLO Ser 2020-1 Sub Nt.... .| 09/17/2020. DIFECE....voiree e 341,755 341,755 2z
110122 CT 3 |Bristol-Myers Squibb Co SNt 3.950% 1.......vuuivemrviiricrirerieririesisesiesieressseienes | seesssinnions 07/17/2020........ TaX Fre€ EXCANGE.........cvuiiiiiiiiciiicse st | bbb sines | cessessenes st es 5,283,414 5,270,000 53,198 | 1FE...cciiiiiiiis
110122 CW 6 |Bristol-Myers Squibb Co SNt 3.250% 0.......cveuvververerereririirernrsrieseeisseesiserssseneens | ceereseneennes 07/17/2020. Tax Free Exchange 6,991,250 7,000,000 | cooovrrereeniieieeieeerienend 96,056 | 1FE...
125523  BX 7 |Cigna Corp SrNt 3.500% 06/15/24 07/14/2020. Tax Free Exchange 5,000,000 14,097
172967  HS 3 | Citigroup Inc SrNt 5.300% 05/06/44 09/21/2020........ Goldman Sachs & COMPANY..........cewuirrerrirereiirieriesieeesi e 2,000,000 40,339
22003B AL 0 |Corporate Office Prop LP SrNt 2.250% 09/11/2020. VIHOUS. ..ot 2,180,000
224044  CL 9 |Cox Communications Inc Sr Nt 1.800% 10........ccrvvrervrermerrerrieriirererneines 09/10/2020. Wells Fargo Securities LLC X 5,000,000
47837R  AA 8 | Johnson Controls Tyco Fire SrNt 1.750......... . 09/08/2020........ VBIIOUS. .11ttt | ebb ettt nns | bner ettt en 12,183,997 | oo 12,220,000
68902V AK 3 | Otis Worldwide Corp Sr Nt 2.565% 02/15..........cocovververeriniiierieicienennns 09/08/2020. Tax Free Exchange 2,999,984 3,000,000 4,916
70163%  AA 0 |Parliament Funding (Owl ROCK) Nt 3.052........cvuumimiiniiciieciscseissies e 08/07/2020. DIFBCL...vveveeveeevecree s eeeees 500,000 500,000
893830 BQ 1 |Transocean Inc SrNt 11.500% 01/30/27... . 09/11/2020........ Taxable Exchange ettt | et | esiete e 1,231,724 840,000
335934 AT 2 |First Quantum Minerals LTD SrNt 6.875 A 09/17/2020. Direct.... 21,090,000 | oo 1,090,000
000000 00 O |United Bank For Africa SrNt  7.750% 06..........cccrerveerierererereirerennns [ DI 09/09/2020. Direct.... 300,000 6,006
000000 00 O |Cia Latino Americana 1st Lien 9.500% 0 e [ D 07/20/2020........ Interest CapitaliZation. ..o | e | s 13019 | 7,015
000000 00 O |Studio City Finance LTD SrNt 7.250% 0 D.. 09/16/2020. Direct.... 200,000 1,490
000000 00 O |Turkiye Vakiflar Bankasi Sr Nt 5.250% D... . | 07/10/2020. Direct.... 600,000 13,913
000000 00 O |YPF Sociedad Anonima Sr Nt 8.500% 07/2 [ DI 09/08/2020........ Direct 300,000 2,975
000000 00 0 |Office Cherifien Des Pho SrNt 4.500%... D.... 09/21/2020. Direct.... 245,000 4,624
000000 00 O |MHP Lux SA SrNt 6.950% 04/03/26 D... . | 09/08/2020. Direct.... 220,000 6,668
000000 00 0 |Yuzhou Group 1stLien 7.850% 08/12/26............ccccouruverimririririicciins [0 09/17/2020........ Direct 320,000 2,721
000000 00 O |Emaar Sukuk Ltd SrNt MTN 3.635% 09/15 [ DI 09/16/2020........ DIFECE. ..o 350,000 106
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000000 00 O |Digicel Intl Finance Sub Nt 8.000% 12/ [ DI 09/30/2020........ DITECE. ..ttt | Hieeb ettt es | ekt 124,800 | cooovererrieieeeeee s 160,000 5,938 |5FE
000000 00 O |Medco Bell PTE Ltd 1stLien 6.375% 01/.......ccvvuerniirienrireirenererseiscersiseeseseenns [ DI 09/17/2020........ DITBCE. .| ettt | eebeees et 186,000 200,000 1,806 |4FE.......cooiviiine
000000 00 0 |DarAl-Arkan Sukuk Co Lt SrNt 6.875% D.... 09/22/2020. Direct.... ..446,588 525,000 9,969 |4FE
000000 00 O |Al Candelaria Spain SLU Sec Nt 7.500%.........ccvvrvererenmirerrereriniines D... 09/18/2020. Direct.... ..308,420 280,000 5,658 |3FE
000000 00 O |Metinvest BV SrNt 7.750% 10/17/29.......ccivirieiirniiiierineieiseesesiseessesssseseenes [ DI 09/09/2020........ DITECE. .ttt bbb | Hieeb bbbt | eebees st 197,500 200,000 4,908 |4FE......cocovivirerns
000000 00 O |Melco Resorts Finance Sr Nt 5.375% 12/........ccoevvvevveernerreireininns D... 09/16/2020. Direct.... ..319,688 310,000 4,814 |3FE...
000000 00 0 |Braskem Netherlands SrNt 4.500% 01/31........... D.... 09/08/2020. Direct.... ..469,725 505,000 11,179 .
000000 00 0 |Banco Internac Del Peru Sub Nt 4.000%.........ccovvererremiererinnireirererinienes D... 09/17/2020. Direct.... ..315,890 310,000 2,514 | 3FE
00109A  AB 3 | AES Panama Gerneration HL Sr Nt 4.375% D 08/10/2020. ..200,000 200,000
03512T  AE 1 |Anglogold Holdings PLC Sr Nt 3.750% 10.......cccovrevmvinieerrienenenens D.. 09/28/2020. ..199,356 200,000
059626  AC 5 |Banco Nacional De Panama Sr Nt 2.500%..........ccccoorivirinriniinniienes D... 08/04/2020. ..199,824 200,000
06034L  AB 6 |Banistmo SA SrNt 4.250% 07/31/27 D 07/28/2020. ..595,518 600,000
10552T  AH 0 | BRF-Brasil Foods SA SrNt 5.750% 09/21.......c.coeuivmincerieiriieineeeresiseeesiessesseenes D.. 09/16/2020. Direct.... ..196,494 200,000
19533P  AC 4 | Colombia Telecom Sr Nt 4.950% 07/17/30........ccccrevvvrcvemerirrcennnnnns D... 09/08/2020. DITBCE. .| bbb | eebenes s 417,800 405,000
20445P  AG 0 |Cia Latino Americana 1st Lien 9.500% 0.......cccovveverrirrinnae .|D 07/22/2020. Interest Capitalization... 91,294 91,294
25381Y  AD 3 |Digicel Group 0.5 Ltd 1st Lien PIK 10.0. D.... 07/01/2020. Taxable EXChange..........cocueevireiiiinieeiscnecee s 972
373196  AA 2 | Georgia Global Utilities St Nt 7.750%.........cccurverernrinceerieiiireeinins D.. 07/23/2020. Direct.... . 250,000
40435W  AB 6 |HTA Group LTD SrNt 7.000% 12/18/25 D 09/09/2020. Direct ..451,563 ..425,000
591555  AG 2 |Metinvest BV SrNt 7.650% 10/01/27.......ccuiveieiirirniieieriseieeiseesesiseeesiesessseenes D.. 09/17/2020. Direct.... ..196,858 200,000
680617  AC 1 |Oleoducto Central SA SrNt 4.000% 07/1........vuiveirinirirerierissresisesiesieneseenns D... 07/09/2020. DIrECt....oicir e 302,703 305,000
71647N  BE 8 |Petrobras Global Finance Sr Nt 5.093%.. D. 09/17/2020. Tax Free Exchange ,978,033 ..1,903,000 16,692
74365P  AD 0 |Prosus NV SrNt 4.027% 08/03/50 D... 07/27/2020. 200,000
88034Q  AC 1 |Tengizchevroil Fin Co Inc Sec Nt 3.250 D... 07/15/2020. Direct.... 315,000
92856H  AB 0 |Vivo Energy Investments SrNt 5.125% 0......ccvvereriiveniirinnieinsiseensssissssesienns D 09/17/2020. Direct 390,000
M8903B  AS 1 | Turkcell lletisim Hizmet Sr Nt 5.800%.... D... 08/14/2020. Direct.... ..362,367 370,000 7,571
3899999. Total - Bonds - INAUSHIIAl @NA MISCEIIANEOUS...........ivuiiiiiiiiisiei ikt kb isss s s s 0888088840848 8 6808840800880 8 0884080408000 8080k biesb et b bbbttt | eebinssnsesssss s nes 72,206,098 | ..o 70,433,856 575,798 XXX
Bonds - Unaffiliated Bank Loans
28414B  AF 3 |Elanco Animal Health Inc Term Ln Nt 1........ccoovvviiiinnnnes 08/07/2020........ | Goldman SAChS & COMPANY..........cvuurirreriiiiiieirierirerieissesessisesiessesessssssees | seesisessseressssssssese st sssssssssssseeses | siesessessesssesesssseesienes 2,500,000 2,500,000 3z
83549#  AA 8 |Sonny's Enterprises LLC Term LnNt1 7 08/07/2020. 2,330,488 2,378,049 4z
8299999. Total - Bonds - Unaffiliated Bank LOANS..................ccevrviriiiiieieicieciecee e 4,830,488 | .o 4,878,049 | .o 0 s XXX
8399997, Total - BONAS = PAIt 3. ..ottt e f e ...251,875,568 225,816,561 1,370,773 XXX
8399999, TOAl = BOMAS. .....evueteeeserestiseest s sss stk eEseeE R Rkt ...251,875,568 225,816,561 1,370,773 XXX
Preferred Stocks - Industrial and Miscell; (Unaffiliated) Perpetual Preferred
23281# 12 4 | Cyprium Parallel INVS V LP Pfrd UNitS.........covrvirieiniinrnniiieiseeisssesssissiessssssens | seeersssinnens 08/13/2020........ DIFECE. ..o 2,698.380 | ..vvverereieene 269,838 | ..o 1 RN
000000 00 O |MAF Global Securities Jr Sub Nt 5.500% D... 09/14/2020. Direct.... ..200,000.000 ..202,000 275 | 3FE
000000 00 0 |Bank of East Asia Ltd Jr Sub Nt FiX 0 F........ccooviuiiiiiiniiiciiencssecces D.... 09/15/2020. Direct.... ..300,000.000 ..308,625 8,715 | 3FE
000000 00 0O |SMC Global Power Hidgs Sr Nt Fix to Flt D 09/23/2020........ DIFECE. .ttt | ererene st 640,000.000 | ..ovevereereriririeniereeieeenee 622,400 | ..covvvrcirinne 14,677 |3Z
06000B  AA 0 | Bangkok Bank PCL Jr Sub Nt 5.000% Perp. D... 09/15/2020........ | DITECE. ...t | onniisis s 550,000.000 550,000 ..o 3FE
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred ..1,952,863 XXX 23,667 XXX
8999997, TOtAl - PrefrmeU SIOCKS = PAIt 3............cooviviveieiiiiieiieieieeeeteeeeteeteee et eee e eeeae et essasaeseeee etetesesassssssssesasaesesessssssesesssseesssssesesanseses s ssseses s s ese st anssses e s es et et assesas e s ea et et s sssse e ses et et s sssas s sesetasnsstesansesesesansssnnsns  esesesasssssssssssesesasnssessssssetesannsssassnsnses | teveieseseneesetessaesenaneeeeteraes 1,952,863 XXX 23,667 XXX
8999999. Total - Preferred Stocks......... XXX 23,667 XXX
9899999. Total - Preferred and Common Stocks. . XXX 23,667 XXX
9999999. Total - Bonds, Preferred and COMMON SEOCKS............uuuiiiiriuiiiiiiiieiicisiiesieissi e eresesssesssss st enrees ...253,828,431 XXX 1,394,440 XXX
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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
1 12 13 14 15
F Current Bond
4 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 | inB./A.C.V. | Changein | 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/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
Bonds - U.S. Government
Vendee Mtg Tr RMBS REMIC Ser 1996-2
911760 HH 2 |1Z .. | 09/01/2020. | Paydown . 33,804 | ............ 33,804 | ............ 33,636 ...33,691 13 (NI - 33,804 0 [ 1,525 | 06/15/2026. | 1........c.ocnnc.
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 |CI1 .. | 09/01/2020. | Paydown 9,034 | .. 9,034 | oo 9,486 | ..oovvvvci 9,066 (32) 9,034 |.... (U IO 411 | 06/15/2028.
912828 ZQ 6 |U S Treasury Nt 0.625% 05/15/30. 08/07/2020. | Wells Fargo Securities LLC............ | .o | o 20,136,639 | ..... 20,000,000 | ..... 20,220,393 (179) (179)| .. ..20,220,214 ...(83,575) ] ....... 29,552 | 05/15/2030.
0599999. Total - BONAS = U.S. GOVEIMMENL. ... eniis i iiss et | cneos 20,179,477 | ... 20,042,838 | ... 20,263,515 ..42,757 0 (98) 0 (98)]...... [ 20,263,052 (83,575) ....... 31,488 XXX
Bonds - All Other Government
000000 00 O |Argentina (Republic of) Nt 1.000% 07/0... |D|09/18/2020. | Direct 7,893 | oo 17,736 32 07/09/2029.
000000 00 O |Argentina (Republic of) SrNt 8.280% 1.... | D |09/10/2020. | Taxable Exchange............cccoouewes | covivenvinneiiinciiinns | o 148544 | ... 316,044 116,940 (7)] 12/31/2033.
000000 00 O |Argentina (Republic of) Nt 0.125% 01/0... |D| 09/30/2020. | Direct . 25413 | . 3,596 118 .101/09/2038.
03846) X5 4 |Arab Republic of Egypt Sr Nt 7.625% 05.. | D | 09/18/2020. | Direct 589,375 | 575,000 43 05/29/2032.
03846J X6 2 |Arab Republic of Egypt Sr Nt 8.875% 05.. | D | 09/17/2020. | DIfECL............cvvveurveererreerieriieeniiiens | ceviereeieeniisenniienes | o 209,010 | .ooooeee 200,000 | .......... 200,000 05/29/2050.
040114 HK 9 |Argentina (Republic of) SrNt 5.625% 0.... | D | 07/06/2020. | DifECt............cccoverrveeimieiinriiinniiinns [ oo | v 157,106 | .......... 370,000 | .......... 102,305 01/26/2022.
040114 HK 9 |Argentina (Republic of) SrNt 5.625% 0.... | D | 09/10/2020. | Taxable EXChaNge............cccccevueeves [ coveerevimreiirireiiines | o 518,163 | ....... 1,046,000 | .......... 292,022 | ..o [ [ | 081,089 [ (61,089) | o | ere.292,022 | [ 226,142 | ....... 226,142 |.. 01/26/2022.
105756 CC 2 |Brazil (Republic of) SrNt 3.875% 06/1..... D| 07/07/2020. | Direct ..388,400 | . 400,000 395,908 26 | oo |28 | e | e 395,934 | i [ (7,534)| . (7,534) . 06/12/2030.
74446T 2C 6 |PTT Treasury Centre SrNt 3.700% 07/16 | D | 08/14/2020. | Direct. 413,700 | .......... 375,000 375,000 | ..o [ [ | e | eevnensnnenen0 | e | e 375,000 | [ s 38,700 | ......... 38,700 07/16/2070.
900123 CA 6 |Turkey (Republic of) SrNt 3.250% 03/2... | D | 09/24/2020. | DireCt.........ccoorvvsmieismiiissmiiissniinnns | covisnsiisssiisnsiinnns | covsneees 517,345 | .......... 550,000 | .......... 524,975 2,452 2452 | | i D2TA2T | i | (10,082) | ........ (10,082) | ......... 9,186 | 03/23/2023.
1099999. Total - Bonds - All Other GOVEMMENL............cu.uiiiiriiiiriii s i | e 2,974,949 | ... 3,913,376 | ....... 2,572,966 116,940 0 2,671 |....144,640 | ......(141,969) | ..c.occoee0 | 102,675,637 |0 | 399,311 | ... 399,311 | ....... 30,945 XXX
Bonds - U.S. Special Revenue and Special A it
Energy NW WA Elec Rev Ref Columbia
29270C  LX 1 |Stati .. [ 07/01/2020. | MALUFiY.......coooorverciriinriienis [ o, | 10,000,000 | ..... 10,000,000 | ..... 10,745,900 | ......... 10,036,716 | ...ocvvovvinnies | e (36,716) | ..o [ s (36,716) | ..ovvvvrierrries | e 10,000,000 |.... 0 ... 500,000 |07/01/2020. | 1FE............
FHLMC Gold PC Pool #W30007 6.423%
3128H) AG 1 |08/1 .. [ 09/01/2020. | PaydOwN............coooirviriiiriiiinies [ e | s 331,147 | ... 331,147 | .......... 379,267 366,248 | ...coovvirriienns [ s (35,101) | oo [ e (35,101) | oo | v 331,147 |.... 0 ... 14,186 | 08/15/2028. | 1................
FHLMC REMIC Ser 1060-X 7.250%
312905 KJ 0 |03/15/21 .. [09/01/2020. | PaydOWN............cvvvrviirrieniiinnies [ e, | v 645 | oo 645 | oo 660 646 (1) ()] EE— 645 | ... 0 31 03/15/2021. [ 1.....ovovevee.
FHLMC REMIC Ser 1674-Z 6.750%
3133T3 Q2 7 |02/15/24 .. | 09/01/2020. | Paydown 2,164 | .. 2,164 | ..o 2,239 | s 2,185 (21) (VA ) ) - 2,164 |.... 0 97 | 02/15/2024. [1....covvvvrerne
FHLMC REMIC Ser 1683 Z 6.500%
3133T3 X8 6 |02/15/24 .. | 09/01/2020. [ PAYOWN......coovvrivreririeirerieiiiinnes | verrneresesesssessssneees | oveernnnes 18,328 | oo 18,328 | .o 18,443 ..18,325 3 [ e | e 3 [ e | e 18,328 |.... (V1 I 795 | 02/15/2024. [ 1.....ovvvvenee
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ .. | 09/01/2020. | Paydown 8,667 | .. 8,667 | .oevvevenn 8,995 | ..o 8,814 (146) (146) [ oo 8,667 |.... 0 396 | 11/20/2027. [ 1...ccovvvvrnnee
FNMA REMIC Ser 1991-164PX  7.500%
31358K 7A 0 |12/25 .. | 09/01/2020. | Paydown 1,929 | v 1,929 | o 2,003 | v 1,936 (7) (] — 1,929 |.... 0 95 | 12/25/2021. | 1o
FNMA REMIC Ser G92-14Z  7.000%
31358L VM 5 |02/25/22 .. [ 09/01/2020. | PAYAOWN..........corvevrrierriienrinnies [ eevieeerinesninessiiens | ceveiieeesiens 898 | oo 898 | oo 912 897 LI TR RN L I 898 |.... 0 42 | 02/25/2022. | 1.....ovvvvrnene
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .. | 09/01/2020. | Paydown 5179 | .. 5,179 90 90 5179 |.... 0 07/25/2023.
FNMA REMIC Ser 1993-119GA  6.500%
31359B  ZK 6 |07/25 .. | 09/01/2020. | Paydown 3,489 | .. 3,489 3,489 |.... 0 [ 153 | 07/25/2023.
3138YG XE 7 |FNMA Pool #AY3376 3.500% 04/25/45.... | .. | 09/01/2020. | PAYAOWN...........cccoooirvveimiiiiniiiinis [ coviieiiieneiisnniiinns | e 1,240,222 | ....... 1,240,222 | ...... 1,273,843 | 01,271,952 | s | eeeeen(B1,730) [ s [ eeieeeenn(31,730) [ s | v 1,240,222 | .... 0. 28,850 | 04/25/2045.
3138YP A2 8 |FNMA Pool #AY9024 3.000% 05/25/45.... | .. | 09/01/2020. | PaydOWN........cccmrveemrveeremrirnniiinnns | corevieneeiseesisnniins | cevenas 1,549,419 | ... 1,549,419 | ... 1,574,113 ...1,549,419 | .. 0 .. 30,565 |05/25/2045.
3138YY DT 7 |FNMA Pool #AZ6413 3.000% 11/25/45.... | .. | 09/01/2020. | PaydOWN..........courvvemmeeinmiiiiniiiinns | covevisnniiineiiisniis | covenas 1,361,472 | ....... 1,361,472 | ....... 1,379,815 0. 26,628 | 11/25/2045.
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3140E8 FP 8 |FNMA Pool #BA3773 3.000% 11/25/45.... | .. | 09/01/2020. | PaydOWN..........ccccrriverimrineniririinns [ e | e 3,041,918 | ....... 3,041,918 | ....... 3,097,290 3,093,740 | ..ovvevvrrrieiis | e (51,822) (51,822) | oovverriirrrins | v 3,041,918 |...... 0. 62,712 | 11/25/2045.
3140HB FS 2 |FNMA Pool #BJ9176 4.000% 05/25/48.... | .. | 09/01/2020. | PAYAOWN...........ccoooorveeerreeriiiinies [ coveieerieneiiieneiieins | e 2,830,773 | ....... 2,830,773 | ....... 2,887,057 2,885,746 | ..o | e (54,972) (54,972) 2,830,773 | ...... 0. 74,286 | 05/25/2048.
314005 LM 9 | FNMA Pool #BM1231 3.500% 11/25/31... | .. | 09/01/2020. | PAYAOWN.........coourieiiinrinriiniiiniins | orivsniienienissiienns | i 482,526 | ......... 482,526 502,864 500,882 | ..o | s (18,356) (18,356) | ...vvvvevevrrrees | ervrirnnn 482,526 | ... 0. 11,276 | 11/25/2031.
3140KD LJ 7 |FNMA Pool #BP5728 2.500% 06/25/50.... | .. | 09/01/2020. | Paydown ..803,365 | . .803,365 832,079 e (28,714) ] (28,714) | v | eveeeenn.803,365 | 0 4,552 | 06/25/2050.
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48... | .. | 09/01/2020. | PaydOown.........cccoevvrivrmminrinnivnis [ vverirerieniiniiisiines | oo 2,180,431 | ....... 2,180,431 2,224,721 2,223,452 | .o | e (43,021) [ v [ e (43,021) | i | 002,180,431 | oo 0 58,300 | 05/25/2048.
31417D LN 1 |FNMA Pool #AB6632 3.500% 10/25/42.... | .. | 09/01/2020. | PaydOWN..........courvveimieiimiiiiniiiinns | covvvieneiiinsiiennies | oo 2,542,912 | ... 2,542,912 | ....... 2,660,522 2,651,952 | ..ovveivrriinnins | e (109,040) | eveovvvrcvevens | cereeree(109,040) | oo | 2,542,912 | ..o 0| 59,887 | 10/25/2042.
34074M PG 0 |Florida St Hsg Fin Corp Rev Txbl Ref Hom | .. | 09/01/2020. | Call  100.0000..........ccceuumrumries | ormremmrirerirenisrienns | covvienes 389,648 | ......... 389,648 | ......... 389,648 389,648 | ... | e | s | e 0 [ | e 389,648 | 0 [ 7,054 |01/01/2043.
Ohio St Hsg Fin Agy SF Mtg Rev LBASS
677377 2M 4 [Txb .. 109/01/2020. | Call  100.0000.........cccoemmrvmiiene [ eornriiniisiicniieiinns | oo 320,000 | ......... 320,000 | ......... 320,000 320,000 | .. [ | | e 0 | | s 320,000 |...... [ 6,143 | 11/01/2041. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special A MS. e | s 27,115,132 | ... 27,115,132 | ..... 28,308,578 | ........ 26,732,861 | ....cccocoeennc 0... (449,807) | ..ooooccceenand 0 | (449,807) | ....ooocvreencnd 0 e 27,115,132 | .o 0 [ [ P 0... 886,240 XXX XXX
Bonds - Industrial and Miscellaneous
AEP Texas Central Trans Fund LBASS Ser
001158 AA 5 |2 .. [ 08/01/2020. | PaydOWN............cooerveeniirereiienies [ ceviereeiiririenniienes | e 1,555,529 | ....... 1,555,529 | ....... 1,555,526 | ........... 1,555,508 21 21 | e | e 1,555,529 |...... 0 .. 27,804 |02/01/2027. | 1FE............
ACE Securities Corp RMBS Ser 2006-NC2
00441X AD 6 |Cl .. [ 09/25/2020. | PaydOWN...........covoreeeriiieriienies [ cevreriiiieeiisieniieens | e 35,138 | ocvevenan 35,138 | oo 16,618 | oo 16,618 | oo | s LU IS BV 18,520 | .ooeverceeieceies | e 35,138 |...... (U I 441 | 07/25/2036. | 1FM...........
Alameda Cnty CA CTL Ser 2002-A
01082# AA 3 |7.500% .. | 09/15/2020. | Redemption  100.0000. 52,99 | ..... 52,996 | ..ooooonnns 56,176 | ..coovvvens 53,435 (439) [CICIC) T ORI ISV 52,99 |...... (U I 2,651 | 06/15/2021. | 1...ccvvveneve
American Airlines Inc LBASS EETC Ser
02376T AC 2 |201 .. | 07/15/2020. | Redemption ~ 100.0000..........ccoce. | coverrerermririirniirinns | o 5,354,233 | ....... 5,354,233 | ....... 5,354,233 5,354,233 | ... | e | e | e 0 [ oo | e 5,354,233 | ...... 0 ... 299,745 |07/15/2020. | 3FE............
American Airlines Inc LBASS EETC Ser
023770 AB 0 |201 .. | 07/15/2020. | Redemption ~ 100.0000..........ccoco. | coverrmrermmmririnniiriens | oo 27,276 | ..o 27,276 | ..o 28,508 | ..o 27,755 (479) (CYA) L — 27,276 |...... (U I 1,350 | 01/15/2023. | 4FE...........
American Honda Fin Corp MT Nt  3.875%
02666Q G7 2 |0 . [09/21/2020. [ MALUFY........cooooeveeereriieriienis [ e | e 1,900,000 | ....... 1,900,000 | ....... 2,071,020 | ...cccoee. 1,918,264 | ...ooovvvrcrrices | o (18,264) | ..o [ v (18,264) | ..o | e 1,900,000 |...... 0 .. 73,625 |09/21/2020. | 1FE............
Ameriquest Mtg Sec Inc RMBS Ser 2005-
03072S L9 4 |R8 .. [ 09/25/2020. | PaydOWN............cooorvieriirereiienies [ ceviererisniiieniiienes | e 537,044 | .......... 537,044 | .......... 473,858 511,241 25,804 25,804 | ..o [ e 537,044 | ... 0 5,902 |10/25/2035. | 1FM...........
Ameriquest Mtg Sec Inc RMBS Ser 2005-
030728 S6 3 |R10 .. [ 08/25/2020. | PaydOWN............cooorveerrieriiienies [ e | cvierenes 598,334 | .......... 598,334 | .......... 556,824 593,216 5,118 5118 | oo | e 598,334 |...... (U I 5,760 |01/25/2036. | 1FM...........
Angel Oak Mortgage Trust RMBS Series
03464R AA 1 |202 .. | 09/01/2020. | Paydown crereenn235,110 | e 235110 | .coocoeee 235,105 A | e | s A | | e 235110 |...... 0 3,360 | 12/25/2059. | 1FE............
Barclays Comm Mort Sec CMBS Ser 2013-
055298 AC 3 |TYS .. [ 09/01/2020. | PaydOWN............coooerreerrireriienins [ e | cvvvvenneenn 5218 | 7,218 | TA34 | s 7,238 (20) 7,218 | ...... 09/05/2032.
05948K X7 9 |Bank of America Alt Loan Tr RMBS Ser 200| .. | 09/01/2020. | Paydown 140,675 140,675 | covvvvrerniins | s [ eoveivnnenenins | o0 [ [ e 140,675 | ..ovoovrrriernns 01/25/2036.
05950T AF 2 |Banc of America Mtg Securities RMBS Ser | .. | 07/01/2020. | Paydown 122 728 1 729 |...... 11/20/2046.
05950T AF 2 |Banc of America Mtg Securities RMBS Ser | .. | 09/01/2020. | Paydown 23,993 | i 24,202 36 24,238 | ..o 11/20/2046.
Bayview Opport Mast Fund Trust RMBS
07331Q AA 5 |Ser .. | 09/28/2020. | Paydown..........ccvvvvirinrivciinniinnis [ e | i 540,237 | .......... 540,237 | .......... 555,959 551,545 | ..o | e (11,307) [ oo [ (11,307) i | v, 540,237 | 0. 14,549 | 06/28/2053.
110122 BD 9 |Bristol-Myers Squibb Co SrNt 3.950% 1..|.. | 07/17/2020. | Tax Free EXChange............cccccccvueee | corvveriecrimmcivincinns | covenae 5283414 | ... 5,270,000 | ....... 5,318,543 5,312,676 | ...ooocvovvrveccr | oo (29,262) | ...ovvovvrrens [ erreenne(29,262) | e | 5,283,414 | L 0. 157,280 | 10/15/2020.
110122 BG 2 |Bristol-Myers Squibb Co SrNt 3.250% 0.. | .. | 07/17/2020. | Tax Free Exchange............cccccooeeee [ vverrerirnrinnicnnicnns | o 6,991,250 | ....... 7,000,000 | ....... 6,988,397 6,988,940 2,310 | | erreenenn2,310 i | 006,991,250 | ... 0 ... 209,806 | 08/15/2022.
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AB 9 |Le .. | 08/15/2020. | Redemption  100.0000..........cccco. [ vorrermrriimnirerirenirns | v 112,308 | .......... 112,308 | .....oee. 112,308 112,308 | oo v [ | v [ | e 112,308 [ 0 02/15/2023.
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AC 7 |Le .. | 07/15/2020. | Redemption  100.0000. . 174,170 174,170 AT4170 | oo | e [ e | eevvinnneineenend0 e | e 174,170 | 0 .. 10,415 | 01/15/2024.
125523 BW 9 |Cigna Corp SrNt 3.500% 06/15/24.......... .. | 07/14/2020. | Tax Free EXChange.........ccoocvnveees | wovvenevnsneennnniinnnns | 04,984,384 | . 5,000,000 | ....... 4,981,430 | .......... 4,982,424 | ..o | s 1,960 | coovvvevrvcrne | errrirereren 1,960 | i | 4,984,384 | . 0. 101,597 | 06/15/2024.
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12567A AP 2 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 09/01/2020. [ PaYAOWN.........covvrirreveriniiriiniiniins | cerveererississeesinsiones | eevereenene 15,395 | v 18,465 | ... 15,592 215,592 [ [ | e | e (V1 ORI ISR 15,592 | oo | e (197) [ ovvrerrnn (197) [ cvovernnd 670 | 03/25/2022. | 4FM...........
Comm Mortgage Trust CMBS Ser 2014-
125910 AD 5 |UBS2C . 109/01/2020. | Paydown..........covverinriiciinniieens [ e | e 762,360 | ......... 762,360 | ......... 785,202 768,690 | ...coovvveeriinns | e ((G72<) 1 O PR (6,329) | .ooouvvererireens | s 762,360 0 .. 17,584 | 03/10/2047. | 1FM...........
Comm Mortgage Trust CMBS Ser 2015-
12593) BE 5 |CR24C .1 07/01/2020. | Paydown 23,792 | oo 23,792 | oo 24,029 ...23,882 (90) [CC10) | I 23,792 (O I 476 | 08/10/2055. | 1FM...........
Commercial Mortgage PTC CMBS Ser
12624K AC 0 |2012-CR .. [ 09/01/2020. | Paydown..........ccorvveirinrinciinniienis [ e | s 353,628 | .......... 353,628 | ... 346,970 352,378 | oo | s 1,250 | oo [ 1,250 | i | e 353,628 0 [ 6,472 | 08/15/2045.
12638P AB 5 |Credit Suisse Mtg Cap Cft RMBS Ser 2007+ .. | 09/01/2020. | Paydown 61,366 | ............61,366 | ............ 28,777 ..28,777 32,589 | oo | eeerr0n32,589 | e [ i) 61,366 0 876 |04/25/2037.
12644* AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage 7/.. | 09/15/2020. | Redemption ~ 100.0000. 36,339 | 036,339 | e 36,339 236,339 [ oo [ [ s | e 0 36,339 (U I 1,763 | 12/15/2026.
12644@ AX 3 |CTL Cap TrCTL Lowes 7.070% 08/15/21 |.. | 08/15/2020. | Redemption  100.0000 85,189 | ...........85,189 | ........... 85,189 285,189 [ [ [ | e (U 85,189 (U I 6,023 | 08/14/2021. | 1...cccvvveneve
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 . | 09/10/2020. | Redemption ~ 100.0000. 25,161 | oo 25,161 | oo 28,451 21217 (2,056) [ 25,161 (U I 1,139 | 12/10/2028. | 2................
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 .1 08/10/2020. | Redemption  100.0000..........cccco. | coveromrrermmiiinriiinns | cevernenens 49,944 | ... 49,944 | ... 56,476 254,025 | [ s (4,081) | oo [ e (4,081) [ oo [ s 49,944 (U I 1,884 | 12/10/2028. | 2FE............
CVS Health Corp LBASS PTC Nt 6.943%
o 126650 BQ 2 |01 . [ 09/10/2020. | Various..............ccc.ccouvwene. 34517 | o 34517 | e 35,684 ...35,250 (733) (733) | covverirarii 34,517 0 [ e 1,598 | 01/10/2030. | 2FE............
m CVS Health Corp LBASS PTC Nt 7.507%
© 126650 BS 8 |01 . [ 09/10/2020. | Redemption  100.0000..........cccco. | covermrremmmiiinniiiinns | ceveenenens 15,331 | . 15,331 | . 19,488 ..18,251 (2,920) (2,920) | ..o [ s 15,331 0 [ o 768 | 01/10/2032. | 2FE............
_U'I CWMBS Inc RMBS Ser 2005-85CB CI 2A4
N 126688 EJ 8 |5. . [ 09/01/2020. [ PaydOWN.............covvrrirriiriiiinies [ e | o 118,229 | ......... 118,351 | .......... 105,808 105,808 | ..cvooecvinries | e [ | e LU OO I 105,808 |...ooovvverri | s 12421 | ... 12,421 | ... 4,306 |02/25/2036. [ 1FM...........
Carrington Mtg Loan Tr RMBS Ser 2007-
144527 AB 4 |FRE . [ 09/25/2020. [ PaydOwn............cooirviinniiinniiinis [ e | s 281,764 | .......... 281,764 | .......... 281,679 281,679 85 85 | i | e 281,764 (U I 2,064 |02/25/2037. | 1FM...........
Chase Mortgage Finance Corpora RMBS
16163Y AC 8 |Ser .. [ 09/01/2020. | PaydOwn............cooovrveimiiinniiiinis [ o | 2,003,502 | ....... 2,003,502 | ....... 2,028,162 2,025,163 | ..o | e (21,662) | ..o [ e (21,662) | ...ovvorrins 2,003,502 04/25/2045. | 1FE............
16165V AM 0 |Chaseflex Tr RMBS Ser 2007-1 CI 2A9 6. | .. | 09/01/2020. | Paydown 4,801 | ... 5,000 | .o 3747 | s 3,328 464 | o1 [ |75 | s 3,802 | oo | e 999 02/25/2037.
17323M  AA 3 | Citigroup Mtg Loan Tr RMBS Ser 2015A Cl | .. | 09/01/2020. | Paydown 238,129 .238,129 239,468 238,129 06/25/2058.
173237 AA 8 |Citigroup Mtg Loan Tr RMBS Ser 2015-RP2] .. | 09/01/2020. | PaydOWN............covveeerieeriiieniiiiens | coreveeeeeieneeieneiins | ceevienes 333,162 | .......... 333,162 331,232 331,447 333,162 01/25/2053.
17326Q AA 1 |Citigroup Mortage Ln Trust Inc RMBS Ser.. | .. [ 09/01/2020. | PaydOWN..........ccocvvvvemmrnrirernrneines | cveriverneierssissirenes | covveenns 249,647 | .......... 249,647 | .......... 261,252 249,647 09/25/2064.
30161M AH 6 |Exelon Generation Co LLC SrNt 4.000%. |.. [ 07/01/2020. | Call ~ 100.0000.........ccocrmmvermmmee | corermmmrimmmeiinniirnins | e 2,000,000 | ....... 2,000,000 | ....... 2,098,000 2,015,678 2,005,289 | .....covvvvernis | s (5,289) 10/01/2020.
First Horizon Mtg PT Tr RMBS Ser 2007-
32052W AC 3 |FA . | 09/01/2020. | Paydown 32,224 | ..o 36,900 | ..ocoonnee. 24,769 ..27,119 T46 | s | 003,095 | cc(2,349) | e | e 24769 | ..oovvovecvians [ e 7,455 | ... 7455 | ... 1,558 | 08/25/2037.| 1FM...........
Fremont Home Loan Owner Tr RMBS Ser
35729T AD 4 |2006 . [ 09/25/2020. | PaydOWN............covocrireieriiienies [ coviieeiieeeiiieniinens | ceverenenens 45,740 | ............ 45,740 | ........... 23,526 ...23,526 22,214 22,214 | e | s 45,740 (U I 472 | 10/25/2036. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F C3 8 {200 . | 09/01/2020. | Paydown 763 1 26 | 11/25/2033. | 1FM...
GSAA Home Equity Tr RMBS Ser 2005-9F
362341 Q6 9 |CH .. | 09/01/2020. | Paydown 21,442 | e 23,458 | ... 21,543 21543 | e s |0 i | e 21843 i [ (102) | (102) | 952 | 12/25/2035. | 1FM..
379352 AL 1 |Global Marine Inc Sr Nt 7.000% 06/01/2.. | .. | 09/02/2020. | Stifel Nicolaus & CO INC.........ccccceewe | orvvmrrirerirenirnnienns | coviienns 906,775 | ....... 4,370,000 | ....... 4,375,331 | ........... 3,900,225 | ...... 473,621 | oo (233) [ coveevrrieerns | 873,388 | i | e h,373,613 | | (3,466,838) | ...(3,466,838) | ... 231,124 | 06/01/2028. | 6FE............
38141G VP 6 |Goldman Sachs Group Inc Sr Nt 2.750% 0] .. | 08/15/2020. | Call ~ 100.0000..........ccccovrmmmirianes | corrirmmniennniinnniins | v 5,500,000 | ....... 5,500,000 | ....... 5,502,405 5,500,385 (339) [CCCIC) T IS 5,500,046 | ......coovveerrrres | e (G (46) | ..... 138,646 | 09/15/2020.
38218D AA 7 |Goodgreen Trust LBASS Ser 2019-1A CI A | .. | 09/15/2020. | Paydown 233,185 | .......... 233,185 | ......... 236,651 236,609 | ...coovivrrvienns [ eieenene(3,423) [ s [ (3,423) | | s 233,185 0 [ 4,602 | 10/15/2054.
38218G  AA 0 |Goodgreen Trust LBASS Ser 2018-1A CI A | .. | 09/15/2020. | Paydown 25,083 | coovvveenne 25,083 | .ooovvenne 26,330 ...26,316 25,083 0 510 | 10/15/2053.
Greenpoint Mtg Funding Tr RMBS Ser
39538W CZ 9 |2005- . | 09/15/2020. | Paydown 4,078 .1,842 2,236 4,078 0 37 09/15/2030. | 1FM..
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Greenpoint Mtg Funding Tr RMBS Ser
395390M AA 7 |2007- .. [ 09/25/2020. | PaydOWN............cooorveerieeriienins [ e | e 48,646 | ........... 48,646 | ............ 45,407 ..45,407 3,239 3,239 | oo | e 48,646 | ... 0 363 | 06/25/2037. | 1FM...........
HSI Asset Sec Corp Tr RMBS Ser 2006-
40430H DD 7 |OPT1 .. [ 09/25/2020. | PaydOWN............coovrveriiieniiinis [ o | v 906,392 | .......... 906,392 | .......... 777,231 871,823 | .o | v 34,569 | ..o | s 34,569 | ..o [ e 906,392 (U I 7,178 | 12/25/2035. | 1FM...........
Harborview Mtg Loan Tr RMBS Ser 2007-4
41164y AB 7 |C .. | 09/21/2020. | Paydown . 93,984 | ..... 93,984 | ........... 91,605 ..91,770 2,214 2214 | 93,984 | ... 0 697 | 07/19/2047. | 1FM...........
437084 PZ 3 |Home Equity Asset Tr RMBS Ser 2005-8 Cl| .. | 09/25/2020. [ PaydOWN.............ccocvvviiiiiminrinninns | coviverienisniiniinnies | cvveeiens 993917 | ......... 993,917 | covvovne 897,631 948,832 | ... | v 45,085 | ..o [ i 45,085 | ..o [ i 993,917 0 8,834 | 02/25/2036. | 1FM...........
IMPAC CMB Tr RMBS Ser 2005-2 Cl 1A1
45254N MY 0 |0. .. | 09/25/2020. | Paydown . 59,389 | ..., 59,389 | ......cco.. 57,836 257836 [ s [ i 1,554 | oo [ 1,554 | oo 59,389 |.... 0 568 | 04/25/2035. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2007-
456652 AA 4 |A1 .. [ 09/01/2020. | PaYAOWN..........corveerrrierriariiienies [ eeviereiineeiineniieens | cevieeniens 10,809 | ..o 77193 | oo 52,200 | ..ccovrvirnnns 52,461 | ......... 9,928 | oo | e 10,190 | oo (VL7 TR IS 52,200 | ..oovvveeerrirans [ (41,391) ] ........ (41,391) | ......... 2,992 | 08/25/2037. | 1FM...........
Invitation Homes Tr RMBS Ser 2018-SFR2
46185H AA 0 |C .. | 09/17/2020. | Paydown . 99,509 | ..o 99,509 | ..o 99,509 299,509 [ oo [ [ e | e (U 99,509 (U I 1,633 | 06/17/2037.| 1FE............
JPMBB Comm Mtg Sec Tr CMBS Ser
46639N AR 2 |2013-C12 .. [ 09/01/2020. | PaYAOWN...........cvverrieriireriiienies [ cevierevineiiineeiienes | e 1,293,666 | ....... 1,293,666 | .......1,332,469 | ..........1,299,735 | ..cccooiivvrininns | v (6,089) | ..ooovvevrrris [ e (6,089) | ..ooovverriercns | e 1,293,666 |.... 0 .. 27,178 | 07/15/2045.
50026 AA 3 |Kohls Corp CTL Shelby Ml 7.600% 12/15/|.. | 09/15/2020. | Redemption ~ 100.0000...........cc.c. | wovervvermmreimmiiinnies | o 46,858 | ........... 46,858 (481) 0 2,375 | 12/15/2022.
50077L AH 9 |Kraft Heinz Foods Co SrNt 2.800% 07/0. | .. | 07/02/2020. | Maturity. ,068,000 | .......1,068,000 257 . 0. 29,904 |07/02/2020.
50540R  AJ 1 |Laboratory Corp of America Sr Nt 4.625... | .. | 08/17/2020. | VANIOUS...........ccoorvveimmieimriiinniiiins | covviiensisnnisnniis | oo 4,100,000 | ....... 4,100,000 | ......4,506,676 | ..........4,148,376 |....ccccccoouviics | cuinns (34,698) | ....cvvvverriins [ erierenrs(34,898) | oo | e 113678 | [ (13,678) | ........ (13,678) | .....143,272 | 11/15/2020.
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 8 |01/ .. | 09/15/2020. | Redemption  100.0000. . 32,723 | oo 32,723 | 34,319 ...32,838 (115) (L) 32,723 | ... (U I 1,600 | 01/15/2021. |4................
53154 AD 5 |Liberty Utilities Finance Sr Nt Ser C........... - [ 07/31/2020. | MALUFItY.......oooorveerieriieriieriis [ e | e 6,000,000 | ....... 6,000,000 | ....... 6,000,000 6,000,000 | ..cooouvverrriins | e [ e | e 0 [ oo | e 6,000,000 |.... 0 ... 193,800 | 07/31/2020. | 2FE............
Long Beach Mtg Loan Tr RMBS Ser 2004-
542514 HT 4 |4C .. [ 09/25/2020. | PaydOWN...........covoreveriirereiienies [ oo | v 390,803 | .......... 390,803 | ......... 365,401 371154 | e | e 19,649 | oo | s 19,649 | ..o | e 390,803 |.... (U I 4,726 |10/25/2034. | 1FM...........
Master Asset Bkd Sec Tr RMBS Ser 2006-
552758 AD 9 |NC .. | 09/25/2020. | Paydown . 35,791 | oo 35,791 | oo 20,349 220,349 [ [ e 15,441 | o | s 15,441 | oo | e 35791 |... 0 383 | 08/25/2036. | 1FM...........
MASTR Alternative Loans Tr RMBS Ser
552758 AR 1 |2007 .. | 09/01/2020. | Paydown 8,898 | ..coovvvnnnn 8,898 | ..o 7,036 | oo 5,508 2,482 185 | oo | e 2867 | e [ e 8175 | i | s 723 | oo 723 11/25/2021.
59020U YN 9 |Merrill Lynch Mortgage Tr RMBS Ser 2005-| .. | 09/01/2020. | Paydown creeenr.368,003 371,435 9,915 0 06/25/2035.
59166E AA 3 |Metlife Securitization Trust RMBS Ser 20... | .. | 09/01/2020. | Paydown cereerenn 02,603 | ........62,603 | ..o 63,494 ...63,438 (835) 0 04/25/2058.
59980Y AB 1 |Mill City Mortgage Trust RMBS Ser 2018-4 | .. [ 09/01/2020. | PaydOWN..........cvcvivremmrneirerniineiies | everivirneierssiseirenes | cvveenns 599,013 | .......... 599,013 | .......... 630,320 | .o [ | e (31,308) [ .evrvrerrrines 0 04/25/2066.
617446 7P 8 |Morgan Stanley Dean Witter SrNt 5.500.. | .. | 07/24/2020. | MatUFity...........cccoomevvemmmiimmmeiincins [ eevreeniisieiieceiiinns | o 10,000,000 | ... 10,000,000 | ....... 9,949,200 9,996,344 3,656 0 07/24/2020.
Morgan Stanley BAML Tr CMBS Ser 2013-
61762M BU 4 |C10 .. | 09/01/2020. | Paydown creeennn256,143 | 256,143 | .......... 263,824 257,651 0 | e 7,133 | 07/15/2046. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2015-
61764X BG 9 |C21 .. [ 09/01/2020. | PaydOWN...........covorrveireieriiienins [ o | v 409,665 | ......... 409,665 | ......... 421,937 413,810 ..409,665 |.... 0 03/15/2048. | 1FM....
NRZ Advance Receivables Trust LBASS
62942Q CA 9 |Ser .. [ 09/15/2020. | PaydOWN............cooorveiriiieriiienies [ e | e 6,330,000 | ....... 6,330,000 | ....... 6,329,999 6,329,994 B | s [ e B [ s | e 6,330,000 |.... 0 ... 119,248 | 10/20/2052. | 1FE............
New Haven Fed Office Bldg Ls CTL GSA
64508Q AA 3 |Gtd .. | 09/12/2020. | Redemption  100.0000..........cccco. | covermmremmmiiirriirinns | cereiins (11,375) | ..o (11,375) | ..o (11,375) (T1,375) | e [ e | e | e (U O (11,375) | ... 0 01/15/2021. | 1.
New Residential Mtg Ln Tr RMBS Ser
64828M AA 5 |2017- .. [ 09/01/2020. | PaydOWN............cooivieirieriienins [ e | e 77,964 | ...coe.uc. 77,964 | ..cooeeec. 78,829 ...78,765 (801) (GO U IS 77,964 0 [ 2,106 | 04/25/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64828Y AQ 4 |2014- .. | 09/01/2020. | Paydown . 88,950 | ..... 88,950 | ............ 90,896 290,707 | | s (1,756) | oo [ e [T — 88,950 |.... 0 2,208 | 05/25/2054. | 1FE............
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New Residential Mtg Ln Tr RMBS Ser
64828Y AR 2 |2014- .1 09/01/2020. | PaydOWN............cooorveereienirenies [ e | e 152,486 | i 152,486 | .......... 156,144 155,735 | oo | e (3,249) | ..o [ (I OO 152,486 |...... (U I 3,786 | 05/25/2054. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
64829C AD 2015- . | 09/01/2020. | Paydown L7725 ....120,568 119,870 (2,145) (2,145) | .... 7725 2,990 | 04/25/2052.
New Residential Mtg Ln Tr RMBS Ser
64830B AA 2017- .1 09/01/2020. | PaydOWN............cooirviieniiieniianis [ e | e 325,368 | i 325,368 | .......... 336,345 335,525 | ..ooovviiiriiinns [ s (10,157) | oo [ e (10,157) | ovvvecves 325,368 | ...oovverriians [ |0 [ 8,864 |08/27/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830D AB 2019- .1 09/01/2020. | Paydown............c.couvvernmeevnnicinnins [ cevvenniisnniiesniienns | 01,003,285 | 1,003,285 | ....... 1,072,731 [ oo | e | v (69,446) | .....ooovvvs [ i (69,446) | .......cccvvernv. 1,003,285 | ..o [ e | cvvvririieenn0 [ 17,666 | 12/25/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830G  AB 2018- .1 09/01/2020. | PaydOwn............coooirveieriiiiniianies [ cevvinriieneiiiniiiinns | 200 589,266 | oecene. 589,266 | .......... 610,169 234,716 | .o [ s (20,578) | ..o [ (20,578) | ..o | e 589,266 | .......ccoovvviens [ e | erviririiennn0 [ 12,088 | 12/25/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830H 2019- .1 09/01/2020. | Paydown............ccccourvvinmviiiniiinnies [ covvinniisnniiinniiinns | 516,113 | 516,113 | ......... 523,034 522,788 | ..coovvvirriienns [ s (6,675) | ..o [ e (L) | T 516,113 | oo [ | cvviiiniinnnn0 [ 11,350 | 02/25/2049. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830K 2018- . | 09/01/2020. | Paydown ....416,101 ....445,488 445,183 LA1B,10T | [ |0 [ 12,606 | 05/25/2058.
New Residential Mtg Ln Tr RMBS Ser
64830T AD 2020- . [ 09/01/2020. | Paydown............cocourvvinmviiiniiiinies [ e | e 248,037 | i 248,037 | .......... 255,098 | ... [ [ s (7,081) | oo [ e (T,081) [ oo | i 248,037 | ..o [ e | erviinniinnnn0 [ 5,808 |10/25/2059. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
64830W  AD 2019- .. | 09/01/2020. | Paydown 584,837 | ..covvverreririies | crienns (16,015) | ..oovvvcerriins [ evieneene(16,015) { i | . 568,821 | 12/25/2058.
653240 AA Newtown CTL Ser 2002 6.082% 05/15/23 | .. | 09/15/2020. | Redemption ~ 100.0000. 67,748 1] e | e T | e | e 87,749 | L 05/15/2023.
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN AP1 . 109/01/2020. | PaydOWN...........coeeerveeriireniiienies [ eevrernireneirnnniinens | cerevneneeneen 187 [ i 187 | o 187 187 [ oo [ e | e | e 0 [ oo [ e 187 | 6 |03/25/2034. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2006-
65535V US AR2 . | 09/25/2020. | Paydown 2483 | s 776 (TN S I 1,707 | oo [ e 1,707 { e | e 2,483 [ 25 | 04/25/2036. | 1FM...........
NRRC-D Facilities Corp CTL GSA Rev Bd
67020B  AA Ls .. | 09/07/2020. | Redemption  100.0000..........cccce. | coveerrvemrrrrmmnirenns | covrennenn 72,087 | i 72,087 | oo 72,087 | oo 72,087 | oo [ v e | cevreneinennienen0 | e | e 72,087 [ v [ evviericieenn0 [ 3,125 | 11/07/2023. | 1....cccvveneve
68902V AF Otis Worldwide Corp Sr Nt 2.565% 02/15. | .. | 09/08/2020. | Tax Free EXChange.........cccccovuevernee | wrvevrermerrirnenrrnennes | 0000.2,999,984 | ...... 3,000,000 2,999,995 (11) 2,999,984 | ...ocovvvrnnins [ e |0 | 40,826 |02/15/2030.
70069F MS Park Place Securities Inc RMBS Ser 2005- | .. | 09/25/2020. | Paydown 530,101 ....485,705 498,331 | ..o | v 31,769 .530,101 |...... 5,699 |09/25/2035.
Parmer 31 (Austin TX) CTL Pass CTL Ser
70176@ AA 7 |A .. | 09/15/2020. | Redemption ~ 100.0000..........coovv. | covrrmerrrmmrerrmnerinnns | e 104,314 | e, 104,314 | ......... 105,096 104,961 (B47) | vevereervrrvenn | eerererernenene(B47) | e | v 104,314 | L 01/15/2032.
713448 DC 9 |Pepsico Inc SrNt 2.150% 10/14/20.......... .1 09/14/2020. [ Call ~ 100.0000.........cccomrvrrrrmrrrerrs | vervrermrirerisnisereninns | 002,500,000 | ... 2,500,000 | ....... 2,497,300 2,499,557 396 | e [ e 396 [ | e 2,499,954 | 46 10/14/2020.
74041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser. | .. | 09/24/2020. | Paydown...........ccocoerurvemmmveimmmeinnns | cerevirmrnrreneereneinns | cerereeene 18,367 | o 18,367 | oo 15,432 | oo 14,310 | oo | s 4,058 | ..o [ e ,058 | e | e 18,367 [ 12/24/2033.
74042C  AA 6 |Preferred Term Sec Ltd LBASS Sr Nt CI A- | .. | 09/22/2020. | Paydown..........c.cccuuvvunmrivnriniiincis [ voverivenirsrinnicnnionns | wovernnnn 10,853 | i, 10,553 | oo 10,553 | oo 10,553 | oo [ | e | e | | 10,653 | 03/22/2038.
74043A AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt CI | .. | 09/22/2020. | Paydown e 136,577 ....130,195 132,355 | oo | s 4,222 | e [ 222 | i | e 136,577 | 12/22/2036.
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser.. | .. | 09/25/2020. | Paydown...........ccccouvunrivniivniinniins | verennieeniicsnincinenns | cerieennen 37,078 | i 57,078 | .ocoonnes 48918 | oo 48,918 8,160 | .covevvvvivnn | eereriennn8,160 | i | v 57,078 | 08/25/2037.
761143  AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A| .. | 08/01/2020. | PAYAOWN............cvucrvermriririinnnnes [ eevirneerinensinesiiiens | cevevieeesssssssneens | evveeeneeens (2,059) | ..ooovrrnne (1,158) .(1,226) (L) T IS [QRLC) ) I 67 | v | e (1,198) [ e [ s 1,158 09/25/2037.
78409V AK 0 |S&P Global Inc Sr Nt 4.400% 02/15/26.... |..|09/12/2020. | Call ~ 119.8979.......cccccourvvcvmmvcies | v | 2...6,894,128 | L. 5,750,000 | ....... 5,862,653 5,846,482 | .....cooovriurii | cerrennn (10,277) | oo [ v (10,277) 5,836,205 | .....cccoovvrunnns | cenens (86,205) 02/15/2026.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl .. | 09/15/2020. | Paydown .81,817 20 20 03/15/2033.
81745Y AA 3 |CI .. | 09/01/2020. | Paydown 443,324 | i | e (5,924) | ..ooovveecines [ e (5,924) | ..o | e 437,400 |...... 12/25/2043.
81746H AB 7 |Sequoia Mtg Tr RMBS Ser 2017-CH1 Cl A2| .. | 09/01/2020. | Paydown 120,664 | ...ooovvveirrins | e (1,591) [ oo [ v (1,5971) [ oo | e 119,073 |..... 10/25/2047.
Sequoia Mortgage Tr RMBS Ser 2018-8 Cl
81748H AD A .. 1 09/01/2020. | PaydOWN...........coeoerrererviraniiiennes | e | e 1,078,447 | L 1,078,447 | ...... 1,079,458 | ........... 1,077,437 | oo | e 1,010 | oo [ e 1,010 | 1,078,447 |...... 0 .. 27,856 | 11/25/2048. | 1FM...........
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842400 GF 4 | Southern CA Edison Co 1stMtg Bd 1.845 |.. | 08/01/2020. | Paydown 321,429 321,429 | ... 0 02/01/2022. [ 1FE....
863576 FK 5 2006- .. | 09/25/2020. | Paydown A24.444 | | 41,452 | 0 02/25/2036. | 1FM...........
863598 JU 6 |2004- .. [ 09/01/2020. | Paydown 430 LI TR I 1 0 03/25/2034. | 1FM...........
TBW Mtg Backed RMBS PTC Ser 2007-2
872227 AA 1 |CIA1 .. | 09/01/2020. | Paydown . 83,743 | ..o 83,743 | ..o 51,565 ...51,565 32,178 32178 | oo 83,743 | ... 0 [ 1,602 | 07/25/2037.| 1FM...........
89054X AD 7 |Topaz Solar Farms LLC Nt 4.875% 09/30/|.. | 08/28/2020. | Call ~ 100.0000............coomevemmerres | woremmrermmmriremmeiienees | e 12,359 | oo 12,359 | oo 12,548 (6) (<) SRS I 12,542 | oo | e (LX) — (RE:X) ] — 248 | 09/30/2039. | 3FE............
89054X AD 7 |Topaz Solar Farms LLC Nt 4.875% 09/30/| .. | 09/30/2020. | Redemption  100.0000 . 62,451 | .ccoonnee 62,451 | ..ccooouee. 63,405 (954) (954) | covvorrveiereiines | e 62,451 | ... 0 [ 1,522 | 09/30/2039. | 3FE............
Towd Point Mortgage Tr RMBS Ser 2017-1
89173F AA 8 |C .. [ 09/01/2020. | PaYAOWN..........cocveemrrierrireriiienies [ e | v 737,519 | e 737,519 | oo 722,768 723,916 | oo | e 13,603 | oo | e 13,603 | ..o | e 737,519 0 .. 13,557 | 10/25/2056. | 1FM...........
Towd Point Mortgage Tr RMBS Ser 2018-3
89175M AA 1 |C .. [ 09/01/2020. | PaYAOWN...........ocveervierrireriiienies [ cevieeeiiinnerineeiienns | e 218,222 | .......... 218,222 | .......... 230,310 | oo [ s [ s (12,087) | oo [ v (12,087) | ..o | e 218,222 0 [ 3,414 | 05/25/2058. | 1FM...........
Towd Point Mortgage Tr RMBS Ser 2019-4
891788 AA 2 |C .. [ 09/01/2020. | PayAOWN..........cocveerrrierrireriiienies [ eevieeniirneeiieeeiieees | cveeeenes 319,143 | ......... 319,143 | ......... 322,237 322211 | [ s (3,088) | ..oocvvvvrries [ e (3,088) | ..o | i 319,143 (U I 6,165 | 07/25/2059. | 1FM...........
Transocean Sedco Co Gtd Nt 9.350%
893830 AZ 2 |12/1 .. | 08/13/2020. | JP Morgan Securities LLC..........c... | coocverevrnrcrrineiriens | o 769,950 | ....... 2,610,000 | ....... 2,996,672 | ........... 2,101,050 | ...... 861,020 | .......... (3,846) | ..o [ e 857174 | .o 2,958,224 | ... (2,188,274) | ...(2,188,274) | ..... 164,046 | 12/15/2041. | 5FE............
Transocean Sedco Co Gtd Nt 9.350%
893830 AZ 2 |12/1 .. | 09/03/2020. | Stifel Nicolaus & CO INC.........cccccceee | coveemvrirmriririrriieens | e 47,998 | .......... 263,000 | .......... 301,963 | ......ccccoo.. 211,715 | ... 86,762 | ............. (A19) | oo | s 86,343 | ..o [ e 298,058 |....ccooveriiine ....(250,060) | ...... (250,060) | ....... 17,691 | 12/15/2041. | 6FE............
Transocean Sedco Co Gtd Nt 9.350%
893830 AZ 2 |12/1 .. [ 09/11/2020. | Taxable EXChange............cccccwveeeves [ coveerevirereirineirines | e 1,231,724 | ....... 2,127,000 | ....... 2,442,115 | ..., 1,712,235 | ..... 701,682 | .......... (3,486) | ..o [ e 698,196 | ......coovvvnens 2,410,431 |.... .(1,178,706) | ...(1,178,706) | ..... 146,946 | 12/15/2041. | 6FE...........
UBS-Barclays Comm Mort Tr CMBS Ser
90270R BF 0 |2012- .. 1 09/01/2020. | PaydOWN.........coovereririeeieirireinininns | eevereeeeinesnssenseinens | cereernend 698,396 | .......... 698,396 | .......... 692,449 696,906 | ....cooverevrieen | e 1,490 | oo 0. 12,251 | 12/10/2045. | 1FM...........
90783V AA 3 |Union Pacific RR ABS PTC Ser 2005-1 5. | .. | 07/02/2020. | Redemption ~ 100.0000 43 43 41 42 1 0 2 |01/02/2029.
90931V AA 4 |United Air Lines PTC Ser2018-1 A 3.70.. |.. | 09/01/2020. | Redemption ~ 100.0000..........ccccc. | worrrreremereremmrerennnes | ovrevinns 148,696 | .......... 148,696 | .......... 148,696 148,696 0 | e 5,502 |09/01/2031.
91736# AA 4 |United States of America BIA CTL GSA Gtd| .. | 09/15/2020. | Redemption ~ 100.0000. ..67,731 67,731 |.... 0 03/15/2024.
92837D AA 5 |Visio RMBS Ser2019-2 CI A1 2.722% 11/|.. | 09/01/2020. | Paydown 172,921 | e | e (1,100) [ coovvnrirerene . ..369,516 | .... 0 11/25/2054.
92837D AB 3 |Visio RMBS Ser2019-2 CI A2 2.924% 11/|.. | 09/01/2020. | Paydown ...52,031 2 | | e 2 | e [ s 52,033 |.... 0 11/25/2054.
Washington Mutual MSC Mtg PT RMBS
939348 AE 8 |Ser20 .. | 09/01/2020. | Paydown . 26,59 | ..... 29,053 | ............ 22,333 222,333 [ e [ [ s | e (U OO ISP 22,333 | e [ e 4262 | ... 4,262 | ............ 560 | 04/25/2037. | 1FM...........
Waste Management Inc Sr Nt  2.950%
94106L BF 5 |06/1 .. [07/20/2020. [ Call  101.0000...........coremvererrrer [ coriereriereriieniiinns | e 5,050,000 | ....... 5,000,000 | ...... 4,999,700 | ......c.... 4,999,802 23 23 | s | e 4,999,825 | ....coovvverii | e 175 | s 175 | ... 138,090 | 06/15/2024. | 2FE............
Waste Management Inc Sr Nt 3.450%
94106L BG 3 |06/1 .. 107/20/2020. [ Call ~ 101.0000...........coormmrererrr [ coriererieieeiieniiiens | e 5,050,000 | ....... 5,000,000 | ...... 4,990,200 | ........... 4,990,803 457 LY TR IS 4,991,259 | oo | e 8741 | e 8,741 | ... 153,021 | 06/15/2029. | 2FE............
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .. | 09/01/2020. | Redemption ~ 100.0000..........cccco. | covermmrermrmririrniiriins | ceveerenens 19,260 | ... 19,260 | ... 19,260 219,260 [ [ [ s | e (U OO ISP 19,260 | ... 0 854 | 08/01/2027. | 2.......coecune.
Wells Fargo Bank Northwest NA CTL
94978# AU 1 |IMWRAL .. | 09/15/2020. | Redemption ~ 100.0000..........cccce. | covermmrermrmiirinniiinns | e 13,040 | ..o 13,040 | oo 13,652 ...13,361 (322) (<7272 1 T IS 13,040 | .... 0 642 | 05/15/2032. | 1......ccocoeeueee
Wells Fargo Bank Northwest NA CTL CVS
94978# AX 5 |Co .. [ 09/10/2020. | Redemption ~ 100.0000..........ccoce. | coveremmrermmmririnniiiins | o 77,250 | ... 77,250 | ... 77,250 WTT,250 [ e [ [ | e (U OO ISP 77,250 |.... 0 [ 7,858 |10/10/2024. | 2................
Wells Fargo Comm Mtg Tr CMBS Ser
94989E AH 0 |2015-LC .. [09/01/2020. | PaYAOWN.............cvvorieiiriiieriiinnies [ e | coveeeniisnsisnens [ o | coreseenens 35,040 216,869 [ [ (16,869) | ...oovvvvvrins [ e (16,869) | ...vvvvevverreies | e 0 3,324 | 04/15/2050. | 1FE............
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31 7...|.. | 07/25/2020. | Redemption ~ 100.0000.........cccceee | corvvvrmmrermmmiennniiins | ceviris 123,053 | ..ccooeuee 123,053 | ..ccooeue. 123,053 123,053 | .oooivricnniies [ [ e | i (U OOTORRORTN 123,053 0 [ 9,030 |12/23/2022.|2......ccoc..
Air Canada LBASS EETC Ser 2017-1AA
00908P AA 5 |33 A|07/15/2020. | Redemption  100.0000 . 51,200 | ............ 51,200 | ........... 51,200 251,200 | e e [ | s (U 51,200 (U I 1,690 | 01/15/2030. | 1FE............
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Air Canada LBASS PTT Ser 2017-1A
00908P AB 3 |3.550 A| 07/15/2020. | Redemption  100.0000 . 25,600 | ........... 25,600 | ........... 25,600 225,600 [ oo [ [ s | e (U O 25,600 |.... 0 909 | 01/15/2030. | 2FE............
JBS Investments GMBH Sr Nt  6.250%
000000 00 0 |02/0 D|08/10/2020. [ Call  101.0420........cocommveiemriias | e | v 722,450 | .......... 715,000 | .......... 718,498 02/05/2023.
000000 00 O |Metinvest BV SrNt 7.750% 04/23/23....... D 09/09/2020. | Direct 206,500 | ......... 200,000 207,200 206,336 04/23/2023.
000000 00 O |TBCBankJSC SrNt 5.750% 06/19/24.... | D | 07/17/2020. | Direct ..275,000 | . .275,000 292,050 06/19/2024.
000000 00 O |Credit Bank of Moscow Sr Nt 7.121% 06/. | D | 09/21/2020. | Direct. 303,875 | ..o 275,000 299,750 299,397 06/25/2024.
000000 00 O |Vendanta Resources Plc SrNt 6.125% 08| D | 09/22/2020. | DIfECL............ccooervmerereeeinneeeniiiens [ covieneriesniiseniiiinns | cveeenes 160,988 | .......... 225,000 | .......... 188,438 08/09/2024.
000000 00 O |Dar Al-Arkan Sukuk Co Lt SrNt 6.750%.. | D | 07/27/2020. | DIfEC...........ovveeurveeerremnrrereniinens | coviereeieeniienniiines | e 271,069 | .......... 305,000 | ......... 303,323 | oo 301,584 02/15/2025.
000000 00 O |MTN Mauritius Investments Sr Nt 6.500% | D | 08/14/2020. | DifECL............ccoorrveeemeeiimnrieinniiinns [ o | o 386,313 | .......... 350,000 | .......... 389,813 | oo 386,750 10/13/2026.
BBVA Banco Continental Sub Nt 5.250%
000000 00 0 |0 D| 09/17/2020. | Direct 602,250 | ......... 550,000 583,186 (2,269) 09/22/2029.
000000 00 O |Centrais Eletricas Bras Sr Nt 4.625% O0.... | D | 09/10/2020. | Direct. ..259,335 .255,000 262,331 (308) 02/04/2030.
000000 00 O |Intl Airport Finance SA 1st Lien 12.000...... D | 09/15/2020. | Redemption ~ 100.0000 . 66 03/15/2033.
02109T AE 2 |Alrosa Finance SA SrNt 3.100% 06/25/2. | D | 09/22/2020. | DIFECL...........cvueurveemrreeemrreiereirenies | eoerevireneeieeeeienenes | vereienns 754,738 | .......... 750,000 | .......... 750,000 06/25/2027.
059626 AC 5 |Banco Nacional De Panama Sr Nt 2.500%| D | 09/08/2020. | Direct crern202,000 | e 200,000 | .......... 199,824 1 08/11/2030.
05971U 2C 0 |Banco De Credito Del Peru Sub Nt 3.125. | D| 08/17/2020. | Direct 241,320 | .......... 240,000 238,210 07/01/2030.
05971V 2A 2 |Banco De Credito Del Peru SrNt 2.700% |D | 09/09/2020. | Direct ..468,450 | . 450,000 | ..........429,750 01/11/2025.
15119C AA 7 |Celtic Resources Holding SrNt 4.125%... | D| 09/10/2020. | DIFECL..........cvueurreemreeeemrrircrrirenies | woreevireneeieeeeienenes | oereienns 561,903 | .......... 530,000 | .......... 530,000 530,000 10/09/2024.
15238X AB 5 |Central American Bottling Corp Sr Nt 5.... | D | 07/29/2020. | Di€Ct..........ccocvvemvieimiiiinriiinniiinns [ o | o 335,520 | .......... 320,000 | .......... 340,000 334,153 | .o [ s (1,452) | oo 01/31/2027.
22113A  AB 1 |Cosan Ltd SrNt 5.500% 09/20/29............ D | 08/10/2020. [ DIFECL......veeuvverrrrerneresrneeesreessneees | eoreeesseneessnneesnneees | oneeeenns 227425 | .......... 220,000 | .......... 219,971 219,987 12 09/20/2029.
25381Y AD 3 |Digicel Group 0.5 Ltd 1st Lien PIK 10.0..... [ D | 09/30/2020. [ DIF€C.........cvervemreecrereriiererererinins | cerierireresneesssinnnes | everereens 122,600 | .......... 160,000 | .......... 108,652 815 04/01/2024.
25382D AA 4 |Digicel Group Two Ltd 1st Lien 8.250%.... | D| 07/16/2020. | Taxable Exchange.......... 12 [ o | e 12/30/2022.
279158 AN 9 |Ecopetrol SA SrNt 6.875% 04/29/30........ D[ 09/18/2020. | DIFECL.......vvurvreerrerririernrirsnreererinnins | eoversnsseierssisseenes | cvreenes 369,355 | ..........305,000 | .......... 302,292 76 04/29/2030.
44963L AC 0 |IHS Netherlands Holdco Sr Nt 8.000% 09 | D | 09/08/2020. | DIFECL...........cvueuveemrreeemrrirerrirenees | worrevirenerieeeeienenes | oereienns 320,250 | .......... 300,000 | .......... 300,000 300,000 09/18/2027.
55388R AA 4 |MV24 Capital BV 1st Lien 6.748% 06/01/. | D | 09/15/2020. [ DIFECL.........ccuremrrrrverimreririsienins | vvererssisssesssnisnins | ervnrens 507,804 | .......... 487,570 | .......... 487,570 487,570 06/01/2034.
71647N  BF 5 |Petrobras Global Finance SrNt 5.093%... | D| 09/17/2020. | Tax Free EXChange...........cccccccveeee | vorvveemeiiineirnneinns | covenae 1,978,033 | ...... 1,903,000 | ....... 1,984,543 | ........... 1,800,646 | ....coooovvvrranns | s (5,113) | oo 01/15/2030.
716743 AP 4 |Petronas Cap Ltd SrNt 3.500% 04/21/30. | D| 09/11/2020. | Direct e 225,680 | . .200,000 197,472 85 04/21/2030.
71675M AA 4 |Petropaviovsk 2016 Sr Nt 8.125% 11/14/. | D | 08/04/2020. | DfECL............cvourreeerreeeeriiieniiiens [ ceviereeiineiiineiieens | v 682,110 | ......... 650,000 650,000 650,000 11/14/2022.
74365P AD 0 |Prosus NV SrNt 4.027% 08/03/50........... D | 09/18/2020. | DIFECE.........oucvvurirreririiiriniiiciienes | ereissiiesienissienns | e 210,000 | ......... 200,000 | ......... 200,000 | ..covoeveeninrineiienns [ e | e [ | 0 [ | 200,000 | ..oooovrienienns | s 10,000 | ......... 10,000 | ......... 1,096 | 08/03/2050.
82481L AB 5 |Shire Acq Inv Ireland DA Sr Nt 2.400%.... | D |08/03/2020. | Call = 102.1790........ccccvwvemvummmnns [ cevimmmrirmrirrieniiinns | e 14,858,870 | ... 14,542,000 | ..... 14,526,295 | ......... 14,536,368 | ......cccovvrerrrer | ceriiennns 1,889 | e [ 1,889 | i | e 14,538,257 | ...ocveeecvrans [ o 3743 | oo 3,743 | ... 617,405 |09/23/2021.
90015W AH 6 | Turkiye Garanti Bankasi Sr Nt 8.125% 0.. | D | 07/10/2020. | Dir€Ct...........cocueeremrineiimmnirnninninns e | s 613,500 | ......... 600,000 | ......... 598,182 598,415 A7 [ | 1T L | i 598,585 | i | s 14,915 | ......... 14,915 | ....... 38,729 | 03/28/2024.
G9420R AA 4 |Valaris Pic Sr Nt 4.875% 06/01/22. . | D| 09/23/2020. | Jefferies & Company Inc ..212,000 ..2,650,000 357,750 2,328,519 | ..... (2,330,158) | .. ...(145,750) | ...... (145,750) | .. .| 06/01/2022.
Mastellone Hermanos SA Sr Nt 12.625%
P6460M AJ 3 |07 D 08/04/2020. | Direct v 100,625 | . o 132,394 (2,451) 29,248 | .. .18, [ERSTRRTOIT OO (18,324) | ........ (18,324) | ....... 15,850 | 07/03/2021.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..........c..iiiiiiiiiiiiiiis it ....136,675,477 |...143,730,808 | ....142,733,675 L2T2617 | (58,079)..2,341,688 | ......... (227,150) .(7,108,561) | ...(7,108,561) | ..6,044,465 XXX
Bonds - Unaffilited Bank Loans
000000 00 O |HCAInc TermLnB-12Nt1 2.000% 03/13|.. | 09/30/2020. | Redemption ~ 100.0000 9,241 | .. 9,241 9,241 0 03/13/2025.
000000 00 O |Sensata Technologies New #2 1st Lien Ter| .. | 09/30/2020. | Redemption ~ 100.0000, 7453 | 7,453 (32) 7,453 0 09/20/2026.
08579 BE 1 |Berry Plastics Corp Term Ln XNt 1 2.1.... | .. | 09/30/2020. | Redemption ~ 100.0000 . 61,845 1,845 ..62,079 ...62,030 39 (224) | v | e (185) | e | i 61,845 0 01/19/2024.
14852D AC 5 |Castle US Holding Corp Term Ln Nt 1 3... | .. | 09/30/2020. | Redemption ~ 100.0000 7813 | e 7,813 ....7,830 (17) 7,813 0 01/31/2027.
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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
1 12 13 14 15
F Current Bond
4 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 | inB./A.C.V. | Changein | 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/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
18449E  AD 2 |Clean Harbors Inc New TermLn 2Nt 1 1. .. | 09/30/2020. | Redemption ~ 100.0000..........ccccr | coreerermmmerrermrineiines | vrvevirenene 10,059 | ............10,059 | ............ 10,056 | ....ccoerneve. 10,057 2 [ oo | e | e | e 10,059 |...... 06/30/2024.
28414B  AF 3 |Elanco Animal Health Inc Term Ln Nt 1...... .. | 09/25/2020. | Redemption  100.0000, 58,480 .0, 58,480 |...... 08/01/2027.
44969C BH 2 |Quintiles IMS Term Ln B-2Nt 1 2.147%... | .. | 09/30/2020. | Redemption  100.0000 2,385 | oveirnn2,385 | 2,405 | 2,394 6 (15) () I— 2,385 |...... 01/18/2025. | 3FE............
44989 AA 1 |IQNavigator Inc 1st Lien TLNt1 5.753.....] .. | 09/30/2020. | Redemption ~ 100.0000. 5,597 5,597 69 68 137 5,597 |...... 08/20/2024.
44989* AB 9 |lQNavigator Inc Revolver Nt 1 5.753% 0.. | .. | 07/24/2020. | Redemption ~ 100.0000..........cccres | covvrvrmemrirmmmirneniins | covevirenns 41,204 | ............ 41,204 450 473 923 | s | s 41,204 |...... 08/20/2023.
45778E  AG 9 |Innophos Holdings Term Ln Nt 1 3.901%. | .. | 09/28/2020. | Redemption ~ 100.0000, 5,250 5,250 | .ooovrrrnes 5,224 26 26 | 5,250 |...... 02/07/2027.
552462 B# 9 |Lytx Delayed Draw Term LnNt1 7.000%. | .. | 09/30/2020. | Redemption ~ 100.0000 K2 RPN IR 3 290 |...... 02/28/2026.
552462 B@ 1 |LytxTermLnNt1 7.000% 02/28/26......... .. | 09/30/2020. | Redemption  100.0000, 62 62 3,339 |...... 02/28/2026.
Community Brands Incremental DD Term
60367* AA 9 |Ln .. | 09/30/2020. | Redemption  100.0000, 27 27 2,703 |...... (U I 110 | 12/02/2022. | 3PL...
60367 AB 7 | Community Brands Incremental Term Ln Nt| .. [ 09/30/2020. | Redemption ~ 100.0000..........cccooe | corrrerrrermrnnencrernnens 95 46 141 | s | e 14,115 |...... 0 572 |12/02/2022. | 3PL...
70466@ AA 6 |Peach State Labs Inc Sr Sec Term Ln Nt 1 | .. | 09/30/2020. | Redemption  100.0000. 28 28 | 29,616 |...... 0 | e 2,033 | 06/30/2021. | 3FE............
71579U AF 2 |Petco Animal Supplies New Term Ln B-1 Nf| .. | 07/31/2020. | Redemption ~ 100.0000..........cevw. | wererererermeermmemvnines | worerereens 11,293 | v 11,293 | oo, 7792 | oo 8,075 3,501 282 3,219 | oo | s 11,293 |...... (U I 414 | 01/26/2023. | 5FE............
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt| .. [ 09/30/2020. | Redemption ~ 100.0000..........cccres | covrevrmermerirereneenns | cevrereens 56,242 | ............ 56,242 | ............ 56,667 | ..ooverrrrns 56,319 238 (316) (1£) ) P—— 56,242 |...... 0| e 1,276 | 06/01/2024. | 3FE............
US Foods Inc New Term Ln Nt 1 1.897%
90351H AB 4 |0 .. | 09/30/2020. | Redemption ~ 100.0000.........ccvve. [ worerrrreremrrrireinns 35 (83) () IR IS 19,292 |...... 0 372 | 06/27/2023.
000000 00 O |BurgerKing TermLn B-4 Nt1 1.897% 11 | A| 09/30/2020. | Redemption ~ 100.0000 8 (10) (2) 2,229 |...... 0 43 | 11/14/2026.
68371Y AJ 2 |Open Text Corp Term Ln Nt 1 1.896% 05/| A | 09/30/2020. | Redemption  100.0000 20,556 | .ovoenes 20,556 . . 17 17 20,556 |...... 0 397 | 05/30/2025.
8299999. Total - Bonds - Unaffiliated Bank LOANS...........eviiiiiiiiniiiiins st sresssssssssssnssenssesssssssssssesssees | eosssieans 369,002 | .......... 369,002 | ......... 365,346 289,689 967 3,529 282 4214 | (O I 369,002 | ..o 0 i [ I 0| 10,491 XXX
8399997. Total - Bonds = Part 4.......coovviriminiisriisnissssesissessensssssssneens .|....187,314,037 |....195,171,156 |....194,244,080 | ....... 155,710,587 |...2,173,584 | ...... (501,784)|..2,486,610 | .........(814,810) | s.oovrsvenn0 [ o 192,538,411 .(6,792,825) | ...(6,792,825) | ..7,003,629 XXX
8399999. Total - Bonds ....187,314,037 |...195,171,156 |...194,244,080 | ....... 155,710,587 |...2,173,584 | ...... (501,784)..2,486,610 | .........(814,810) | ..ooevvvveenn 0 | i 192,538,411 .(6,792,825) | ...(6,792,825) | ..7,003,629 XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
23281%# 12 4 |Cyprium Parallel Invs V LP Pfrd Units........ .| 08/21/2020. | Redemption  100.0000.......cccvs | covcrrcs 164970 | coorens 18497 | e | e 16,497 | 5,397 0 XXX |1PL..
000000 00 O |6.375 D| 09/17/2020. | Call ~ 100.0000.........ccomrevrmrerreens | wreeen 210,000.000 | ..........210,000 | ..veevermrrrrrreeins | wereeeenn 199,500 | o e | v | onernenineeines | ennnnnneninenens0 e | e 199,500 | i | 0000 10,500 | e 10,500 XXX 5Gciins
P4949B AN 4 |Grupo Bimbo SAB De CV Sub Pfrd Hybrid. | D [ 09/21/2020. | DIreCt........cocsvrvrnnininnisrississennenns | cveees 350,000.000 343,875 25,375 XXX 3FE.....cco....
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred... 349,272 0 0 0 ..35,875 XXX XXX
8999997. Total - Preferred Stocks - Part 4 349,272 0 0 0 XXX XXX
8999999. Total - Preferred Stocks 349,272 0 0 0 XXX XXX
9899999. Total - Preferred and Common Stocks......... 349,272 0 0 0 . XXX XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS..........cccrevriiiiiiins crerieeriniinirnerinenessesssnssnsssssessssessssssnsssssnsnnsnnnnnnns | 187,909,784 | XXX ]....194,803,952 | ....... 156,059,859 |...2,173,584 | ...... (501,784) | ..2,486,610 .0 | .(6,756,950) | ...(6,756,950) | ..7,034,966 XXX XXX
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) 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 0 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) BJ/A.CV. Accretion Hedged Items Exposure Entity end (b)
Swaps - Hedging Effective - Excluding Variable Annuity G Under SSAP No. 108 - Foreign Exch
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 444 USD
Cross Currency Swap AFS Bond - G1745*AG.................. D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 03/13/2013.... | 04/17/2023.... | cvoovvvverenens ....14,920,000 (4.05 GBP)| .oooerverrriinenins [ coenireriiseninenies | covviiens 116,572 [ .. 2,000,000 |..... 2271197 [ | s 337,000 | oo [ e 119,015 | oo 100/QL......
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange. 0 0]....116,572 .2,000,000 XXX ....2,271,197 0 [ 337,000 .119,015 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0].....116,572 .2,000,000 XXX ....2,271,197 0 [ 337,000 .119,015 XXX XXX
Total - Swaps
1379999999. Total-Swaps-Foreign Exchange 0 0].....116,572 .2,000,000 XXX ....2,271,197 0 [ 337,000 .119,015 XXX XXX
140¢ . Total-Swaps 0 0]....116,572 .2,000,000 XXX ....2,271,197 0 [ 337,000 119,015 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 [ 116,572 | ............ 2,000,000 [XXX]...2,271,197 | ..o 0 ... 337,000 |.oooviriinnes 0 [ 0 [ 119,015 XXX XXX
1759999999. TOTAL 0 0] 116,572 | ............ 2,000,000 [XXX] ...2,271,197 | .cccovvrnunnen. 0] 337,000 | ..o (V)] [ 119,015 XXX XXX
(a) Code Description of Hedged Risk(s)
1 REBALANCES PORTFOLIO DURATION
2 MANAGES CASH FLOW RISK
3 HEDGES THE EQUITY RISK OF A LIABILITY
4 HEDGES THE INTEREST RATE RISK OF AN ASSET
5 HEDGES THE INTEREST RATE RISK OF A LIABILITY
6 HEDGES THE CREDIT RISK OF AN ASSET
7 REPLICATION OF AN INDEX
8 HEDGES THE CURRENCY RISK OF AN ASSET
9 HEDGES THE CURRENCY RISK OF A LIABILITY
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

QL Qualitative Approach for Assessing Hedge Effectiveness
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception
Ticker Number of Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts _ [Notional Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged ltem | Other Hedges | Current Year Exposure end (b) (1) Point
Short Futures
Hedging Other
US Treasury 5-Yr T-Note Future Interest
FVZ0..co. | v 278 | ..27,800,000 | Dec 2020 Bond Portfolio Hedge.............. D-1.e Rate [ 12/15/2020. | CBT.....cccovvvrnnrnnes 549300EX04Q2QBFQTQ27 09/15/2020. | ...... 125.7634 | .......... 126.0313 | ........ 28,235 | ..o e | e [ | (74,480) ....... (74,480)| ...... 180,700 | ...cccoouevad 04| ... 1,000
16029999999. Total-Short Futures-Hedging Other. 28,235 0 0 |0 | 0 ] (74,480) ....... (74,480)| ...... 180,700 XXX XXX
1649999999. Total-Short Futures JE RSP OROoN 28,235 0 [ o0 | o0 i 0 | (74,480) | ....... (74,480)| ...... 180,700 XXX XXX
Totals
1709999999. Total-Hedging Other.........cocoviiiiiniininiinnninns 28,235 0 [ o0 | e 0 0| (74,480) | ....... (74,480)| ...... 180,700 XXX XXX
1759999999. TOTAL 28,235 (O [N |1 [PPSR o I [OOSR | I [SR (74,480) | ....... (74,480)| ...... 180,700 XXX XXX
Beginning | Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
UBS 235,200 | ....... (54,500 ...... 180,700
TOTAI NEE CASN DEPOSIES. ... vrreeresirseresessesesserssssseeserssseseesesssseseeseesses et Esee e eesee a0 8o ee 1o e a8 see s eesee e enteetae | £1eeteesaeesensoesesseeeseseesaeeseEoeEoeEee 8 o0t oL o0t o8 E 8oL e e o0 8 o0 L oL 1 o0 8oL et o080 808080840 E oL o0 8o E et eeEseE et eeeersents eetaetsesseeseeEeeteeE et oL R Rt ke R skt b ettt entsnantens | treres 235,200 | ....... (54,500 ...... 180,700
(a) Code Description of Hedged Risk(s)
1 HEDGES THE EQUITY RISK OF A LIABILITY
2 HEDGES THE INTEREST RATE RISK OF A LIABILITY
3 REBALANCES PORTFOLIO CURRENCY EXPOSURE
4 REBALANCES PORTFOLIO DURATION
5 HEDGES THE EQUITY RISK OF AN ASSET
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Statement for September 30, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exch Traded Derivatives
0199999999. Aggregate Sum of Exchange Traded.. | XXX XXX XXX 180,700 28,235 28,235 | oo 180,700 | ... .180,700
NAIC 1 Desig
Citibank NA........oiiiss s 0 2,271,197 0 s 119,015 .0
0299999999. Total NAIC 1 Designation 0 0 2,271,197 0 s 119,015 ...0
0999999999, GrOSS TOMAIS. ......verreisreerseissti e ses sttt eerensenrnes st ensennnnenssnnsnnssneensenssneensenrnnsensens | ersneenennennene o 2y 0RO T 0 | ierririrsrisersniae 2,180,700 0 180,700 2,299,432 | civiivirnnininienn0 i 28,235 | oo 299,715 | i 180,700
1. Offset per SSAP No. 64,
2. Net after right Of OffSEE PEF SSAP IND. B4........cc. ittt sttt sttt er e esses st ehetiee | efeesetseeseseeseeseE oL e s e s e E s e8eE8 e E 428 o0 1 E A28 428 E 48 ee e a8 s e nehandeesen et sasen et nesantensenntensenses | fessessesssansassens 2,180,700 | .o 0
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Statement for September 30, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged by Reporting Entity

UBS AG = CBT ...ttt ssnssnsssnsnsnens 549300EX04Q2QBFQTQ27.... ‘ SN | ‘ Cash 180,700 | .voueieerinnrsenrenissienes | e 981,000 | ..ovviviiniins | oo |

0199999999, TOAIS.....1eeveueresereseterstesestesesss e eees st s et eee 18888 E 80818k o088 se0E 4888 eeEE L8 4EE 8oL E LR 8oL 8oLt 4LE 1A 8oL R E 8oL L8 4EEH LR EE oL E oL 4L E 8L 4L EE e 0L 1L R4 E oL L oL E oL LA EE ek eeEe | £EeeEieeEEeeEEeLE LR oL Lo LS LE oL E LR E LAkttt | desnnt e et nnias 180,700 | oo (] 981,000 XXX XXX

Collateral Pledged to Reporting Entity

Citibank NA - OTC...oe E570DZWZTFF32TWEFATE.. | CaSN.0.ccres et | [ cash e XK [ s oo Veron

0299999999, TOAIS.......euvvuerereerseesseisserssessseses s s ss e ess s bbb R eRs 4ER8e R R R RS R SR e R R4 R R RS E 1R R R4 R R AR LR R AR R R R LR SRR eeERe H1eEE R LR R AR R E LR R RS E RS R bRt | nebeneni s 2,422,470 | oo 0 XXX XXX XXX
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Statement for September 30, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of the Current Statement Date
This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108

CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19
Current Year Hedging
Current Year Increase Instruments'

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

in Full Contract | Valuein Full | (Loss)in Hedged| Fair Value Gain | Current Year (Decrease) in Hedged ltem | 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 Attributed 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 September 30,2020 of e NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current

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

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

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

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

362351  AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 Cl.........covvriirernrieirerieisninieinnieiessssssesesssesssssssssssnssessesssssesessssses | svsnnenseneess | TFMuiiiiiniiens | oo 230,024 12/25/2046.......

590212 AB 2 |Merrill Lynch Mortgage Tr RMBS Ser 2006-.................. 69,253 06/25/2037.......

81378E  AA 1 |Securitized AB Receivables LLC RMBS SEr.......uiiiiiriirisiisiierssnsssesessssesssesssssssssssessssssssssensssssssssnsssssasssssssssansss | osssssasesenes 11 O [P 1,479,652 05/25/2037.......
3399999.  Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtIES. ........o.revererinrerrieiiiieissi s 1,778,929 | .. . XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated).. ..o 1,778,929 | ..o, 1,846,413 XXX
Totals
6499999.  Total - Residential Mortgage-Backed SECUMHES. ... ...t 1,778,929 | oo 1,846,413 XXX
7099999.  Subtotal - BONAS. .....cuuriririiiciiisisiisissteers st 1,778,929 | .o 1,846,413 XXX
Cash Equival ( le E Part 2 Type)

000000 00 0 | Overnight Repos SEC LENDING ONLY.....c.iiuiiiiuiriirnisstisinssnsesssnesersessssesenssnsssessnssess s sensssssesenssnssssssnsssssssssnens | sessesensssses 2,528,220 2,528,220 | 10/01/2020.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE)......ovreiririnieisissisissssssiessssisssssssssssssssssessssssssses 2,528,220 2,528,220 XXX
9999999, TOMAIS. ... overieeiiiiieiieite bt 4,307,149 | ..o 4,374,633 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....(25,650,397)  Book/Adjusted Carrying Value $.....(25,629,778)
2. Average balance for the year:  Fair Value $.....6,130,203  Book/Adjusted Carrying Value $.....6,198,058
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....1,846,413NAIC 2: §.......... ONAIC3: §......... 0 NAIC4: §........ ONAICS: §.......... ONAICE: §.......... 0

QE11




statement for September 30,2020 of e NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
3 5

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

General Interrogatories:

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

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

NONE

QE12




statement for September 30,2020 of e NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOUNT 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...........cccnevenereiniernnens NEW YOrK, NY .o | onsessnsssssnnes | nosesserssssnnes | serssssssssssssssssessensas 6,205,970 303,939 241,057 | XXX
0199999. Total Open Depositorie XXX XXX (U 0 6,205,970 303,939 241,057 | XXX
0399999. Total Cash 0N DEPOSIL.......vurvrriressersrirsssrsiere e ers st XXX XXX () 0 6,205,970 303,939 241,057 | XXX
0599999. Total Cash XXX XXX (V) [P 0 6,205,970 303,939 241,057 | XXX

QE13
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Statement for September 30, 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|
Exempt Money Market Mutual Funds as Identified by the SVO
825252 40 6 | S/T Investment Co Treasury Trust (AIM)........ccc.oevurrerieemiinrieiieriesissiesissisessenesneens 09/30/2020....... [ ceoorrreerinnnd 0.010 | oo | 7471972 17 324
8599999. Total - Exempt Money Market Mutual Funds as 1dentified Dy the SVO...............iii s Sobe s bbb 17 324
8899999, Total - Cash Equivalents .............................................................. 7’471 ’972 117 324
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