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statement for September 30,2020 ofthe. NATIONWIDE MUTUAL 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 BONGS...cvteeeieietie st | srieneieas 10,434,296,921 | ....ovvvevvenerirnceincrinninen | veevenenens 10,434,296,921 | .....ccoonee. 9,696,965,915
2. Stocks:
2.1 Preferred SHOCKS. .......cvuureriricririeiieeiessises i sesss st sssssesssssssens | cesnesiesesnes 16,427,919 | .ooverereceeeriresernsrieees | e 16,427,919 | oo 8,385,222
22 COMMON SIOCKS. ...evuvererercereeieceseees et ssessess sttt seess st esssnnnes | sninesessens 9,478,010,549 | .....oovvvvvrnns 30,581,039 | ..occvennne 9,447,429,510 | ...coonvv. 9,799,103,365
3. Mortgage loans on real estate:
B T 1 OO PSSO DTN 1,412,203,174 | oo | oveeeeeeens 1,412,203,174 | .cooovee.n. 1,474,106,213
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
ENCUMDBTANCES).......ocvivieeictieeietee ettt s st s snans | senbensessesanes A2,112,155 [ oo | e 412,112,155 | ..o 454,147,730
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES).......ocvuiviieiitiee ettt bbb besaesessans | sebssssassassaes 30,524,608 | ....c..ooerereerieeeeeieis | e 30,524,608 | ......cevvvee 31,960,267
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......ceuererrereeeeeesneeneereeseesseereens | eeseeseeeeeneees 26,358,174 | ..o | e 26,358,174 | ..o
5. Cash ($.....(535,509,124)), cash equivalents ($.....16,424,763)
and short-term investments (3.....1,235,006,652)...........c.cooveereerereeerereeeeeseeierieeeeesesesesesesesnees | coeeeseeseeneens 715,922,291 | ...ooviveeieeeeeeeeeeee | e 715,922,291 | .....cooune 411,253,219
6. Contract loans (including §.......... 0 PrEMIUM NOLES)....vvveverereereirseeneeseeseesssesetseessssssessesessesses | eesessesssssssssessessssssssssssesses | sessesssssssssessessssssssessessans | sesessesssssessessessassnssessn [0 U
7. DEIVALVES ..ottt ettt bbb sa st nans | evesbnssssesesentenes 34,560 [ oo eeieies | e 34,560 | .ooererreren 319,500
8. OtheriNVESIEA @SSELS.......c.cevieieciciee ettt bsaesanns | evnsnaenes 4,491,620,078 | .......c........ 192,510,617 | .cveveve 4,299,109,461 | ............. 4,016,441,032
9. ReCEIVADIES fOr SECUMLIES........cveeieevececteicicte et snes | evessesaesesssssans 224,025 | ...ooveeeeereeereeeeeenerees | e 224,025 | oo 73
10.  Securities lending reinvested collateral @SSEtS............ccvvveierciireieiceese e eeesens | eveeveeaeseeieens 27,103,584 | ..o | e 27,103,584 | ......ccccoevnne. 7,691,364
11, Aggregate Write-ins fOr INVESLEA @SSELS...........ccuriviveeieieeee et esenees | evesssssesssanes 41,900,237 | oo [ P 41,900,237 | .coorrrrnnes 85,638,416
12.  Subtotals, cash and invested assets (LINES 110 11).......ccuevevcreeerierereeeeeseeeee et | cevveienens 27,086,738,275 26,863,646,619 | ........... 25,986,012,316
13. Title plants less §.......... 0 charged off (for Title INSUTEIS ONIY).........cvivereririerneieiissssisrinires | seveiesssssssessssessssssssssenss | eersssessnssssssessssssssssssssessns | sesssssessssssssesssssssssssseses [0 U
14.  Investment income due and @CCTUEM............cevevevriricieirciere e ssnsenes | ervsesesssseeens 77,002,988 | ....cocovrerereeireriieeieiinens | cevvnseresinenns 77,002,988 | ......cccoevnve. 82,749,341
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........c.ceeeees | vevvevrennn 2,553,593,027 | ....coovvevrnens 53,431,146 | ............. 2,500,161,881 | ............. 2,415,758,598
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........cccvvvveerveves | covvrverenens 3,320,893,841 | ...cvvveverrrnens 4,528,505 | ............. 3,316,365,336 | ............. 3,116,082,273
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 MINSUMETS...........cevveeeueverreeeeeeeeeeeteees et eseeies e enes | cteverseeesinans 405,765,220 | ....oovverereeereeeeeiereeeens | e 405,765,220 | ................ 388,056,536
16.2 Funds held by or deposited with reinsured companies.............ccceveveeuriererverrireiieeeens | oeveesiesenns 12,923,195 | ..ooovieieceeeeeeeieiees | e 12,923,195 | oo 3,293,192
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............cccuevcveieiees [ e [ et sseneiins | cervessesiesesses s [0 214,778,797
18.2 Net deferred taX @SSEL. ...ttt eess s nssnnees | esesseeens 2,184,187,770 | ..vvveveennes 396,238,993 | ............. 1,787,948, 777 | ovvorene. 1,560,221,112
19.  Guaranty funds receivable or 0N dePOSIt...........cccceveiivriveieiciesie et esisseissaens | everssesae s 5,458,174 | oo | e 5458174 | oo 4,795,038
20. Electronic data processing equipment and SOtWAIE.............c.cueeireieiereieiieeieesieeeesesens | cveevesesenand 637,374,815 | ..o 541,361,567 | ..ccovvverene. 96,013,248 | ....ccoovvvnee 78,655,222
21, Furniture and equipment, including health care delivery assets ($.......... 1) PSSR ISP 69,808,835 | ...ovvrerrrrnnnd 69,808,835 | .eoeveererieereeeeeeeees L0 S,
22. Net adjustment in assets and liabilities due to foreign EXChANGE FatES.........c.eirrirriirrirrinines [ crririerireisseiseseissieies | rreesseseseessssessesssssesnssens | seeesssssssssssssessnssssssnssn [0
23. Receivables from parent, subsidiaries and affiliates............coovverriereereeieceeese s | e 449,001,487 | covovvvvererernns 710,579 | oo 448,290,908 | .........c...... 246,611,256
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25.  Aggregate write-ins for other than invested asSets...........ccevevcueeevceeriecieceseee s | eeieeieians 2112771724 | ................ 190,648,550 | ............. 1,922123174 | ............. 1,954,184,804
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............vveuremecereemireierireseseeesessseseesesseesssesssessses | svonesesnns 38,915,519,351 | ............. 1,479,819,831 | ........... 37,435,699,520 | ........... 36,051,198,485
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cuevveueees | ceverreiniieieiieieeeieiesisieis | erseniesesiesssssssesesssssesens | essssessesssssssesssssssessesnes [0 TR
28.  Total (LINES 26 @NA 27)......couurrerrmiererrerriesierieesssesssessisssssssssssesss st ssesssssesssssssssess | seessscsens 38,915,519,351 | ...t 1,479,819,831 | ........... 37,435,699,520 | ........... 36,051,198,485
DETAILS OF WRITE-INS
1101. Derivative collateral and reCEIVADIES.............ccuviiiriiiiinesrscsese e | cvinesisesiesend 40,522,274 | ..o | e, 40,622,274 | .....coovvvenen. 20,243,044
1102. Other investment reCeIVaDIES............c..oviriieircirerereree s | cessiaessiesiaenies 1,377,963 | ..ooeenrseninsins | e 1,377,963 | ..o 65,395,372
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).......urwerireriiiueeressenessessssmesssssssennss | eoseresssssssenes 41,900,237 | ..o 0 [ i 41,900,237 | ..o 85,638,416
2501. Agent benefit investment value of life insurance and annuity contracts..............cceeveveverveees | ceveveieiienns 169,351,527 | covveeeeeieseeieseeeeiieies | cveevisiesienns 169,351,527 | .coovvvvreee. 162,114,901
2502. Deposit and Prepaid @SSELS...........ccicueieieieiie et | erestessesesanes 15,196,307 | ...ccvvvevneve. 15,196,307 | .coooveveereeeecees [0 RO
2503. Equities and deposits in pools and aSSOCIAtIONS.............cccveveveurirereieiseesee e | eveeresieseieees 97,776,143 | oo | v 97,776,143 | ................ 114,173,750
2598. Summary of remaining write-ins for Line 25 from overflow page.........cccocveeveveevveneevccveeins | e 1,830,447, 747 | ..o 175,452,243 | ............. 1,654,995,504 | ............. 1,677,896,153
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 BDOVE)........curverrreeiressemesseressnesssessssnsssnees | cornsreeanes 2,112,771,724 | ....ccvevevnee 190,648,550 | .....coco.ve 1,922,123174 | oo 1,954,184,804




statement for September 30,2020 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident year $.....2,952,693,335)..........ccocvurrriremerneriressiiesssiessssssssssssessssssssesssssssssssssesssnsssssssssssssssssessssenss | svseessssssssesssend 8,835, 777470 | ovvvreerinn 8,481,192,077
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES..........vuriiirrerrireinrirrireseiseeeeeseisssesssssseesssssssssssssessesssnass | sesessessnssesssssesenns 987,444,483 | ... 803,827,881
3. LOSS AQJUSIMENT BXPENSES. ......couevirieiiiiiieie ittt sttt ettt bbbttt n st entes s tensans | oebessessessesnnaenaes 1,773,005,599 | ...ocvevverine 1,735,082,317
4. Commissions payable, contingent commissions and other Similar ChArges...........c.ocvvvivecireeeeicceeece st sessenes | coeveesissessesessessenes 268,691,383 | oo 246,264,423
5. Other expenses (excluding taxes, lICENSES AN fEES).........ccuviueieeiiieieisse sttt b sttt sssaens | evsessessssssessessesaans 103,348,626 | ..cocevverererines 174,834,428
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME taXeSs)........vvvererrerneeneereeeernresnenenns ...80,940,464
7.1 Current federal and foreign income taxes (including $.....8,170,822 on realized capital gains (I0SS€S)).........ccc.errverrerrrerieernncs
7.2 Net deferred tax liability.
8.  Borrowed money§$.......... 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 $.....3,286,182,627 and including
warranty reserves of $.....7,891,259 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health Service Act). .5,692,254,526 ..5,556,821,760
10, AQVANCE PIBMIUM.....oviveevecveeeretsieie s iseee st s s b s s b s s s b s s s et b s st st ses bbb e s st ss et s st e s st es e bes b s s ssessnsassessnsntensnsas | sesesssinsessesensesens 119,367,452 [ .o 95,040,957
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...ttt an s nenes | senss st s et ennts | seeest et
11,2 POCYNOIAETS. ...ttt sttt nenins | eebsnessesesnent st 6,184,023 | ..o 5,871,282
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccuevriririreisrierieieiesss st essesssssesss | sessessessssssessessa 2,134,769,316 | ..oovvrverrerierinns 1,898,741,320
13.  Funds held by company Under reiNSUTANCE trEALES..........ccvuveiiiiiieie ettt seens | sbessessessssssessessssesaa AAT4076 | oo 1,365,046
14, Amounts withheld or retained by company for aCCOUNt Of OtNETS..........c.evuiviiciceicce e ssesssssesis | evsessesssssiesieneas 1,451,216,523 | .ovvrvrrerrernnes 1,866,738,229
15.  Remittances and iteMS NOt @lIOCALEM.............c.cuiuiviiciireicce ettt s s ssans | evebessesssssesaeseneaes 10,486,834 | .....ccvvererre 26,582,103
16.  Provision for reinsurance (including $.......... 0 CEMfIEA).. vttt esssssssaens | essesses e siensen s raees 29,347,000 | .ovvvrrerrerrreieriennns 29,347,000
17.  Net adjustments in assets and liabilities due to foreign EXChaNGe FAES. ..ot eeesssnseens | reeseesssenseeesseesesseesses 26,320 | e 32,263
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...........cccccviueieiiiiiiieee s | eereresies s 263,125,980 | .coocveeriirriirns 202,560,300
20, DBIIVALIVES.......vvesceeseriseeise i esiese sttt | enebi st 645,959 | .o 2,531,312
21, PaYADIE fOr SBCUMEIES..........cveevieieciie ettt ettt s st n s s sssaesassnssessesstessesnsnsenes | oevessissesssssssessesnsas 53,843,195 | e 17,533,970
22, Payable for SBCUMLES IBNAING.........coeiieieiieiiciciei ettt bbb bbbttt es st sses st | evsesssssessessensinsaees 30,110,951 | o 10,824,275
23.  Liability for amounts held UNder UNINSUMEA PIANS...........oreriuriirreeirieeieersesieseseisetsesssseseseesssessss e ssessssssssesssssessssssessessassssssessns | sesessssssssssssasssssssssesssssssessassansns | ressessessssssessessnsssnssessassnsnnssnssns
24. Capital notes §.......... 0 and interest thereon §.......... 0ottt ettt ees s | stiesiiesiiesiiesseesseessees s ssssnnsnnss | eevieesiees ettt
25.  Aggregate WIte-inS fOr ADINIIES. ..........cc.ccvereeveeieisieessee ettt sses s sesse s sensesassansns | ssessssesnsinsessnsas 1,458,765,565 | ..oocvecverene. 1,525,837,713
26. Total liabilities excluding protected cell liabilities (LiNeS 1 through 25).........c.cuiueieincieieeeieiesse e sessssssesesas | cvvesiessssesnenns 23,333,546,164 | .covvrrrrernns 22,761,969,120
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).........veriirireierieceiesieesiee e esi bbbttt ess s | stisssssssseessees 23,333,546,164 | ....ccoooveciennce. 22,761,969,120
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.....ceevevcvceie ettt et ettt s st s e bbb st ae st n s st s s e bt saessssssensesntantenes | eresbesessissensesanes 3,540,449,958 | ......cceevrerne 2,193,187,425
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, UN@SSIGNEA fUNAS (SUIPIUS).....ucvueveieieeiicieieiee ettt ettt sttt s b s s ssssss s s s s st st s s sensssssssesansnntes | svsesessesnsassnes 10,561,703,398 | .....ccocvvvrennee 11,096,041,940
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, I8SS 36)........cccuerriruireiiieeieiessesessssse st sessesssssse s ssessss s ssesssssssssessns | sessssessessssssees 14,102,153,356 | ....cccovoiirnnnns 13,289,229,365
38.  Totals (Page 2, LINE 28, €0l 3)......crverrrerreererereeiireeeieeeeseeesseeeseesssesessesssess st ssessssessseesssssssesssssesssesssssesssnssssssssssssassssansssns | soeeesmsssmmesesnes 37,435,699,520 | ....oocvvrevrenne. 36,051,198,485
DETAILS OF WRITE-INS
2501, ACCTUEA AEMHVALVE HADIIY.......veouereeseeerrieseees st eest sttt esstnennnns | eesssnesssessssnessnansssees 4,926,110 | .vvverrecererrerennd 6,019,928
2502. AQENt'S SECUMLY FUNA FTESEIVES.........ouvicveceeieeictee ettt sttt bbb sss b saes st es s sessesassnsns | eventessssissessesanes 1,040,318,116 | ..ovvevecreree 1,145,756,644
2503. ContiNgeNt SUIL lIADIHES. ..........cveverieiieeicisieie ettt bbbt b st s s bessesansas | sessessesssensesssansssans 6,506,559 | ...cooveereririeiinan 4,367,337
2598. Summary of remaining write-ins for Ling 25 from OVErfloW PAJE..........cc.ceieeicvieiieiiee ettt besses s snns | saeseesisseseesissesaenas 407,014,780 | ovevevecrerern 369,693,804
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 8D0VE)........cviviuieiieiiiisiiesceste sttt ssesseesesssses s esssssssessssnses | eronsesesssssneesanes 1,458,765,565 | ..ooovcvennne, 1,525,837,713
4 OO OO O PP DO
2902, oottt eS8 8RR R8RSR st | HEeee Rttt st s ens | Heseess sttt
2003, oottt eee RS8R R84 EE R ERE R8RSR s £ | HEeee s Rt ettt s s nes | Heseess e nen et
2998. Summary of remaining write-ins for Ling 29 from OVEIIOW PAGE.........ovuvrrrririrereirisiiesissis s issssssssssssessssssssssssessessssssessesss | sesssesessesssssssssesssssssssssessessnens [0 TR 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 @DOVE). .......ovureiuiiireasssreissssrssssssssssssssesssssssssesssssssssesssssssssessessesssssssssesssnssnsses | sssossssssessssssnssessasssnsssssessenssneas 0 ] i 0
320, RS S R S R R S R E R R R R R E Rt | Heeee st | e
3202, ettt AR R R8RSR £ s | HEeee Rt ettt st | Heseess et sttt
32083, RS R RS S R R S R R
3298. Summary of remaining write-ins for Line 32 from overflow page.
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 8D0VE)........cuiuiuieiieiiiiiieeseictestes s ss et ss b s sss s ssssnessneas




statement for September 30,2020 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums eamned:
1.1 Direct.......cccouue. (Witten $.....2,182,084,570)........ccumrrireriiessisessiesssis st sssssessssssss st sssssssssssssssessssns | sesssassens 2,101,939,064 | ........... 2,015,989,976 | ........... 2,722,439,155
1.2 Assumed . (written $ e | - 12,515,159,477 | ........12,391,926,883 | .........16,559,160,668
1.3 Ceded............. (WIItEN $.....5,654,425,388)........c00mrrireriiriireiissesss sttt sssss s | _sssssassees 5,247,731,156 | ........... 4816,232,815 | ........... 6,482,402,939
1.4 Net.....oooorennee. (WItteN $.....9,505,137,031)....ccvuiiirireiiessissssssississsssss st sssssessssssss st sssssssssssssssssssns | sesssssens 9,369,367,385 | ........... 9,591,684,044 | ......... 12,799,196,884
DEDUCTIONS:
2. Losses incurred (current accident year $.....6,033,436,919):
2.8 DIFEC. ettt ennnenns | enbenians 1,362,788,068 | .............. 981,890,589 | ........... 1,354,455,794
2.2 Assumed.... v | e 8,551,160,768 7,714,063111 | .o 9,979,981,760
2.3 CRABH. ...ttt | eiineiienes 3,597,028,163 | ........... 2,862,050,734 | ........... 3,570,510,726
2 INBL oSSRttt | eiieeiieens 6,316,920,673 | ........... 5,833,902,966 | ........... 7,763,926,828
3. Loss adjustment eXPENSES INCUITEM............cccrvueiiiiieiieieieeisese ettt esse s sssesse s sessessssssensenes | sbessesssenes 957,372,165 | .ocvevneee 993,150,870 | ........... 1,332,333,712
4. Other underwriting expenses incurred ..3,064,074,414 .3,191,603,553 4,219,123,548
5. Aggregate write-ins for underwriting dedUCHIONS............cceveviiiieieicese et ssssssessessssssssnsenns | enverssrsssssesssssssnessesses0 | crerisssssessssseessesssensns 0
6. Total underwriting deductions (LIN€S 2 throUGh 5).........ccuieieiieiecieccse et sessssenaes | ovvesens 10,338,367,252 | ......... 10,018,657,389
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)......ccurrurierieriereieineineereeiieeiseise st sssssssesesssssssssssssssnes | essesessenns (968,999,867)] .....ccevc.. (426,973,345)
INVESTMENT INCOME
9. NetinvestmENnt INCOME BAIMNEM...........c.cvciiiiereeeee ettt sttt sttt es st ess st n et senaetesesnsesanantes | setesenesenas 594,545,962 | .............. 298,715,402 | .............. 401,393,660
10. Net realized capital gains (losses) less capital gains tax of $.....8,170,822..........cccccurrrrrerrieerrinsrisesisessee s | eesiessisans (183,068,527) ...(184,501,038)] .....ccenvv. (157,184,103)
11. Netinvestment gain (10SS) (LINES 9 + 10).......cuiuriiniirriiiiieiieiiesiesisesssssssssesssssssssssssssesssesssssssssssessesssessssssssssnsss | sssessssssnn 411,477,435 | e 114,214,364 | .............. 244,209,557
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....790,238 amount charged off $.....28,267,444)............couorereeeeeneeseesseessesseesssesssesssesssesseenss | corvessesessons (27,477,206) (28,181,918)( ...ocvvveve (38,366,842)
13. Finance and service charges not included in premiums..... ....53,701,209 ...56,997,358 |.... .75,637,335
14. Aggregate write-ins for MiSCEIlANEOUS INCOME...........covuiieriiieieisee et sesss s ssenes [ erses ...64,136,939 | .. 165,774,157 | ... ...207,815,857
15. Total other income (LiNes 12 throUgh 14)........ceiieeierieie s sesssssssssssssssssssssesssssssssessssessssssssessessens Lonsssnsseennenss: 90,300,942 | v, 194,589,597 | ....coovuvs 245,086,350

16.

17.
18.

19.
20.

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

33.

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

Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Lines 8 + 11 + 15)....
Dividends to policyholders
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
Federal and foreign iNCOME taXeS INCUITEM...........cccuuevuiviicieiteeise ettt bbb
Net income (Line 18 minus Line 19) (10 LINE 22).........ccvevueveriiireiesieeiscie sttt ssessnes

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DeCembEr 31 PriOT YEAT...........ccvieiveieiersee ettt es s sssenas
Net income (from Line 20)
Net transfers (to) from Protected Cell accounts......
Change in net unrealized capital gains or (losses) less capital gains tax of §.....(4,748,385)...
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
32.2 Transferred from surplus (Stock Dividend
32.3 TranSfEITEA 10 SUMPIUS.........cvuveceieiiieict ettt bbbttt e nann
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

.1,347,262,533 | ..

....12,638,681

.............. (467,161,490) (118,169,384)] .............(26,891,207)
5,141,839 3,969,742 [ oo 4,975,892

o (472,303,329) oo (122,139,126) | vvvvrveren (31,867,189)
............ (382,313,591 .vrcc00e(153,270,156) | ....voener(208,004,692)
............. (439,989,738)] ...............31,131,030 | ............176,137,503
......... 13,289,229,365 | ........12,221,247,483 | ........12,221,247 483
.............. (439,989,738) 31,131,030 ..176,137,503
275,808,634)] .. 618,049,648 | ..........1,081,982,597

...... 3,324,515 (2,823,206) ] o 2,286,779
.............. 208,805,177 (86,570,261) (157,467,065)
............... (43,308,543)] .............130,536,690 ...208,281,154

.13,442,000
...643,233

—

255,324,319)

..812,923,991

1

,067,981,882

14,102,153,356

......... 13

,289,229,365

0501.
0502.
0503.
0598.

Summary of remaining write-ins for Line 5 from overflow page.

0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE).......ciuieiriiieei ittt s ssesnsenesssnaes | eorsessesesssnssssessnssseesanead 0]..

1401. Change in contingent suit liabilities......... (2,139,221)] ..

1402. Other MISCElIANEOUS INCOME..........cviuieeriiiieiecieieste ettt bbb s st s ben s e s ssntesansens | svvesesensasans 28,409,474

1403. Change in cash surrender value of corporate Owned life INSUFANCE. ... ssesessesssnssnes | seesessessssennes 37,866,686

1498. Summary of remaining write-ins for Line 14 from oVerfloW PAGE..........coenrriminrnnirininriseesserssessssssssssssseessssssssssssens | sessessnsssssessssssssssesssens 0

1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)...... 64,136,939 165,774,157 | ... ...207,815,857
3701. Change in surplus - pension and postretirement benefits net of tax.. 9,645,703 (1,408,313)] ... ..(199,367,839)
3702. Change in surplus - agent security COMPENSAtION PIAN..........cuevrererrirerninrerressinesssessesessssssseseesssessssssssesssssssssessessenssns | ressessssssessessesssssssssessenss | seresssssssssesssssssssnssnssessanes | sonsesnssnnes (54,986,236)
3703. Change in SUrplus - MISCEIIANEOUS..........ccrverrererrirnernresesiresssssnssssssessssesssssssssesssssssssssssssssssssessessssssessessasssessessesssnssnsss | onssnssnesseesnsss2y 392,978 | rvvvrvrsrnninnnnn 263,498 | oo (970,244)
3798. Summary of remaining write-ins for Line 37 from oVErloOW PAGE........ccovevrrireiereeeesce et ssssesesensenes | sersvesssessnsssessesesseseees | eeeneseeessnisseeisisnseres [ e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LIN€ 37 @DOVE).........civieiieiiiiiieieicieceiesseisisesensisseesessssesesssssssnsenns Leesrenseneeneeses 12,038,081 | ovvevevineennn(1,144,815) | .o (255,324,319)
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statement for September 30,2020 ofthe. NATIONWIDE MUTUAL 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.cvcveieeieieee e sss e ssssnnes | evseseesans 9,504,891,981 | ............ 9,596,003,303 | .......... 12,755,919,221
2. NEtINVESIMENTINCOME. ....ceucirieeiecie ittt bbbt enbanen | faeniesssninen 241,427,258 | .....c.co.ne.. 367,980,170 | ..coovvercennes 495,977,446
3. Miscellaneous income ...42,864,253 98,790,540 ...127,483,151
4. Total (LINES 1 HrOUGN 3).....eouieieriiiiiiieeet ettt sttt | nsisnnians 9,789,183,492 | .......... 10,062,774,013 | ......... 13,379,379,818
5. Benefit and 10SS related PAYMENLS........c.cccveveveeiceie ettt st saes s snes | svessesannns 5,709,948,785 | ............ 6,166,788,327 | ............ 8,287,774,209
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 4,084,208,729 | ............ 4,359,976,379 | ............ 5,566,860,339
8. Dividends paid t0 POlICYNOIAETS...........cvuivuiiiieiieictcece ettt snbensesnaes | sbessessessssans 4,747,552 | o, 4,306,297 | ....cocvvevrene. 5,867,248
9.  Federal and foreign income taxes paid (recovered) net of $.....16,992,834 tax on capital gains (I0SSeS).........cccvrveres | cererrerrrnnne (301,159,603) | .............. (174,290,012) | .............. (184,055,749)
10. Total (Lines 5 through 9) ..9,497,745,463 ...10,356,780,991 ..13,676,446,047
11. Net cash from operations (Line 4 MINUS LINE 10)........c.ceveirrierriieeeieiietsees ettt ssssssessessesesses s sessssssssssesens | seessesissnnens 291,438,029 | ......c....... (294,006,978) | .............. (297,066,229)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....ooie bbbttt | sbiensiennes 1,405,846,935 | ............ 1,258,950,557 | ............ 1,735,087,453
1202 SHOCKS ... veueeeceeeetite ettt | tbnebnetnetnees 9,211,730 | covvvveein 2444482 | ... 2,891,357
12,3 MOMGAGE I0BNS......cuerieiciie ettt sttt n st snssentnen | sesesssstnenn 217,096,013 | .covvvrenee 225,271,398 | .oovvverene. 305,676,945
12,4 REAIESIALE.......eueecece bbbt | bttt es | ereentenb sttt | eeessenene s 21,925,558
12.5  Other iNVESIEA @SSEES..........cvueviveieicrccc ettt ss s tes s senaesansans | saesessnsssean 206,442,016 | ............... 756,544,346 | ............... 898,667,008
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVeStMENtS...........ccocvieerineeieieeiierseieiens | e, 264,122 | oo 228,193 | oo 238,926
12.7  MISCElIANEOUS PrOCEEAS.........vueveiveieciicteiie ettt bbbt s bbb es s ssssseesssans | dssssssessssneas 79,823,451 | .o, 5,343,485 | ..ccoevern. 9,640,708
12.8 Total investment proceeds (LINES 12.110 12.7)....ccveiirieieiieie ettt ssse s sssessesnses | sessessenas 1,918,684,267 | ............ 2,248,782,461 | ............ 2,974,127,955
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... ..1,900,458,814 ....861,146,626 1,170,767,281
13,2 SHOCKS. . vvurirteeitrietei sttt R ARttt nns | sesessentensnene 11,914,574 | ..o 31,501,037 | oo 100,461,010
133 MOMGAGE I0BNS.......oouieeieitii ittt | cbeeineinees 159,654,041 | ............... 111,836,666 | ............... 196,664,625
134 REAIESIALE. ...ttt ent | sesessentensneas 20,213,886 | .vvrrrrernnes 31,883,607 | .oovvvrernns 41,789,685
13.5  Other INVESLEA ASSELS........cuuieriireiieeie et | sbesiesinesd 612,531,345 | ............ 1,233,935,935 | ............ 1,388,937,204
13.6  MiSCEllan€OoUS @PPIICALIONS..........ccvirieeiicteeieie sttt bbb bbb s s s s saebennsenes | sssissessnsssenan 87,094938 | ................. 96,881,024 | ............... 107,407 447
13.7 Total investments acquired (LINES 13.110 13.6).......ccuriuiiuriiiirisie ittt sssssssssssssssesstns | sbsssssesees 2,791,867,598 | ............ 2,367,184,895 | ........... 3,006,027,252
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Lin€ 13.7 and LiNE 14)........c.oiueiiiruiirieicieeeeese s sssiens | evsessnseneas (873,183,331)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  Surplus NOtES, CAPILAl NOLES..........cocveivieciecicice ettt bbbt ntes st | dessessenas 1,350,000,000 | ...ooovoreerireerereriieiereeeens | ereeereres et
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)... (463,585,626) | ... .. 177,374,330 ...349,701,637
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | cccocovvneenns 886,414,374 | ..covvevnev. 177,374,330 | oo 349,701,637
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccccvvveveeeee | ceervirernins 304,669,072 | .............. (235,035,082) | ...cvevrrree 20,736,111
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YBAN ...ttt sttt | cbinebsnesneed 411,253,219 | .o 390,517,108 | .oovvvvnvnnes 390,517,108
19.2 End of period (LINE 18 PIUS LINE 19.1).....cu vttt sssssssssssseesssss s ssssssssssssessessessnssesss | sssesssssssenn 715,922,291 | ..o 155,482,026 | .......eev.n 411,253,219
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond INVESIMENL............ccoiiiieicee e | saessessinnees 182,813,718 | ccvvvrene. 115,350,106 | ....cccvuvee 246,158,369
20.0002  Exchange of bond investment to equity investment...... 8,354 |
20.0003  Exchange of equity investment to equity investment cer et ..40,188,402 | .... .
20.0004  Capitalized intereSt 0N DONGS........cccviveiieiciiisiecs ettt bensesannes | sbessessessnsissns 1,148,089 | ..covvereen 674,269 | ...coovveirrnnn. 950,925
20.0005 Capitalized interest 0N MOMGAGE I0BNS.........cccveviiriieieiciese ettt sssenss s | sbessessesssissns 1,467,430 | ..covcvernee 3,285,279 | .covvererrnn 3,660,425
20.0006  Tax credit commitment liabilities el 4,627,386 ....5,589,158 ...2,703,880
20.0007  Capital CONTDULION. ........cviverieiciieiscicsee ettt bbbt b s s st et antenaes | sbessessessssnsns 1,735,148
20.0008  Corporate OWNE lifE INSUFANCE.........c.cvuiveiiiiieieicieee ettt sttt bbb st en s ssessns | snsessesssantes e sssensessesnsns
20.0009  Contingent payment aiUSIMENL...........c.cveviiiieiieieieee ettt nans | snbessesss st es e b s en s snans
20.0010  Assets and liabilities transferred settled through transfer of bonds.. .201,489,060
20.0011  Deferred gains.........cocevevcveieeiereisiieieiseese s 33,101,681
20.0012  Dividends received through the transfer 0f DONGS...........ccciiiiiiiiieieieiei st ssrsss st sesssnsnees | sressesssssseas 471,160,900
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Statement for September 30, 2020 of the NATIONW'DE MUTUAL |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A

C.

Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect partial ownership of Eagle through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the
Department, Eagle has applied a prescribed practice which values Eagle’'s reserves on an alternative reserving basis from the NAIC's
accounting practices and procedures manual. The prescribed practice decreased the subsidiary’s valuation by $268.8 million and $176.0 million
as of September 30, 2020 and December 31, 2019, respectively.

Olentangy Reinsurance, LLC (Olentangy) is a special purpose financial insurance company domiciled in the State of Vermont. The Company
has an indirect partial ownership of Olentangy through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Olentangy was granted a permitted practice from the State of Vermont
which increased the subsidiary’s valuation by $63.8 million as of September 30, 2020 and December 31, 2019, respectively, and also reduced
the admitted deferred tax assets DTA by $(11.7) million as of September 30, 2020.

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

SSAP F/S FIS

# Page Line # 2020 2019
Net Income
Nationwide Mutual Insurance Company state basis (Page 4, Line 20,
(1) Columns 1 & 3) XXX XXX XXX $ (439,989,738) $ 176,137,503
(2) state Prescribed Practice that is an increase/(decrease) from NAIC SAP - -
(3) State Permitted Practice that is an increase/(decrease) from NAIC SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (439,989,738) $ 176,137,503
Surplus
Nationwide Mutual Insurance Company state basis (Page 3, Line 37,
(5) Columns 1 & 2) XXX XXX XXX $ 14,102,153,356 $ 13,289,229,365
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 52 3 35 (268,807,665) (175,951,164)
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Olentangy 20 3 35 63,810,160 63,810,160
Subsidiary valuation — Olentangy impact on DTA admittance 20 2 18.2 (11,669,265) -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 14,318,820,126 $ 13,401,370,369

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.

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.

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

A

Statutory Purchase Method
There were no changes that were considered significant to the Company from prior year end.
Statutory Merger

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 |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

C. Impairment Loss
Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A. Mortgage Loans

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

B. Troubled Debt Restructuring

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 $ (18,312,476)
2. 12 Months or Longer $ (4,681,330)
b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $ 458,105,558
2. 12 Months or Longer $ 135,622,600

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.
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.
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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.

2. Type of Repo Trades Used

a.
b.

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

3. Original (Flow) & Residual Maturity

a, Maximum Amount

1.  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 DN

b. Ending Balance

1. 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

N o appwN

4. Not applicable.

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
NO NO NO
YES YES YES
1 2 3 4

First Quarter

Second Quarter

Third Quarter Fourth Quarter

5. Fair Value of Securities Acquired Under Repo - Secured

a.
b.

Maximum Amount
Ending Balance

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

ENDING BALANCE

m @ e o0 oTp

Bonds - FV

LB &SS-FV

Preferred Stock - FV
Common Stock

Mortgage Loans - FV

Real Estate - FV
Derivatives - FV

Other Invested Assets - FV
Total Assets - FV

7. Collateral Pledged - Secured Borrowing

a. Maximum Amount

1. Cash

2. Securities (FV)

3. Securities (BACV)
4

Nonadmitted Subset (BACV)

b. Ending Balance

1. Cash

2.  Securities (FV)

3. Securities (BACV)
4

Nonadmitted Subset (BACV)

$- $- $- $-
21,617,550 42,866,460 24,383,373 -
$- $- $- $-
11,889,352 9,173,073 23,889,701 -
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
$22,049,901 $43,723,789 $24,871,040 $-
$12,127,139 $9,356,534 $24,367,495 $-
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
$- $24,367,495 $- $- $- $- $- $24,367,495
$- $24,367,495 $- $- $- $- $- $24,367,495
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
$21,617,550 $42,866,460 $24,383,373 $-
$11,889,352 $9,173,073 $23,889,701 $-
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8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

Amortized Cost Fair Value
Overnight and Continuous $23,889,701 $23,889,701
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

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

B. Detail of Transactions Greater than ¥2 % of Admitted Assets

On June 29, 2020, the Company received an extraordinary dividend of $475.0 million from Scottsdale Insurance consisting of $1.0 million of
cash and $474.0 million of securities.

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

N-O. Not applicable.
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Note 11 - Debt

A.

All Other Debt

The Company, along with Nationwide Life Insurance Company, extended an existing revolving variable rate credit facility of $750.0 million that
was due to expire April 2, 2020, to April 1, 2025. The credit may be used for general corporate purposes. The Company has the option to draw
funds at a variable rate based on the Eurodollar rate. The facility contains financial covenants that require the Company to maintain a statutory
surplus in excess of $9.30 bhillion and also requires NLIC to maintain a statutory surplus in excess of $6.17 billion, both figures determined as of
the end of each fiscal quarter. A breach of these and other named covenants will impact the availability of the line for the other borrowers and
may accelerate payment. The Company had no amounts outstanding under this credit facility as of September 30, 2020 and December 31,

2019.

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

1. The Company is a member of the FHLB of Cincinnati. Through its membership, the Company has conducted business activity (borrowings)
with the FHLB. It is part of the Company’s strategy to utilize these funds as backup liquidity. The Company has determined the actual
maximum borrowing capacity as $600.0 million. The Company’s Board of Directors approved of this amount with consideration of the
FHLB's stock ownership and collateralization requirements.

2. FHLB Capital Stock

a. Aggregate Totals

1. Current Year 1 2 3
Protected Cell
Total 2+ 3 General Account Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 30,000,000 $ 30,000,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total $ 30,000,000 $ 30,000,000 $ -
() Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 600,000,000 XXX XXX
2. Prior Year-end 1 2 3
Protected Cell
Total 2+ 3 General Account Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 30,000,000 $ 30,000,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total $ 30,000,000 $ 30,000,000 $ -
() Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 600,000,000 XXX XXX
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Eligible for Redemption
Membership Current Year Not Eligible for Less Than 6 6 months to Less | 1 to Less Than 3
Stock Total Redemption Months Than 1 year Years 3to5 Years

Class A $ - % - $ - $ - $ - $ -
Class B $ 30,000,000 $ 30,000,000 $ - $ - $ - $ -

3. Not applicable.

4. Not applicable.

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

Plans

A.

1-3.

Defined Benefit Plans

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

On September 10, 2020, the Company made a contribution to the Nationwide Retirement Plan for $250 million.

Components of net periodic benefit cost

a. Service cost

b. Interest cost

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

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

Pension Benefits

Postretirement Benefits

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

or curtailment
h. Total net periodic benefit cost

September 30, December 31, September 30, December 31,
2020 2019 2020 2019

$ 108,282,802 $ 126,614,541 $ 344,030 $ 411,332

157,157,073 232,584,775 4,885,874 8,896,351
(265,599,919) (301,905,828) (7,799,654) (8,779,982)

43,643,263 42,353,928 (425,684) -

(35,805,193) (51,127,313) 4,797,363 6,396,484

$ 7,678,026 $ 48,520,103 $ 1,801,929 $ 6,924,185
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5-21. There were no changes that were considered significant to the Company from prior year end.

B-1. 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

1-10. There were no changes that were considered significant to the Company from prior year end.
11. Surplus Notes

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

Note 14 — Contingencies

A. Contingent Commitments

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

B-G. There were no changes that were considered significant to the Company from prior year end.
Note 15 — Leases
There were no changes that were considered significant to the Company from prior year end.

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

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

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

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

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

The 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 $ 835,034 - -8 - $ 835,034
Industrial and miscellaneous - $ 524,001,863 $ 221,053,986 - 745,055,849

Total Bonds $ 835,034 $ 524,001,863 $ 221,053,986 $ - $ 745,890,883
Securities lending collateral assets - 1,544,719 - - 1,544,719
Preferred stocks - 3,661,610 10,474,585 - 14,136,195
Common stocks unaffiliated 32,690,863 30,145,063 456,050 - 63,291,976

Total Assets at Fair Value (NAV) $ 33,525,897 $ 559,353,255 $ 231,984,621 $ - $ 824,863,773

Liabilities at Fair Value

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 Transfersinto | Transfers out of | included in | (losses) included Ending Balance
6/30/2020 Level 3 Level 3 Net Income in Surplus Purchases [ Issuances Sales Settlements at 9/30/2020
Assets at Fair Value
Industrial and miscellaneous __ $203,711,966  $47,313,241  $(34,722,822) $(86,141) $(2,279,542) $11,800,330 $ $(4,869,700)  $186,654 $221,053,986
Total Bonds $203,711,966  $47,313,241  $(34,722,822) $(86,141) $(2,279,542) $11,800,330 $. $(4,869,700)  $186,654 $221,053,986
Preferred stocks $9,116,583 $- $- $- $344,636 $1,079,352 $- $(65,986) $- $10,474,585
Common stocks unaffiliated $456,050 $- $- $- $- $- $- $- $- $456,050
Total Assets at Fair Value $213,284,599 $47,313,241 $(34,722,822) $(86,141) $(1,934,906) $12,879,682 $. $(4,935,686)  $186,654 $231,984,620

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 and liabilities not held at fair value as of
September 30, 2020:

Not Practicable

Aggregate Fair Net Asset (Carrying
Value Admitted Assets Level 1 Level 2 Level 3 Value (NAV) Value)
Assets
Bonds $10,406,274,199  $9,688,406,038 $1,641,235,758  $8,427,513,555 $337,524,886 $- $-
Preferred stock 2,322,836 2,291,724 - 2,322,836 - - -
Mortgage loans, net of allowance 1,451,637,339 1,412,203,174 - - 1,451,637,339 - -
Short-term investments 1,235,007,752 1,235,006,652 - 1,235,007,752 - - -
Derivative assets 1,113,375 34,560 - 1,113,375 - - -
Securities lending collateral assets 25,468,988 25,558,865 23,889,701 1,579,287 - - -
Total Assets $13,121,824,489 $12,363,501,013 $1,665,125,459  $9,667,536,805  $1,789,162,225 $- $-
Liabilities
Derivative liabilities $32,837,295 $645,959 $- $32,837,295 $- $- $-
Total Liabilities $32,837,295 $645,959 $- $32,837,295 $- $- $-

D. Not Practicable to Estimate Fair Value

Not applicable.

E. Measured using net asset value

Not applicable.
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Note 21 - Other Items

A. Unusual or Infrequent Items

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

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 $102.0
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. See note 21G for additional details.

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
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 2020-2 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.

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

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

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.
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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 $10.22 billion. On January 1, 2020,
loss and loss adjustment expense reserves of $141.9 million were transferred from the Company as a result of the pooling and quota share
agreements, effective January 1, 2020. See Note 26 for details. Payments for incurred claims and claim adjustment expenses attributable to
insured events of prior years were $3.22 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 $7.22 billion. The Company experienced unfavorable prior-
year development of $370.1 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.

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.

As of September 30, 2020, Victoria Select Insurance Company and Colonial County Mutual remain covered under a separate 100% quota share
reinsurance agreement with Nationwide Mutual Insurance Company. Nationwide Mutual Insurance Company then cedes 100% of this business to
the Nationwide Pool.

As of September 30, 2020, the following companies are covered under a separate 100% quota share reinsurance agreement with Scottsdale
Insurance Company: Scottsdale Surplus Lines, Scottsdale Indemnity Company and Freedom Specialty Insurance Company. Scottsdale then cedes
100% of this business into the Nationwide Pool.

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

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

Note 27 - Structured Settlements

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

Note 28 - Health Care Receivables

Not applicable.

Q06.8
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NOTES TO THE FINANCIAL STATEMENTS

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.

Q06.9
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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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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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: $ 1,392,045,022
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 9,739,487,617 9,414,718,573
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 3,333,333 10,000,000
14.26 All Other 1,440,298,354 1,486,067,566
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 11,183,119,304 $ 10,910,786,139
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: $ 27,013,707
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 27,103,584
16.3 Total payable for securities lending reported on the liability page: $ 30,110,951
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
Royal Trust 77 King St., York, ON MON 1L4
Federal Home Loan Bank 221 E. 4th St, Suite 600, Cincinnati, OH. 45202
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 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 V]
Ares Capital Management LLC U
HPS INVESTMENT PARTNERS, LLC u

17.5097
manage more than 10% of the reporting entity's invested assets?

Qo07.1

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")

Yes[ ] No[X]
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19.

20.

21.

PART 1 - COMMON INTERROGATORIES

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
152209 Gramercy Funds Management LLC 54930052ZV/4VR1WG8862 U.S. Securities and Exchange NO
Commission
131619 Ares Capital Management LLC 3MO096E5SOPEUTBOI8L53 SEC Registered Investment NO
Adviser
282125 HPS INVESTMENT PARTNERS, LLC | 5493001W7540H8HM8F38 The U.S. Securities and NO
Exchange Commission
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] 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 orobligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[X] NoJ ]
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]

Qo07.2



statement for September 30,2020 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY

3.1
3.2

41

4.2

6.1
6.2
6.3
6.4
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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[X] NoJ ]

If yes, complete the following schedule:

1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total

Non-renewable for 10.250 | 3.920 36,809 1,620 0 38,429 (1,924) (85) 0 (2,009)

stated reasons only

Total XXX XXX 36,809 1,620 0 38,429 (1,924) (85) 0 (2,009)
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] NoJ ]

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

Qo8
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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
All Other Insurers
00000........... AA-3191400......... CONVEX RE LIMIEA. .....cevviriseiciii st BMD.......... Unauthorized.... | oo e
00000........... AA-1127861......... Lloyds Syndicate 1861 CaNOPIOUS..............ccevueveevrirrieerreeiresieseteeiessesessseeseessssessesessssessessessssssenees GBR.......... Unauthorized.... | ....cccovvverevices v,

Q09
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama......ccccocoovveincnrcnnn AL el | 11,850,164 | e 14,554,262 | .......c0e00..6,630,071 | oo 8,118,314 | oo 7,573,851 | oo 9,938,760
2. Alaska.....ooenencnenneene AK L | 225,541 | 340,638 ...66,566 | ..... 2168211 | e 226,365
3. Arizona 29,647,170 | vovveereern 17,187,219 | e 15,728,029 | ..c.ccvvvenee. 19,845,553 23,505,358
4. Arkansas........ooemoneneenn AR [l | i 15,980,725 | ..coovvvreneen. 18,068,572 | ..covvvvenee. 10,393,662 | ..ccocvvernenee 7,153,582 | .o 10,494,978 | ..o 9,832,949
5. California.. 416,726,954 | ... ...368,809,654 204,462,746 | ... ..117,107,216 .394,265,127 | ... ...244,957,037
6. Colorado......cccccovvrrrrrirnieneenesCO [ vl | o 57,883,906 | ...ccovvvnvne 49,963,238 | ...covveenee 21,083,040 | .ovvvveeene 17,538,910 | oo 33,568,629 | ...coovveennn 22,302,075
7. Connecticut........cooevevrvrrvinneee. CT | v L | e 26,541,678 | .ocvveenes 34,062,727 | coovvvrrnee 14,683,753 | .o 19,333,892 | .o 28,305,828 | ...cooovreren 32,197,632
8. Delaware.......ccccoooverevnenee. DE | il | e 33,486,874 | ....ccooonene 38,379,653 | ..ovvverene 20,855,020 | ..ocvoevenenee 21,780,089 | ..ccevvene 28,408,839 | ..o 31,432,815
9. District of Columbia..............DC | ccce.luves | overreirrrinns 9,077,585 | ..o 7,242,455 | ..o 3,890,967 | ..ocvvrrinnes 2,773,808 | ..o 4,376,697 | ...ovvoerene. 2,698,242
10. Florida......cccooeveeeveenenensenend FL i L | 43,453,424 | .............. 11,201,397 | oo 9,096,784 | ....ccovvveene 7,008,020 | ...cccovvennes 43,099,506 | ......covenees 44,492,934
11, GEOrgia. .. GA v L | e 30,806,261 | ....ccvvvuvne 44,201,215 | v 25,397,216 | v 34,604,485 | ...coooveennn 31,897,354 | ..o 36,710,377
12, Hawaii.....oooveeeenerencneneen H L | 309,875 | .o 666,420 | ..ooverreriireininns 30,924 | oo 105,036 | .ooooveeerrirennes 551,253 | ovevreeieeieenas 450,535
13, 1daho......cccevcevrcrccnnceend D L | 7,551,066 | ..coovvrrinnnee 7,466,404 | ......ccoovvnnne. 1,936,625 | ...covvvvineee 2,379,354 | .o 8,402,423 | ....covvvrernns 8,491,368
14, lNOIS......ceeeeverereeneereerernenene L L [ 13,734,702 | oo 16,939,927 | .o 10,890,297 | .oovvrvrrreenes 8,883,581 | .ccovvvrrenee. 28,137,545 | oo 33,591,957
15, Indiana.......ccovevvvevrernrnenee N [ L | 27,673,835 | .o 30,734,583 | .....ccoveenee 12,831,637 | .o 16,291,325 | ..covvveinee. 17,992,667 | ....ovvvvenee. 24,330,730
16, 1OWa .o A [ L [ 25,094,765 | ..coovvvnne 27,531,757 | covveeeene 20,761,575 | covvereene 24,808,465 | .....coooenn 50,368,330 | .ovveerrrrrns 52,111,005
17, Kansas......ccvvvvenenenerenen e KS i L | 55,237,556 | ...cccovvrinnee 37,891,255 | ..o 15,808,570 | ..cocvvvveneee 12,877,657 | .o 32,110,880 | c.vvvrvireren 30,042,854
18, Kentucky......oovverrereeerneenecen KY [l [ 27,860,089 | ..ocovvrnenes 34,013,121 | v 15,597,929 | ..covvvvenee. 20,885,612 | ..oovevernnn 21,151,894 | .o 22,309,847
19, Louisiana.........coceeveeneneneene LA [l | i 4,015,242 | ..o 4,285,833 | ....oooovveneen. 12,024,505 | .....coovvvenee 2,140,012 | .o 13,365,379 | .o 2,246,947
20.  Main€.....covverrrerrnenrnrnnene ME |l | e 1,454 457 | oo 2,493,436 | oo 320,944 | .o 423,983 | oo 900,456 | ..ovovverreriinenne 701,110
21.  Maryland.. ..05,220,427 | ... 77,174,348 ...30,652,370 | ... .39,277,544 ..12,697,613 | ... .80,532,388
22.  Massachusetts.......cccooerrcee MA | ool | v, 8,339,376 | .covvrvrrerenes 9,805,345 | ...ooovrrrrenes 9,451,366 | ..oovvorrrrenns 4,276,675 | .oovveereernns 4,463,541 | oo 4,999,130
23. Michigan.......cocooevermeveneen M| il | e 5,825,330 | .cocovrrvrrinnee 7,727,352 | oo 735,558 | ..oovvviirieines 2,068,704 18,804,884 18,089,825
24.  Minnesota.... ..40,479,447 14,424,941 . 13,776,021 | ... .18,106,620 ...29,839,546 16,703,022
25. MiSSISSIPPI.....oevmeererieirriiirenns 19,668,388 20,628,726 | ...coovvveennee 9,460,015 | .ooovvvirinnes 8,792,212 14,122,545 12,855,616
26, MiSSOUN....veverrerenrenrerrrneee MO | ool | i 31,805,571 | vovovverenenee 21,523,559 | .ovovrrrenes 16,512,130 | coovvrrreneen 13,857,160 | .coovvvrenee. 27,433,207 | oo 25,606,232
27.  Montana........ccoeeeneeneerseeneeneens MT |....... [N P 8,478,603 | ..ccoovvrrnene 4,199,140 | ..coovvvrrinne 3,729,258 | ..o 1,365,781 | covovveeeinene 2,233,565 | .oovreriiennns 4,223,530
28.  Nebraska.........cooorrrererrnreen. NE|....... IR ST 51,683,799 | ..cocovvrnenee 26,722,705 | covverrrenes 13,945,130 | ccovvrereneee 14,064,987 | ....cvvevene. 42,220,999 | ..coovvrrenns 45,684,454
29. Nevada......cocmmnensineeneens NV ... TR PP 17,007,934 | ....ccovvenee. 11,279,120 | oo 6,263,765 | .coovevirirnes 5,008,379 | .ccovvrrrennen 11,109,423 | .o 9,785,939
30.  New Hampshire........cccovvurenne NH|....... [N ST 6,655,822 | ...cocovrrrennn 7,708,808 | ..ccovvvrrnenee 3,609,109 | ..ccoovvrrrrnes 3,599,458 | ...covoevrrrrnns 3,565,641 | .ooovveerrernns 3,759,014
31, New Jersey....nveeneenens NJ | [N P 8,170,163 | .cocvverrrene 15,134,255 | ..o 8,157,710 | oo 11,500,704 | .....ccevene.. 63,712,671 | coovereennn 68,523,716
32, New MexiCo.....coovwvrrermrerrenen. NM|....... [N ST 5,379,144 | ..o 2,713,386 | oovvrerrrrirerrns 788,874 | oo 731,300 | covrvirienns 2,783,722 | oo 2,503,720
33, New YOrK..ooooevenreeencieene NY|....... Lo | e 58,077,870 | ..ovvvrenenee 70,352,809 | ...ovvovrenenee 73,326,762 | c.vvoveenes 81,340,112 | oo 95,389,449 | ..coovvvennn 98,273,994
34, North Carolina..........ccceceenen. NC|...... Lo | v 231,782,315 | cccvonne 253,937,898 | .............. 125,898,227 | ...coovvenee. 144,431,137 | oo 87,774,460 | .....ccoevnne 98,904,818
35.  North Dakota.........cccccoeureernenee ND |...... [N PP 6,764,878 | ...cocovveene 5,927,238 | .cooovrreenes 2,237,784 | oo 1,198,685 | ..o 5,104,345 | ....ccoovveernns 4,134,303
36. 148,409,111 | v 169,796,548 | ..covvvene 64,801,271 | covevevvrns 80,014,363 | ...cooveeree 97,257,666 | ...cooverrene 75,847,489
37. Oklahoma.........cocooeuvernenneee. OK | ol | e 2,919,755 | oo 3,823,304 | oo 1,242,503 | ..o 1,781,631 | oo 7,003,256 | ..coovvervennnn 6,942,605
38, 0regon.....ccovvvercreeneneneed OR | il | v 23,520,163 | ..ocvverenee 27,331,934 | oo 10,897,527 | ..o 8,384,930 | ...ccovvenee. 18,308,666 | ........cc...... 13,223,416
39. 155,947,873 | ..o 181,307,861 | ceoevvevenenes 84,582,031 | ..covovene. 103,341,787 | covvveenee. 397,894,547 | .............. 411,749,025
40. ...21,256,951 23,575,329 ..18,431,708 | ... 15,088,724 ...13,020,167 15,315,099
41.  South Carolina........c.ccoeeeeeeeeSC | ool | i 8,744,584 11,142,824 | ..o 8,110,182 | oo 3,984,809 12,099,555 15,102,252
42.  South Dakota..........cocorereveneenSD [l | i 11,121,933 | oo 6,959,554 | .....covvviine 6,690,417 | .o 5,521,917 10,336,616 | ..coovvevernnne 9,502,479
43 ..26,941,367 | .covvreneen. 35,907,398 ...15,514,497 13,057,378 ...24,288,137 25,747,666
44, 125,218,179 108,480,161 36,543,276 41,335,742
45, Utah..oenccnneeennUT [l | 11,937,652 | .o 6,174,048 13,137,061 | oo 8,113,937 | 7,298,258
46. Vermont... 1,124247 | ... ...8,596,594 ...3,576,083 ...5,948,939
47, Virginia......ooeevereeeeseeneereeenenns 127,972,673 | oo 154,524,514 73,084,381 | ..............102,335,683 | .............. 100,197,384
48.  Washington........cccoeevenee WA [ Lo | i 34,716,873 | .coovvvrnee 26,796,792 11,953,124 | ..o 23,713,707 | o 17,036,188
49, West Virginia........coevvrenreeeet WV [l | e 56,394,224 | ................ 64,080,095 26,153,520 | ..oovevrern 04,567,567 | ..o 29,832,761
50.  WiscOnSin........coeeeerneeneenereeee WH L | i 11,026,821 | ....ocovvvenee. 13,011,741 | ................ 10,083,634 | .....ceovvunnnee 7,440,488 | ..............31,751,904 | .....cccoocenee 27,589,308
51, Wyoming.....ocooveerreemrmrnneneee WY | il | i 11,225,624 | ..o 10,608,083 | ...cooovveeeren 7,236,276 | oo 6,525,152 | ovvvvrerrereeenn B, 777127 | e 7,806,654
52, AMeErican SAMOA........coereerdAS | it Nuis | | e | et | et | crebes et eiens | sebee ettt
53, BUAM..cecererrrireerrenrnrenenesOU [ il | [ cnrnsisissnssssseseninnes [ sernsessssssesssssssnsesssssns | sessessssssessessssssssssessanss | sonsssssessassesssnsessessassnss | sesesssesessessassesessassansans
54.  Puerto RiCO......coovirirniniine
55.  US Virgin Islands....................
56. Northern Mariana Islands
57.  Canada.......cccooomrrrrnrinninns
58.  Aggregate Other Alien..........0OT | . XXX | coveverveeccerisrieiiiisiene0 [0 | e
59.  TotalS....ooverrererererrirereierirnieenns 2,179,870,127 1,139,339,768
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................... 53 R - Registered - Non-domiciled RRGs........ 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinSUrer...............veveeeereeernerinenns 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 4
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile. 0
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Statement for September 30, 2020 of the NATIONW'DE MUTUAL |NSURANCE COMPANY

NATIONWIDE®

(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



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

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 |NSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

NAIC NAIC

Group Company State of Federal ID

Code Group Name Code Domicile Number Name of Company

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

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

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

0140 Nationwide 42587 1A 42-1207150 Depositors Insurance Company

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

0140 Nationwide 22209 OH 75-6013587 Freedom Specialty Insurance Company

0140 Nationwide 23582 OH 41-0417250 Harleysville Insurance Company

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

0140 Nationwide 35696 OH 23-2384978 Harleysville Preferred Insurance Company

0140 Nationwide 26182 OH 04-1989660 Harleysville Worcester Insurance Company

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

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

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

0140 Nationwide 23760 OH 31-4425763 Nationwide General Insurance Company

0140 Nationwide 10070 OH 31-1399201 Nationwide Indemnity Company

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

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

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

0140 Nationwide 42110 TX 75-1780981 Nationwide Lloyds

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

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

0140 Nationwide 15580 OH 31-1117969 Scottsdale Indemnity Company

0140 Nationwide 41297 OH 31-1024978 Scottsdale Insurance Company

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

0140 Nationwide 42285 OH 95-3750113 Veterinary Pet Insurance Company

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

0140 Nationwide 10778 OH 34-1842604 Victoria National Insurance Company

0140 Nationwide 10105 OH 34-1777972 Victoria Select Insurance Company



Statement for September 30, 2020 of the NATIONWIDE MUTUAL INSU RANCE COM PANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

Zl0

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?
I\an(lfl:}bers 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............ OTH...ovverenne 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............ RE....cccooiinns 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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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....coceies | cererereirieiies | e 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




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

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

0L°CLO

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 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 ofthe. NATIONWIDE MUTUAL 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
L BBttt naenaenes | evresenaesaes et aenes 16,635,604
2. AlBA TINES......ooeveceievceees et sssnns | evessessssssssssnsanens 26,004,611
3. Farmowners multiple peril ....4,864,945
4. Homeowners multiple peril... ....359,173,331
5. Commercial multiple peril..... ....247.515,436
6. Mortgage guaranty.......
8. Ocean marine.......
9. Inland marine........ ..64,245,407
10. Financial guaranty.............cccoeoevveerrierennes
11.1. Medical professional liability - occurrence....

. Medical professional liability - claims-made.
L BArthQUAKE..........oeeeecc e
. Group accident and health..............cccevveveverieiiirieeees e
. Credit accident and health....

. Other accident and health
. Workers' COMPENSAtioN...........cccovcueveiieiiee e
Other liability-0CCUITENCE..........cvvuiveiiecreieeeeseee e
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-claims made..............cccceeiviereniceieieesee s
19.2 Private passenger auto liability
19.4 Commercial auto liability......

. Warranty
. Reinsurance-nonproportional assumed property.

3,421,711

..280,441,062
....85,574,162
..200,674,568

........... 1,775,078
........... 8827584
......... 35,120,563 | oo (27.789.890) | (79127
....... 150010141 | oo AG3ASAATT | 108,962

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

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

1 Ittt ettt tens | eessbinsaestes bttt beees 8,312,469 | ..oovvveeeeeeeeeeia 23447 427 | oo, 11,920,276
2. Allied lines.... 14,813,179 .39,421,030 18,102,742
3. Farmowners MUIPIE PEIl..........coiuiiveiiiiieieeese et sesnss | sostessesssssssse s sssessesesas 3,915,505 | oo 9,380,692 | ...cvevieieisecin 3,755,171
4. Homeowners multiple peril... ...169,996,597 ..426,234,073 ...293,553,486
5. Commercial MUIPIE PEIL.......c.vveieiciieieese ettt ssssenes | sesvessesissesses st ss e saesaes 80,655,604 | ...oocvveevereirerereieins 243,036,337 | .ovoveveeireeereeee 244,350,355
6. Mortgage guaranty

8. Ocean marine....... e | |
9. Inland marine........ .16,638,820 .65,096,038 .97,336,864
10, FINANCIAI QUATANTY.......cveieceecireiae ittt ettt bs st ssesseees | 2esessesteesebsnesesbeebsnesesseebaes e bseesenbanins | HEeebetsessessast et sesesteesaessesses s st nbsnsses | £aebseeseesastsseessestens e bsesben b st sensentacs

11.1 Medical professional liability - occurrence

Medical professional liability - claims made..
. Earthquake..........cccocuvevererciiiciccnns
. Group accident and health
. Credit accident and health....
. Other accident and health....
. Workers' compensation....
Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-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
B o= 0T OO

. 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

746,226 2,026,016

..... 2,699,173 8,565,307
........ 2,062 150,642

..... 12,021,786 31,132,677
..... 50,697,786 147,663,025
1,408,471 3,501,004
.................................... 3,986,833 11,085,138
.............................. s e
.......... 44870812 | ... 141,880,603
................................ 148433181 | oo 435,404,093

..591,204
.16,495,136

...1,380,499
18,854,157

...598,824,349
...139,586,514

......................... 476,548,711

. Sum. of remaining write-ins for Line 34 from overflow page....
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......cconinimininiinriirisisissesee s sneseeseens
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Statement for September 30, 2020 of the NATIONWIDE MUTUAL INSU RANCE COM PANY

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.cooo. | v 2,939,473 | i 1,254,641 | oo 4,194,114 | oo 948,623 | ..o 28,429 | oo 977,052 | oo 2171199 | s 51,057 | cvvrreiieiinas 1,021,754 | oo 3,244,010 | oo 180,349 [ .o (153,401) | cooovvvnciinnns 26,948
2. 2018 [ e 1,248,565 | ..ooovvviiiieis 892,630 | ..o 2,141,195 | i 645,102 | oo 19,423 | i 664,525 | ..oooviiiiiiiinnns 896,519 | .o 45297 | oo 663,597 | .o 1,605,413 | oo 293,056 |..oooiviniinns (164,313) | cooovevierrinirens 128,743
3. Subtotals
2018 + Prior.....oo. | covveiercinna 4,188,038 | ...ccoovinrinnn. 2147271 | v 6,335,309 | ..o 1,593,725 | oo 47,852 | oo 1,641,577 | oo 3,067,718 | oo 96,354 | oo 1,685,351 | oo 4,849,423 | ..o 473,405 | ..o (317,714) | oo, 155,691
4. 2019 [ e 1,680,887 | ..o 2,058,186 | ..ooovvvrriinnes 3,739,073 | i 1,388,636 | .ooovvniniis 192,973 | i, 1,581,609 | .oooovvvnrniis 975,940 | .o 152,799 | oo 1,243,151 | oo 2,371,890 | ..o 683,689 | ..o (469,263) | ..oovvevrrriinns 214,426
5. Subtotals
2019 + PriOr..c.ooe. | e 5,868,925 | ..o 4,205,457 | .oovvvrinnens 10,074,382 | ..o 2,982,361 | oo 240,825 | .o 3,223,186 | ..o 4,043,658 | ..o 249,153 | oo 2,928,502 | ..ocvvciienes 7,221,313 | e 1,157,094 | (786,977) | cvvovvverrrrrnes 370,117
6. 2020......coiirrnns [ ) .9, SRR RO )., SO PO ) .9, SO PO Y., SO [P 3,516,705 | ..ooovvvrinn. 3,516,705 | .....ccceeene. D, SO [ 1,230,182 | .o 2,157,288 | ..o 3,387,470 |...occovennnes ) .0, SR [ 0,0, SO PR XXX
7. Totals. ..o | o 5,868,925 | .....cocornnnn 4,205,457 | ..covvvvnen. 10,074,382 | ...ccrvvvrennee 2,982,361 | ..oovvvrrrinn 3,757,530 | .oovvvvrrrnnn. 6,739,891 | ..ovvvrrirnnn. 4,043,658 | .......ccovvenne. 1,479,335 | oo 5,085,790 | ....covvvnnce. 10,608,783 |......cccovnen. 1,157,094 | ..o (786,977) | v.oovvverrrrrnns 370,117
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 | ....ccocevuvee 13,289,229
P 19.7 %[ 2 v (G0 S/ [ F— 37 %
Col. 13, Line 7
Line 8
4 i, 2.8 %




statement for September 30,2020 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

3. 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.

Bar Code:

* 2 3787 202 049000O0O03 =
* 2 3787 20204550000 3 =*
* 2 3787 2 0203650000 3 =

Q15

Response

NO

NO

NO

YES




statement for September 30,2020 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY

Additional Write-ins for Assets:

Overflow Page for Write-Ins

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, MiISCEIANEOUS SSELS.........cvuiveirricirieiieicisitesscie ettt b bbb ssssstenas | esssensessesanes 78,356,354 | ..coovvvieieieinns 179129 | oo 78,177,225 | oo 116,838,726
2505. Other assets nonadmitted... 175,072,288 | . ...175,072,288
2506. RECOUPMENL FECEIVADIES.........cocvvvicrieicieisie ettt ensenss | esssensessesanes 16,701,681 | .ooveeeeeeeseeeveeieiies | e 16,701,681 | ..cvvevrree. 32,975,809
2507. Third party administrator reCEIVADIE..............cccvevieeieiccee e | eveeresiesesaees 14,290,043 | ..o.ooeeeeeeeeeeeeeeeeeeees | e 14,290,043 | ..o 19,715,636
2508. Deductible receivables 02,124,649 | 000 200,826 | o 1,923,823 | ... ....2,329,936
2509. Corporate owned investment value of life insurance . 1,543,902,732 | oo | v ...1,543,902,732 | ... .1,506,036,046
2597. Summary of remaining write-ins for LINE 25.........ccceiiiieiciiiieieiciessseseessiesiesssrssiessessssssssnees | erssrsseenas 1,830,447,747 | ............. 175452243 | ............. 1,654,995,504 | ............. 1,677,896,153
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
2504, ESCIOW IADIIIHES.......vvervscveevserisieis sttt ettt st bbbt s bbbt n s stenss | esbsessessassnsessesseneas 3,985,528 | ..oooovvreeinine 1,865,049
2505. MISCEHIANEOUS lIADIIIHIES...........cvuveevececveciececici ettt sttt sttt s s s bt en st seenan ..93,710,791 | .... 95,501,812
2508. POONNG EXPENSES PAYADIE.........ocvevieeiicteeeie ettt ettt s bbbt s bt ss et sttt es et stenantants | sueseesinteneesntenaenes 139,876,122 [ .o 162,314,096

2507.

2508. State surcharge/reCOUPMENE PAYADIE.............cvevcvreeieteieis ettt ettt s bttt s b ss s st essesssbssesnsensns | sessessesssessesssnsssenes 8,915,326 | ..ovoveeverrcieieinns 7,227,124
2509. Accrued interest payable 0N SUMPIUS NOTES..........cccvcuiveieeiciieic ettt bbbt bbbt saenas 51,075,000 [ .voveieceeeee e
2597.  Summary of remaining Write=iNS fOr LINE 25..........coiiiiiiiisieiietsies sttt sses s sssessssssessesssesssssessssssssssssssssnssssnssnsessesasssnsass | sressesinsessessnsensases 407,014,780 | ovoovviiein 369,693,804

Reserve for state escheat payme

Q16




statement for September 30,2020 ofthe. NATIONWIDE MUTUAL 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..........cceveveieiieieieteieese ittt sttt s s ss s sssssns | sevessssesssssesssssssessssnsas 486,107,999 | ..cooevvreeeeees 561,349,335
2. Cost of acquired:
2.1 Actual COSt @t IME OF ACGUISIION. .........verveererirciieiisiesieis sttt st et s st s st st anes | sebsessassssssnsessensas s e bsessen s s ssessestensnsns | shssssssessastensanssessess s sses st st s stees
2.2 Additional investment made after @CUISIION. ..ot senies | sbessesssastesessben s snsen 20,213,886 | ..cvvviveieieereeisiis 41,789,685
3. Current year Change iN BNCUMDIANCES...........cc.ccveiereveeese et se s ses s sssae s s st et ss s s tes e s sesssssssasssssessessssassesesas | eebessessssasssssesssssssassessnsassessessssessessnsns | oessssessessssassessessssessessssssassessssassessnsan
4. Total gain (loss) on disposals (74,442)
5. Deduct amounts received on disposals 21,925,558
6. Total foreign exchange change in book/adjUStEd CATYING VAIUE...........cccvivieiieciciiicieie ettt b s e | sebssessebss s s e s s s b e st s b s bbb bessebsssas | essssastesesastessessbessesss s s s st st antesnsan
7. Deduct current year's other-than-temporary impairment recognized 10,188,796 .55,942,055
8. Deduct current year's depreCiation..............cc.eeuvevererieveeeieeeseesee s 27,138,149 | 39,088,966
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). ..468,994,940 ...486,107,999
10.  Deduct total NONAAMItEEA AMOUNES...........cciiiiiieie ettt ettt bbbt s s bbb essens | estes et sss et ettt bbb ns et en sttt ..
11. Statement value at end of current period (Line 9 MINUS LINE 10).........cvviiriicriiiieeresesesisssseesessssesssssesssssssessesssssssessssessens | sssesssssssessesssessessessnsas 468,994,940 | ...oooverrerieeians 486,107,999
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PHOr YEaI..........c.orurererrieneerrieieereieeneeneines | cereeeneeneeeesseesseseeeees 1,478,864,643 | ..o 1,582,823,319
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............cviuivuiiieicccce ettt bnans | saebsessssessesssestes s ensenes 144,962,847 | ..o 190,233,333
2.2 Additional investment made after @CQUISIHION. ...........ccceiiiiriiiceeee et seae b senens | ebesssansessssesessssesesenaesenes 14,691,194 | oo 6,431,292
3. Capitalized deferred INtErESt ANA OB ...........ccviveieccic ettt bbb ss s bantes | sbessesesssessesssssssessesssanee 1,467,430 | oo, 3,660,425
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 (I0SS) ON GISPOSAIS.........evueiivireireiiieiseieisireiseiss ettt s s bbbt
7. Deduct amounts reCeIVEd ON QISPOSAIS..........c..eururirirreririrreeirereeees e ses ettt es st et essenns
8. Deduct amortization of premium and mortgage interest points and commitment fEes...........ccovveeriieieeieiessee e
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other-than-temporary impairment rECOGNIZEM...........coveviuiviieeiiirieieseie e sssesses | stsssesissssssssessessssassessssanees 2,472,646
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ceovvsrerrrnrnnennernnns 1,420,411,803 | oo 1,478,864,643
12, Total VaAlUGHON GIOWANCE.........cucvveiiieiieictc ettt b bbb s s s st en bbb s b senses | dentessesnsessesssssnsansesntanaas (8,208,630) | ..vovvereerrercieriereiisisnienaas (4,758,431)
13, SUbLOAl (LINE 11 PIUS LINE 12).....vvereriiriieiieeeieiieeissie ettt ss st sttt sttt essanssssnssessenssnssnns | sessssssssssssssanssssnssans 1,412,203,173 | oo 1,474,106,212
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)........coiuoiiiiuiieeisietcie et ssssssenassesssssesens | evsessssssesssssssssesssenes 1,412,203173 | oo 1,474,106,212
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI..........cvcvevieiveeieieireieeetese ettt b s bes s sssssaens | essessssssssssssssessesesasd 4,123,365,436 | ..c.covvererieeiies 3,613,090,563
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION..........c.cveviieireiiicesicee et b b s st s ssaebessnsens | sesebesssssebassstesessnsesasaes 230,533,287 | oo 883,396,624
2.2 Additional investment made after aCUISIION. ...........cccueieiiieie ettt ans | saessessssens st saenee 379,105,821 | oo 495,710,854
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). . .96,112,875
6. Total gain (loss) on disposals............ .(69,101,172) | .. ....(30,646,269)
7. Deduct amounts received on disposals............. ..206,442,013 ...898,667,007
8. Deduct amortization of premium and depreciation 22,575,376 | oo 37,922,360
9. Total foreign exchange change in book/adjusted carrying value... ..3,001,689 ...2,290,156
10. Deduct current year's other-than-temporary impairment FECOGNIZEM. ............euverurerrirerireireirerseeseeseee s sesseesesessessssessenens | sesessssssssssasssssssssssssssssssssens 520,973 | oo
11.  Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5+6-7-849-10)........cccccvrreririereinsieesseesisenens | ceeriessssenessessssesess 4,491,620,074 | ..ooovvereereeins 4,123,365,436
12. Deduct total NONAAMItEEA AMOUNES..........c.cvieiiiiectccee ettt ettt es sttt es st s ssstesnasesssnantans | eaeterneeesssnsssseneseesanaees 192,510,620 | ....coovvvevrrerrcrn 106,924,410
13. Statement value at end of current period (LiNg 11 MINUS LINE 12).....cc.cieieiiiiiiieisississisissiesesssssssssesssssssessssssssssesssssssessans | sssesssssssesassssssassesas 4,299,109,454 | ..oovvivviieeis 4,016,441,026
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEA..........cccvueveveveieiciieseeesete et sessesesens | eveesssess s seenns 19,525,519,935 | ...ooevvveeeie 19,233,755,768
2. Cost of bonds and StOCKS BCQUITED..........cciueieiiiieiieieieceis ettt s st ssenses | sbessessssensessesansessesaees 2,567,481,812 | coovvveeeveereeiis 1,558,498,967
3. ACCTUAN OF GISCOUNL.........ocvicvieictctce ettt ettt a bbb et s st et s st ben s s ssss s senassans | sbessessssissesssansessesensnaans 14,525,484 | ..o 18,658,089
4. Unrealized valuation INCrEASE (ECTEASE).........cuevuiuriueiieieiieieie ittt sttt st ss st s e st en s s sssessessnns | sbsebssessesssssssassessnsanees (290,612,445 | ....ooovvererieieiisinn 988,518,888
5. Total gain (I0SS) ON QISPOSAIS.........cvurererrirririerririeiiesissise ittt ettt sttt en st sntnes | Sressanssnssessassanssnsestensnens (3,793,251) | ovvoveeeeireerreeeseeeeenens (2,136,332)
6. Deduct consideration for bonds and StOCkS dISPOSEA OF.........c.cueieiiiiiiiiiciicie ettt ssesns | sbessesssssses st es e saees 1,838,095,170 | .ovovveveireierereiee 2,234,597,537
7. Deduct amortization Of PrEMIUM.........c.crieiireieicieee ettt et s e b b s s bes s sttt saesnsnaes | suessessssassesnsnsessesessaneaen 23,482,429 | ..o 29,530,658
8. Total foreign exchange change in book/adjusted Carrying VAIUE............cccc.cviueieiiiriiecceie ettt sstenaes | svessesesesses s s s snssssenas TT7,966 | oo 398,756
9. Deduct current year's other-than-temporary impairment reCOgNIZE............cccevicuiiiicreiiee e | seeaesessres e bbb es s 29,218,560 | ....cvevrrereiiereerenas 7,918,428
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s..........coeerieievrieiierieies | covierieiiisie s 5,632,047 | oo (127,578)
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10)..........cccceveerrrrrrerierisieseiesesseseseesinss | cvevessssesiessssesessnns 19,928,735,389 | ...ocvvverreererernn, 19,525,519,935
12.  Deduct total NONAAMItEEA AMOUNES...........ccviiiieiieiie ettt bbbt s bbbt s s ssens | sntessssstessesssssssansesntaneas 30,581,039 | .o 21,065,434
13. Statement value at end of current period (Line 11 MINUS LINE 12)..........ccouiiieiiiiiieiiiesicsieseseessssressesessssssesesssessssssesens | sreressssesesssesessnsesens 19,898,154,350 | ......ccovevvieriincrnans 19,504,454,501




Statement for September 30, 2020 of the NATIONWIDE MUTUAL 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
NAIC 1 (8)-vvrvevereeererereesseriseessesessessessseessessssensssesssssssesssesssssssesssens | sessssssnesssesesnnd 6,788,811,074 | .ovoevveecrirci 650,727,465 | ..o 469,028,249 | .....ccvvrereerieris (4,594,134) | ..oovverr 6,146,583,030 | .ocoovvverrrrrnenne 6,788,811,074 | ..oooovvvvevrcens 6,965,916,156 | ......ovvvrrerernnns 6,328,048,540
2. 2,404,618,698 213,703,084 | ... 108,087,662 (52,512,717) 2,155,652,314 +2,404,618,698 | .....ooovrrrrrrinnn 2,457,721,403 | oo 2,395,964,324
NAIC 3 (8)-veverereeernrirresiesesesieeeses i sesssessssess s ssssesssesssssessens | sessesessssnssssesssenss 568,057,985 | .....ccoovvrrrrririrrinan 53,093,978 | ...ooovvvirrrririicnens 13,930,253 | ..o B4, TTOATT | oo 573,098,945 | ...ovvvvrvrririinenns 568,057,985 | .....cooovrrirrrircnens 671,998,187 | .oooovverrrrerirnnns 595,829,159
NAIC 4 (8)-.eevvercerncrirneesieeiseisieseses s ess st esssssssesssens | sessisesssssssssesssenes 347,589,936 | .....covorrrirririinnn 40,686,205 | ......oovererrrrininnne 36,510,621 | .oovverrrvrecrirciinnns (11,526,996) | ....covvrerrrrireninne 268,532,258 | ..o 347,589,936 | ....cvvvrrirrrinens 340,238,524 | ....cocooovvrvreriins 310,097,688
NAIC 5 (8)-vvvvrverererrerireeinrissessereeessessseeseesessess s essssssssesssscnssns | sesssnessssssssseesssnessnns 44,423,612 | oo 6,197,866 | ....coooererrrrirriins 17,239,618 | oo 14,180,070 | ..oovvrnverrrierrins 46,424,243 | ... 44,423,612 | oo 47,561,930 | oo 62,391,850
NAIC B (8)-vvvvevereeereereresieniseessesiseeseesessess s essssessssesssessesssssenesns | nesssssssssesssssnesesesanas AATAT24 | oo | v 1,233,013 | oo 624,612 | oo 4,601,059 | ..o 4174724 | oo, 3,566,323 | ..o 4,634,354
TOtAl BONGS......ovuuiecniiiieenis i snne e eneses | eonesssnesnsssnns 10,157,676,029 | ....ooovvvernrirrinienns 964,408,598 | ......cocovvrriniriinnnns 646,029,416 | ....oovircririninis 10,947,312 | oo 9,194,891,849 | ..o 10,157,676,029 | ....ccovvrevies 10,487,002,523 | ...coovvrrriniennnes 9,696,965,915
PREFERRED STOCK
NAIC Tttt | oesisnsstenss e eneses 9,116,583 | ...oevvrieerireiienens 1,079,351 | oo 65,986 | ...vvoerererieriienns (10,129,948) | ...ovvvvrvvrrrirrrrirnens 5,287,055 | ...oovverirrrririinns 9,116,583 | ... (O R 3,410,227
NAIC 2.ttt nestenees | seenssesse s 483,007 [ oo | et | e 10,189,585 | ...oovvvnrerrrirrrrirnens 2,178,449 | .o 463,001 | oo 10,652,586 | ...oovvvrrrerrireirirnens 2,180,469
10, NAIC 3ottt | restsnneseesss e enes 2,898,633 | ... 2484179 | s 491,250 | oo 55,284 | ...ooovrvieriniririiens 3,308,021 | ..ooovverrirrirriin 2,898,633 | ..o 4,906,846 | ...ooovveirriirininnne 2,794,526
1. 840,120 (840,120) 546,015 840,120
12, INAIC Bttt bt | setbseeb bbb bbbt | ettt ettt | st 285,000 | .oooeririiniinae 1,135,133 [ oo e | e 850,133 | oo
13, INAIC Bttt | cberb bbb 15,929 | oot | s | shens s 2,425 [ | s 15,929 | oo 18,354 | oo
14, Total Preferred SOCK.........ciiiiiierierieieeissiesieeiesiessessessessensenes | ssesssssssssssssses 13,334,266 3,523,530 842,236 11,319,540 13,334,266 ....16,427,919 8,385,222
15.  Total Bonds and Preferred StOCK..........vwrieiiniiniisiisnisnieniesisnssnssssns | cvesenessnesnsenens 10,171,010,295 | .oovvvivnirinirinene 967,932,128 | ... 646,871,652 | ...ovovriiriirinninens 11,359,671 | oo 9,206,211,389 | ..o 10,171,010,295 | ..o 10,503,430,442 | ...ovvviiiniiiinnn 9,705,351,137

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1§....52,705,598; NAIC 2§.......... 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S........ 0; NAIC6S........ 0.




statement for September 30,2020 ofthe. NATIONWIDE MUTUAL 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
97199999......coiiirrreeere | s 1,235,006,636 |.....ccvvvevnenee D0, U U 1,235,006,636 | ....ocoevreerirriiriiieciea 49,862 | ...
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........coiuiireieiieieieicteie ettt ssssntenss | sebessessesssssssessessssensesneas 753,875,647 | oo 779,224,649
2. Cost of Short-term INVESIMENES ACAUITED. .......cveveivcecei ettt st es s snaenans | svsesssssssesssestessseneenes 18,112,792,174 | oo 21,824,872,248
3. ACCTUAN OF GISCOUNL.......oveeiiieii bbbt | Hhbn bbb bbbttt | boebbns bbb 78,375
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...........ccccvieiieiiiiicriiceeisi ettt b e sesenses | ebesssssesessteses s aerenes 17,631,657,897 | oo 21,850,299,625
7. Deduct amortization Of PrEMIUML............ccocciuiiueiciiieie ettt ettt bbb st sses s | oebssesssssssesses s s st es e b s s s s s sen 3,288 | ..o
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+5-6-7T+8-9).........ccovivrrrrnreirinieinnieensesienees | e 1,235,006,636 | ....coovverrererrnieieireiriieenes 753,875,647
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)....cviiieieiiiesierisrissssssssssesseessssssessssessassesssssssessessssanss | oorsssessessesssssssassessssasees 1,235,006,636 | ....oovereririierieinisiiennas 753,875,647
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statement for September 30,2020 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY
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SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 10, PHIOT YEA)........vuererurrirrereresesiessssesessessssssssssssssssssessesssssessessessssssessessssesssssssssessassssssessessnsssssessnsanes (2,211,812)

Cost paid/(consideration reCeiVE) ON AUUIIONS..............cveiriiiieireiiiiisieie ettt s bbb s bbbt s s s s bbbttt

Unrealized valuation increase/(decrease) 2,055,552

SSAP NO. 108 AUJUSIMENES.........ocveiieictiiicicie ettt ettt b s s bbb s s b s s s bbb s b s s s b b s b bbb s e s s s b bt b bt s bbbttt

Total gain (10SS) ON tEIMINGHON TECOGNIZEM. .......cviveereeicirireiie st es sttt et ettt bbb e bbb st b bbb b b s b s s b et bbb se s b st et s bbb se et b st e bbb st

Considerations received/(paid) ON tEIMINALONS. ...........ciiuiiueiriieieie ettt bbbt s bbb bbb s bbb s bbb bbb sttt s b st en

AAMOTHZALION. ...ttt s s8££ e84 8282428 R84 8 bR AR Rt R bRttt

Adjustment to the book/adjusted Carrying Value 0f NEAGE HEM...........c ettt bbb s bbbt

Total foreign exchange change in DoOK/AdiUSLEA CAIMYING VAIUE.............c.evevieeieciciectes ettt et sa et s b st es s bbb s st s st s st enstas (455,139)

Book/adjusted carrying value at end of current period (LINes 1+ 2+ 3+ 4 +5-6+ 7 + 8+ 9)..uiiiiiiiiieireieie ettt sttt ss st (611,399)

DEAUCE NONAAMILEA @SSEES......vvvueiirireiiieiieieise et s bt e8RS s8Rt s ke h bbbttt

Statement value at end of current period (LINE 10 MINUS LINE 11).......uiuriiiererrieiecineieiseessseseesessessesssessesse st sss s ssese sttt ssessssasssessessessessessassssssessassessssssessessssssssesnnsss (611,399)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE B, PHOT YEAI).........cvveieuireireiseieiesseeseisssessessstessessesssssssessessssessessssessessessssessesssssssessessssassessessssessesssssssassesnes (0)

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)...........c.vvierrerireenrenrinieeneseesseseeseeseeeseeseneens

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... 696,582
3.14 Section 1, Column 18, Prior YEAI..........ccovvuivrieneirneereeeeeereeeeeieeens 10,394,823 (9,698,240) (9,698,240)

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............cccceevueee. 696,582
3.24 Section 1, Column 19, Prior YEar..........cccevveviveerereriiereiiseeisieenns 10,394,823
3.25 SSAP No. 108 adjuStMENtS........o.vermreercernerieeierieesrseeiseessseenns (9,698,240) (9,698,240)

SUDLOLAI (LINE 3.1 MINUS LINE 3.2).....cueireteiieiieiseisiieiseietsss ettt es ettt s 8888888 bR R st nn 0

Cumulative variation margin on terminated contracts during the year............ccccoevvnerrsensnsneeninsneenns (59,874,578)

Less:

4.21 Amount used to adjust basis of hedged item...........c.ccocvvvrrnrnrnnne

4,22 AMOUNE FECOGNIZEA. ......coeveviieiieieiireieieiseie e (59,874,578)

4.23 SSAP No. 108 adjuStMENtS........ccrrurerirererrireirinreneiseeseeeeeeseeseeeenns (59,874,578)

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

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

Book/adjusted carrying value at end of current period (LINES 1+ 2 4 3.3 = 4.3 - 5.1 = 5.2).....oiuieiieeie sttt b et bbbt (0)

DEdUCE NONAAMIIIEA @SSELS.......c.ouiviviecteiiiee sttt a e s bbb s s s s s b s s s s st 2SR s s A b se R s s st s s R A s e s b bR bbb bRt se sttt es s s nan

Statement value at end of current Period (LINE B MINUS LINE 7)........c.cuiuiiriiiiiieieieiseies ettt bbbttt bbb s bbb s s bt ns (0)

QSl104
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Sch.DB -Pt.C -Sn. 1
NONE

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

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14 ...ttt ettt b a s s a s bt s bt s b nenn (611,399)

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

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 (611,399)

4. PartD, SECHON 1, COIUMN 5.ttt 34,560

5. Part D, SECHON 1, COIUMN B.......coveveiieiecictctes ettt s bbbt bbb s s se et s st s st nen (645,959)

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 16......c.cviuiiiiiiieiceieetete ettt bbb bbbttt et s st s s bbbt b et es s e (31,723,920)

8. Part B, SECHON 1, COIUMN 13.......oiiiiiii bbb bbb 1,886,166

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 (29,837,754)

10. Part D, SECtioN 1, COIUMN B..........ouiiiiiiiiiiciiii it 4,200,647

11, Part D, SECHON 1, COIUMN ..ottt s s bbbttt (34,038,401)

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 5,005,196
14, Part B, SECHON 1, COIUMN 20..........iiiiiiiiiiee s 25,680,597
15. Part D, SECtioN 1, COIUMN 1. ...t 30,685,793
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

QSI107



statement for September 30,2020 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI.........cvucvuriiirrieieiesseieississ st ssssssssts | sessessessssssssesssssssssssassssnssessens 6,645,234 | ..o 4,134,803
2. Cost of cash eqUIVAIENTS ACQUITE............c.evrvivriereictese ettt bttt st s s s s sssssssssnns | essessessssessesissssessessssnssseesens 344,558,049 | ...ooooeeeeee s 39,896,565
3. ACCTUAL OF BISCOUNL.......cveevticeesii itk | eheRE e SRRt oieeb iRk
4. Unrealized valuation INCIEASE (ECIEASE)..........cvcvveeverceeee et ses st ss st st es s sesasssssans | svsessssessesssnsessssssssssesses st estes e sstessesanes 15 | e
5. Total Gain (I0SS) ON GISPOSAIS........c.vuvervicviieeseiieres ettt s e ses st seesss s ses st tessss s ssssssssssssssasses | stessesssssssessesiesasses e sessaseesssssssassessnsestessnsants | sessssassessssssses st sssesses et s seseesenssssessesnsensesen
6. Deduct consideration received 0N ISPOSAIS...........cccvvueveiiriieiicicece et s s ssssebens | sesissesessseses et s s s ees 334,778,519 | oo 37,386,134
7. Deduct amOrtiZation Of PIEMIUM.........c.c.cciiiiieirice ettt bbb bbbt ss st sasbetenss | nbsebebessesessssssesebssbebessssebesssebes s esebsnsetesnsns | Hebebessssesasssebesssesessssebe b s s e b e s s e b bnse bt s eee
8. Total foreign exchange change in book/ adjUStEA CAMTYING VAIUE............c.cueveieieiicicccesee st ienes | seesebesssesss st ss b s s st se b s s s bsssebessnses | sstesessssesasssebes s s e s b s st e b st e s s e bt s s bes s eee
9. Deduct current year's other-than-temporary impairmENt FECOGNIZEM. ..........oeviviuiveiiieieieeeie et tseeies | ceesaetesssetesseaetesssesessssesesessebesssesesessesessssns | sesteresisnesssessesessssssesssastesessesessssssesensssessssnes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cccouvierriireiniiniieieies | e 16,424,779 | oo 6,645,234
11. Deduct total NONAAMItEEA BMOUNTS. ..o bbb | EEE bbbt | £hb e bbb bbb
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cvcuiiiieiiiiiieieiisissiesiessississsessssssessesssssssens | oersssessesssssssessssssssssassessssssasses 16,424,779 | oo 6,645,234
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Statement for September 30, 2020 of the NATIONWIDE MUTUAL INSU RANCE COM PANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
One Nationwide Plaza, Home Office Columbus OH.. [01/01/1976.... 973,568 992,643
Plaza 2, 280 N. High St, OffiCe.........ccvevuerirerieiirisieerieceeis s Columbus OH.. | 01/01/1996.... (81,142) 34,870
Plaza 3, 245 N. High St, Office........ccririrriniieieecee e Columbus OH.. | 01/01/1989.... 195,106 231,024
215 N. Front St, Office.................. Columbus OH.. [ O1/0171998.... [ 1oreerueimaiiseieseeeseess st ens | Sebb st es bbbt | eebinest st | neneentenes (130,376) 10,227
100 Green Meadows Dr, Hotel & Conference Cir............cccoocuuricniicciiniiiciiiniicciis Lewis Center.... . |01/01/1960.... 3,000 3,000
281 East Powell Rd, Data Center North. Lewis Center.... . | 06/30/1986.... 53,301 53,301
1100 Locust St, Office Des Moines . | 04/30/2001.... 148,351 368,498
1200 LOCUSE St, OFfiCE.....uuvvvrirrercirerisriieeiereeeesisesessssieeienes Des Moines IA.... | 12/30/2001.... (1,748) 128,317
1200 Mulberry St, Garage Des Moines IA.... |06/01/2007.... 679,587
285 N. Front St, GArage. .........cvuiureriieiiieieiiseieeieieissie et Columbus OH.. [01/01/1980.... 649,182
3300 SW Williston Rd, Office..... Gainesville. FL....|01/01/1979.... 25,366 25,366
0199999. Totals.... 1,185,426
0399999. Totals.... 1,185,426
m
o
—_—
Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances| (11-9-10) B.JA.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
Property Disposed
3300 SW Williston Rd, Office..........coevenu. Gainesville............ ‘ FL... | ....... 27,945,680 | ..ovviviriiiriiinns [ | | e 6,681,816 | ..oovivrreriininirs | e (6,681,816) [ .vovvrererinrinrirans [ orrersnissiisnssissinns | connisisnissisnins 0
0199999, TOMAIS. ... verestesrs s ees st €1 e E Rt | nneias 27,945,680 0 [ i 0 0 . 6,681,816 L0 ] (6,681,816) . 0 0 0 0 0 0
0399999, TOMAIS. ... vvvevriraieaieseeseesee st b et tese Shees bbbttt | ereias 27,945,680 (0 OO 0 0] 6,681,816 | .oovvvrriinnn 0| (6,681,816) | ..o (V1 O 0 0 0 0 0 0 0




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

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

2030

Location 4 5 6 7 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1103057 ... | SCOTTSDALE . [12/13/2019.... 4.000 14,861,190 2,500,000 14,861,190
00-1103176.... ... |[NORWOOD........ 07/01/2020.... 4.250 15,175,963 15,175,963
00-1103177.... ... | CINCINNATI 07/01/2020.... 4.250 8,061,552 8,061,552
00-1103178.... ... |DULUTH 08/20/2020.... 3.070 22,110,000 [ cooovvieerreereiserseriens s | bt 22,110,000
00-1103186.... ... |STLOUIS 09/02/2020.... 2.970 7,462,667 7,462,667
00-1103188 ... | SUFFOLK...... . 109/01/2020.... 6.060 17,113,530 | 1ottt | ettt 17,113,530
00-1103190.... ... |LEWISVILLE 09/25/2020.... 3.400 5,359,000 5,359,000
00-1103193. ... ees CHARLOTTE . 109/28/2020.... 2.500 15,002,400 | ..vvvieriieiiieniieni s | et 15,002,400
0599999. Total - Mortgages in Good Standing - Commercial MOMGAgES = All OFNET.......cu. ittt ebsebsen bbbt bbb ensninns | annsae XXX....... XXX 105,146,302 2,500,000 .105,146,302
Mortgages in Good Standing - Mezzanine Loans
99-0000082.... . | CHANDLER .. |AZ 06/10/2020.... 11.500 3,636,428 | ..o 99,500,000
99-0000083.... o IMONTVALE. ...t snsesnsssnes s snnennnees NJ . | 08/07/2020.... 11.250 24,055,993 4,388,099 .180,400,000
0699999. Total - Mortgages in Good Standing - MEZZANINE LOANS...........c..cuiuiueieiiieiieietiet ettt ettt ettt ess st et esses et essessessessssessessebsesensessnssssessessesanss  sessesssssssessessessssessessessssassesnsansessessnsesss | tossas XXX....... XXX 24,055,993 8,024,528 .279,900,000
0899999. Total - Mortgages iN GOOD STANGING. . ... vuuiueuiiieis e tes sttt Sehbseeb bbbttt | cenees XXX.ioene XXX 129,202,295 10,524,527 .385,046,302
3399999, TOAl MOMGAGES. .......eveveereeereieeeiesetse etttk 8 sttt et eet | eetiesbsee st ee ettt sienes | ereins XXX....... XXX 129,202,295 10,524,527 .385,046,302
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
00-1000926...........coomrerererne MARIETTA....c.ocovvrrrrnns [C7. WU PR 12/23/2002.... | 07/09/2020.... | ... 866,678 | ...vvvervrrceririneinens | serreriensneeneninnis | s eseessnnes | e | e (V1 PRI IO 825311 | covvvverns 825,311 0
00-1102347......covvevvercrciriene NORWOOD........ovvererrrrerrines [0 - FUSUR IR 04/01/2015.... | 07/01/2020.... | ccovvvrenvned 67,000,000 | ...ouevrieereiiiniiniiis | e | s | s | e 0 [ e [ v 67,000,000 67,000,000 0
00-1102395 DULUTH [C7. U PR 08/13/2015.... | 08/20/2020.... | .... 12,000,000 | covoveenrierierereenes | e [ e | e |0 | s | o 12,000,000 12,000,000 0
00-1102396......0cvrrevriies FAYETTEVILLE (7. NN RO 08/13/2015.... | 08/20/2020.... | .... .10,000,000 0 P 10,000,000 0
0199999. Total - Mortgages Closed by REPAYMENL. ..ot sessians | eseessesssesseessssnsessseses st esseessesnsensessesansesssssssnsensessnsansens | cosssessesesanes 89,866,678 | ....oooerrcnnnd 0 0 0 {0 P 0 0] 89,825,311 0 0 0
Mortgages With Partial Repayments
00-1000391....couvvevrrirerinn BROOKLYN (0] SV DR 01/11/2001.... 570,237 0
00-1000450.... ... | MIDLAND PARK |\ [V SSSURI DU 12/29/2000.... | cvvovererrrrriviines | vvere 2,042,496 0
00-1000714.... .| CLOSTER... N [ 11/08/2001.... 454,641 0
00-1000949 STOW. (0] VSN DR 12/22/2015.... 231,810 ....(1,684) 0
00-1001038 ITHACA. ... [N} SO R 10/01/2002.... [ .oooveeneevrrrenen | s 7,082,296 0
00-1101810....couvvirirerinnn HIGHLAND PARK ..ot Il [ 10/112/2018... [ oo | s 1,467,381 0
00-1101820.... ... | CINCINNATI..... OH..ovvveres | v 10/112/2018... | oo | s 3,741,019 ..36,091 0
00-1101824.... .|BURLINGTON............... KY oo v 08/06/2012.... | covocverrirsvianns | e 2,044,429 .180,562 0
00-1101854 PORTAGE ...ttt eseesessessssese s N e 10/12/2018... | oo | s 3,197,562 0
00-1101907....cocvvcrierinnn COLUMBUS.......cooonvvvrirnne (0] USRI DR 10/12/2018..... [ oo | e 11,184,070 0
00-1101939 KIRKLAND WA v | e 10/12/2018... | oo | s 4,241,296 0




Statement for September 30, 2020 of the NATIONWIDE MUTUAL INSU RANCE COM PANY

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

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

00-1101969.......covvvriierinnnn JACKSONVILLE FLuworireriinns [ 09/12/2013.... | ovorevrerirerinns | e 3,979,032 155,452 | c.ovvvennee. 155,452 0
00-1101985 TORRANCE CA L 10/12/2018.... | s | e 2,937,350 29,240 29,240 0
00-1102024..........covorerverinnns LAS VEGAS........c.covverenn. NV [ 10M1172013.... [ oo | s 1,123,972 26,483 | ....... 26,483 0
00-1102034........covvvverierinnn SAUK RAPIDS.......coouivimrireinerisirieniesessessssssssesssesesseens MN.cvvnirn [ 10/12/2018... | oo | s 5,828,063 .145,058 ...145,058 0
00-1102039 FT WORTH L T B 09/10/2013.... [ .cerevvrreeirires | errerenireines 17,600,464 .100,642 ...100,642 0
00-1102042.... ... |COLUMBUS.........oovvirrrrnnns OH..ovvveres | v 10/12/2018... | oo | s 5,134,109 29,714 | ....... 29,714 0
00-1102048.... [ WASHINGTON. ...ttt DC..vvvernes [ i 10/12/2018..... [ oo | e 1,518,784 | .o [ e | cevienieeinsssssisenin | oneneenssssesssnsinens | snssseenensessnsieen0 [ o | oeeseesinnennd 65,487 | ..coovvrrinnn 65,487 0
00-1102058 MANCHESTER (O} IS D 10/12/2018... | oo | s 3,985,830 153,824 | ..ovvvrnven. 153,824 0
00-1102076.... ... | MISSION VIEJO. (07 U Do TM2013.c. [ e | e 13,142,732 62,011 | ...... 62,011 0
00-1102131.... ... |HOUSTON.......ccoouc.. L. ST D 10/12/2018... | oo | s 8,032,978 100,951 | coovvvernne 100,951 0
00-1102163.... ... | STERLING.. VAo | s 06/04/2014.... | coooocverrinricnns | s 23,328,666 .106,251 0
00-1102207.... ... | CINCINNATI..... OH..ovvveves | v 01/05/2015.... | covoreverevernirenns | v 5,675,917 0
00-1102241.....ovorierierins NORTH BETHESDA.... MD..ovveie [ e 10/12/2018... | oo | s 8,689,830 0
00-1102320.......couvvrrierinnn FOX POINT, Wl | v 10/12/2018... | oo | s 7,967,942 .314,881 0
o 00-1102398 RENTON. ...ttt WA e | e 08/06/2015.... | covoocverrirserrnne | e 2,771,631 111,492 0
m 00-1102417 NATICK ..o MA. i [ 09/30/2015.... | covorevererernrienns | v 3,487,455 29,495 0
o 00-1102450.......ccorverererrinnn PARK CITY....... UTeeiees [ 10/12/2018.... | oo | s 8,432,036 | ..oouverrireirniineins | e | e | v |0 | s | e 39,487 0
N 00-1102456.............ccocooenncen. ALLENTOWN......... PA. o 01/1412016.... | covovevererrrienns | v 8,148,491 | oo | | e | s | e (V1 I 52,768 0
'_‘ 00-1102463.... o [MIRALOMA......cooooiimrinnrnererineinsnesssissssesnssnesesssssssneeses | CAuriinsrirseis [ i 10/12/2018... | oo | s 1,610,038 0
00-1102464.... ... |RANCHO CUCAMONGA.........ccontveemrrmerirerierineensriennrnenines | CAuiiiiriseis [ v 10/12/2018... | oo | s 3,130,629 0
00-1102466.... v | WILMINGTON......covvmrrinrinrineninninerierieseneessssissenssennesnne. | NCuortiineiinns v 10/12/2018... [ oo | s 7,220,004 0
00-1102470.... | COLUMBUS........covvirieieiernrrerenissnsssssssisssnsnsnsssessenes | OHeiviiciinis | v 10/12/2018.... | coveveerverivinnes | v 6,750,374 0
00-1102486 CHELSEA......oooirieenererinrinennseineisensssissesensensennenes | A | s 12110/2015.... [ oo | s 6,426,352 0
00-1102505. SEATTLE.....ooieeeeeeeeieresssiensssesesesssnsessssssssssnsesessenss | WAoo | s 10/12/2018.... | coveveerveriviins | v 4,946,843 ..39,564 0
00-1102550.......cvurernrererenne FAIRBORN........ccostrurrimrnreninneneinnerssnsnsnsensssessnssessennsnns | OHuviscincins | oo 10/12/2018... [ oo | e 11,321,781 .130,045 0
00-1102579.... ... |PHOENIX......... L.V AT B 07/19/2016.... | covoreverevernrrinns | e 12,180,330 0
00-1102588.... ... | CARLE PLACE NY oo [ 10/112/2018... [ oo | s 3,733,119 0
00-1102591......ocvvrrrireriine LEXINGTON....... SO T 10/12/2018.... | covveervercviin | v 7,377,594 0
00-1102788 STANTON CA .1 10/11/2017.... 1,930,515 0
00-1102803........c0everecrrciiene NASHVILLE...... TN e 12712017 . | e | e 13,291,010 0
00-1102809 CHICAGO........ovvreicrrrsneisneisseisssissssisssssssssnssnns | e | 0172017 [ o | e 19,301,396 0
00-1102816. WALNUT.....coviiirnencnecneneenssssenssensenesnensneenes. | CAueiviiniinis | s 10/12/2018.... | coveveerveriviins | vver 8,206,000 0
00-1102821 CHICAGO......eoeiirierierieeseisese e Il [ TMB/2017 . [ oo | e 14,511,147 0
00-1102884.... . | FARMERS BRANCH > .107/31/2018.... 4,077,272 0
00-1102889 LEWISVILLE L. ST D 10/1172018.... [ oo | e 20,606,967 0
00-1102894.... ..|MOORESVILLE NC..ovvveernes [ 07/06/2018.... | ccooocverrinrianns [ v 4,848,241 0
00-1102901.... <o [MECHANICSBURG........ocvtrrirereinerierienesseessessesseninenes PA. o e 12M712018... [ oo | e 15,000,000 0
00-1102906.... ... | CANOGA PARK (07 U B 10/17/2018.... 6,880,434 29,121 0
00-1102910 ... |ALBUQUERQUE.... NM .109/28/2018.... | ... .10,706,876 .66,157 0
00-1102959.... coo [WASHINGTON......oriiiiiiiiriisnissicsesnssissiees [ 1O PR 03/28/2019.... 4,724,614 ...107,255 0
00-1102982.......couvvrrirerirns SALT LAKE CITY UTevreees | v TM1412019.... [ oo | e 22,000,000 | cvoouvemrererireerenis | e | e | e |0 | e | o 93,8600 | 93,860 0
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Statement for September 30, 2020 of the NATIONWIDE MUTUAL INSU RANCE COM PANY

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

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

00-1103032.... 1o |CARLE PLACE........oconirnrnninniinninnensessersssissesssnsninnees | NY e [ 12/05/2019.... [ ovveevirireni | s 4,000,000 32,537 | ....... 32,537 0
00-1103051 ... | WARRENVILLE 111412019, | e [ e 6,000,000 .104,329 ...104,329 0
00-1103160.... <o | WEST SACRAMENTO.......oovvrrinrirneirnniineeesesnseisseesnssensenes | CAuinsiirseis [ v 05/2712020.... | cooorvoeriiriieis | ceverneeieeiseissssiseiseesieees ..48,181 0
00-1103164.......ccoovvvrirircrins MENOMONEE FALLS........cocovniiniinnnnnnnnnnnnnnenensnennes | Wl [ oo 04/30/2020..... | covovverereririinns [ oereemessesssnesnsssenssnessees | eesenssnssenssenssnesnnns | serssenssensssns s | s enesensnnes | cesnssssnssene s | seessssessn s (] IR 156,784 ...156,784 0
0299999. Total - Mortgages With Partial Repayments...........ccccooiiiniiiniiiniiiniiiniisiicsins ...396,824,054 | ..o, 0 ....(1,684) 0 0 (1,684) 0]. .4,220,328 | ... 4,220,328 0 0 0
0599999, TOtAI MOMGAYES........vvvreveeesrerersertsereseeseeeeassess et essse | eiesssessseees s e b s et s e st enisatssnessnsninenies | eoessineriend 486,690,732 | ... 0 ....(1,684) 0 0 (1,684) (V) 94,045,638 | ........ 94,045,638 0 0 0




Statement for September 30, 2020 of the NATIONWIDE MUTUAL INSU RANCE COM PANY

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

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.... | .... - .15,259,814
GSO Capital Opportunities Fund IIl LP Wilmington.... .. | DE.... | GSO Capital Partners LP. 06/03/2016.... |.... .. 580,510 | - .14,365,201
GSO European Senior Debt FUNG LP.........c.ocoviiiicecse s WilmINGton.......ccovvvenriecieiis DE.... | GSO Capital Partners LP..........ccccoevvrneerienines 11/25/2014.... | ..ooec.. 2 | e | oo 7,286,670 | - 17,072,002
ICG SDP Fund 4B.........ccccovoviirnnnee Grand Duchy. ... |LUX.. | Intermediate Capital GrOUP.........ceueerireiiriiieieireeseeieiseee et sseessssnsenns 03/31/2020.... |.... .30,516,279
Kayne Senior Credit Il FUNd, L.P.......cccoovvirivirierncrecces Wilmington.... .| DE.... [ Kayne Senior Credit...........couverrriiernrineeeriniicennienns 06/23/2014.... | cvoveieiiei | eeeeeeceeeeeeeeeeeeieenens | eevereeeirieiereeen82,196 | = e [ e 5,233,616
MCP Private Capital Fund II...... Luxembourg City.. . | LUX.. | Metric Capital Partners Il GP S.a.r.| 05/07/2014.... | .... ....3,426,354
Newstone Capital Partners I, LP. Wilmington CA.... | Newstone Capital Partners 12/29/2010.... 1,247,766
Newstone Capital Partners I, LP... Wilmington.... . | Newstone Capital Partners 09/20/2016.... |.... ....1,471,536
NW Private Debt, LLC..........cccooieiieiieereeceeeeece e Los Angeles. . | Kayne Anderson Capital AdViSOrs, L.P.........ccooeriurieieiereeeieeceeieins 01/01/2016.... | cvovrveeeini | e | e L2213 | = s | e 5,141,539
Oaktree Opportunities Fund Xb, L.P.... Grand Cayman. . | Oaktree Capital Management. 06/18/2018.... .15,750,000
Prudential Capital Partners Ill, LP Chicago . Prudential Capital Group. 10/15/2008.... | .oovvrceee2 | e | eveeeinrnneneenen23,055 | = e | e 1,392,554
Vista Credit Opportunities Fund I - B, L.P.... San Francisco CA.... | Vista Credit Opportunities Managment.... 06/01/2016.... |.... 3,465,694
Vista Credit Opportunities Fund II, L.P.... e Wilmington . | Vista Credit Opportunities Managment .. 05/10/2017.... | .... . 2,051,349
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........cocovorrrinisninrsssnsissisissieines 209,302 | ... 116,393,704
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Actis Global 4 LP. . | London.. GBR. | Actis.. 12/15/2011.... - 3,017,530
Advent International GPE IX, LP. Grand Cayman. ... | CYM. | Advent International 10/21/2019.... | ... - 11,978,751
Advent International GPE VIII-B, LP Wilmington .| DE.... | Advent International 01/28/2016.... | .... - 816,001
Affinity Asia Pacific Fund Ill.. . | Grand Cayman. CYM. | Affinity Equity Partners. 12/15/2006.... - 639,016
Ares Corporate Opportunities Fund V, L.P.. . | Los Angeles. ... | CA.... | Ares Management 06/22/2017.... | ... ol © s | 7,755,901
BIF IV Renewable Sidecar-B, LP . | Toronto ... | CAN. | Brookfield Asset Management Inc........ 03/20/2020.... |.... 43,960 | .o LSRR ISR 6,068,581
Blackstone Infrastructure Partners, L.P...........ccccoevivieieeieieieceeees .| New York.. .|NY.... | Blackstone Group 03/14/2019.... |.... 23 e 697,867 | - 12,368,287
Brookfield Infrastructure Fund IV-B, LP.................. Toronto. CAN. |Brookfield Asset Management Inc........ 11/05/2019.... | .ccvreee B | s | e 2,014,400 | = oo | e 9,180,217
Carlyle Asia Partners V, L.P. Washington... ... | DC....| Carlyle Group, L.P 12/26/2018.... [ o3 [ | e 240,263 | - .16,431,319
Catterton Partners VII, L.P... Greenwich.... . | CT.... | Catterton Management Company, LLC 09/03/2013.... |.... 23 | s | s 585,794 | - e | e 2,775,792
Clearlake Capital Partners Vl.............cccoeiiiiniicieisnississiesiesssiiensis Santa Monica..........cc.couvverrerinnns CA.... | Clearlake Capital...........cccccverererinnnn. 05/22/2020.... | ..oovcvennee. 3 656,198 | .....cvvviriririeieis - 14,235,215
CVC European Equity Partners IV L.P. London GBR. [ CVC Capital Partners...........cocovrurrerereirrereineeeeiseieeeeeesesssseessssesenenns 07/29/2005.... | .... . - 951,105
Dyal Capital Partners Il Co-Invest MOONNSe LP..........ccvvvirvrinieerieinieieiseierininns NEW YOrK. ... NY.... | NB Dyal Associates Ill, LP..........ccc.co...... 07/25/2017.... | ... . e 15,624 | - LR
Dyal Capital Partners IV NEW YOrK.......coeeeereeeeneinieireneene NY....|NB Dyal Associates IIl, LP..........ccccc....... 06/11/2018.... | .coveerernns 3 | s | s 2,400,000 | - .25,284,657
EnCap Energy Capital Fund VIII LP. Houston TX.... | EnCap Investments, L.P.. 12/1512010.... | cvvvrereneed [ e | e, 643,119 | = oo | e 84,610
EnCap Energy Capital FUNA X, L.P.......cooiiieeeeeseeseeee e Wilmington.........ooeveereneereeineneen TX.... |EnCap Investments, L.P.. 03/31/2015.... | .... RGN FSUTRRRRRRRTY IR 82,599 | = e | e 2,156,227
EnCap Energy Capital Fund XI, L.P. Houston TX.... |EnCap Investments, L.P.......cccovrvvrrirovninireinereiniis 07M712017.... | oo B | e | s 148107 | = oo | e 6,836,988
EnCap Flatrock Midstream Fund 1, L.P...........cooeuriirimerreee s HOUSEON. ... TX.... |[EnCap Investments, L.P........cccoeierrnnnerercnreneens 04/30/2014.... | .... 12,691 | - 642,066
Energy Spectrum Partners VIII, L.P. Dallas. TX.... | Energy Spectrum Partners 04/08/2019.... |.... 342,857 | - s [ 9,909,705
Energy Spectrum VI, LP...c.ooececreees Dallas. TX.... | Energy Spectrum Partners 02/28/2011.... | ovvreeeennd | s - ..n2,828,968
Energy Spectrum VII, L.P Dallas TX.... | Energy Spectrum Partners 11/03/2014.... | .... - ...1,393,382
Energy Trust Partners Fund IV, L.P........cccoviinincnccne Dallas. TX.... |Energy Trust Capital..........cccovrrrrirrreerennees 08/30/2013.... |.... . - - ....1,763,660
FP S0lar FINANCE LP........coviicieieeceeeeeeee et New YOrk........ccocvuevvrecreeeieeinnns NY.... | FUNDAMENtAl AQVISOTS..........cuiveiiieveiicieieeece ettt sensaenns | senaetesenanans 07/15/2020.... | .coovvernne 3 5,098,300 [ ..cooveveieieieieieeeeeeeins - .14,901,700
Global Infrastructure Partners IV-A/B, LP........ NEW YOrK.......cooeueriieieireieinens NY.... | Global Infrastructure Partners...........ccocoevvererernienee 10/23/2019.... | v 3 | s | e 77,717 | - 17,107,344
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GTCR XIL Lo NEW YOrK. ..o NY.... | GTCR INVESIMENE X1, LLC....ouvuierirericereiseienisesiesiesesessesssessessensssesssssssnes. | evssneesenens 05/04/2018.... | ccooevernven 3 | s | e 2,871,000 | = oo | e 8,998,000 | ........... 0.420
ICG Europe Vl.......ccccevvvviins St Helier.... . | Intermediate Capital GrOUP...........ccueiiiiiiiiiis s 06/26/2015.... | .... ...296,551 ....7,490,589
L Catterton Growth Partners |Il, L.P. Greenwich . | Catterton Management Company, LLC 02/25/2016.... | .... 3] - ...317,402 ....1,255,482
L Catterton Partners IX, L.P........cc.cccuiiiiiiiicie s Greenwich . | Catterton Management Company, LLC 05/22/2020.... | ..oovcvenece. 3 | s 1,587,764 | ..o .19,601,480
L Catterton Partners VI, L.P.........cc.oviiirieeisceeeseee s Greenwich.... . | Catterton Management Company, LLC 06/13/2017.... | ovveeeened | s | verveenrerneeneenn 382,408 | = o [ e 6,546,832
Landmark Equity Partners XVI, LP Wilmington.... . |Landmark Partners.............ccccouuuue 12/06/2018.... | .... 12,885,225
MBK Partners Fund IV, L.P Grand Cayman. . |CYM. | MBK Partners.........cccocvvereernrenee 03/09/2017.... | ovveieeeened | s | cerrernenennnenenen 98,274 | = s [ e 6,618,934
Mercato Partners Growth I, L.P.. Salt Lake City. UT.... | Mercato Partners Growth IlI, GP.. 03/12/2015.... ....1,700,000
NaVis ASia FUN V, LP....oiie e Kuala Lumpur... ... |MYS. | Navis Capital Parners............cocoeerirririienineicnieseeseeeeseeseesssecenseees 02/01/2007.... |....
Navis Asia Fund VIII, L.P Grand Cayman. . | CYM. | Navis Capital Partners............cccoeeieieiirieieeseeieiseseiesee s esees 05/08/2019.... | .... .16,800,000
One Rock Capital Partners II, L.P........ccc.vvvue New York.. . | One Rock Capital PAMNETS. ..o sssensenes 10/30/2017.... 4,056,491
One Rock Capital Partners, L.P. . | New York.. . | One Rock Capital Pamners............cc.oviueierireierinie et 01/30/2014.... | .... 6,466,529
Peppertree Capital Fund VI, LP. Wilmington.... . | Peppertree Capital Management. 05/05/2016.... | .... 549,000
Peppertree Capital Fund VII, LP. Wilmington . | Peppertree Capital Management 11/28/2018.... 1,640,000
Peppertree Capital Fund VIII, L.P. Chagrin Falls . | Peppertree Capital Management 01/27/2020.... |.... .17,394,000
Providence Equity Partners VIII L.P...........cccoooreinirnrnnnne Providence. Providence Equity Partners LLC 07/17/2019.... | .... 12,278,618
Rev1 Fund I, LLC . | Columbus. . | Rev1 Ventures.. 06/30/2016.... 750,909
Riverside Strategic Capital FUNd |, L.P........coooiiiee e New York . | Riverside Company. 05/23/2017 ... | covvvceeein | errerirreneeeeienennens | eerrrnennenenn2y076,209 | = o [ e 7,769,019
Silver Lake Partners IV, L.P .| Menlo Park... . | Silver Lake Partners, LLC.... 04/02/2013.... | .... ...1,333,767
Silver Lake Partners V, L.P Wilmington .| Silver Lake Partners, LLC 06/12/2018.... 8,855,782
Siris Partners IIl, L.P. Wilmington.... . | Siris Capital Group, LLC... 12/02/2014..... | .... ...1,075,678 .
Sorenson Capital Partners IlI, L.P . Wilmington.... . | Sorenson Capital Associates Il LP...........ccccovrereennee. 05/31/2014.... | .... 2,763,642 (2,454,734) 8.540
SVB Capital Partners IV, LP........cccovrrnrnereiniinsnisnineines Silicon Valley . .| SVB Capital Partners, LLC 12/06/2017.... | ... 510,450 | - e [ 2,182,900
SVB Venture Overage Fund, L.P Wilmington..........coeveevreninieinrinnenns .. | SVB Capital Partners, LLC 06/17/12015.... | ovveeecel | e | e 186,374 | = oo | e 1,525,428
TPG Asia VI, L.P....viieiinee Grand Cayman. . |CYM. | TPG Asia ... | 04/07/2014.... | .... LBTBTI9 | - e | 3,168,386
TPG ASIE VI(A), Pttt Fort Worth .| TPG Asia . |07/26/2018.... | .... . e ...962,847 .11,498,280
TPG Healthcare Partners, L.P............ccccooiiiiicieieiceeceee e Fort Worth TPGueeceeeeeee e 10/01/2019.... | .ceverenen 3 | s | s 1,155,817 17,253,554
TPG PaMNers VI, LP.....cooereiieieiierieeiseiseesssie ettt Fort Worth.... .| TPG Partners.... 05/27/2015.... | .... 545,055 | = s [ e 8,447,508
TPG Partners VIII, L.P . | Fort Worth.... . | TPG Partners.... . 10/01/2019.... | .... . ...645,656 .16,472,088
True North Fund V LLP, fka (IVF V).....ccocverrenee. Port Louis, Mauritius............ccccccve... MUS. | True NOMth.......coieiceecreeesee s 03/18/2015.... | .cvevveernns K T SRRSO (RS 573,894 | - s | e 28,810
Veritas Capital Fund VI, L.P Wilmington.... .| DE.... | Veritas Capital.. 06/15/2017.... | ovevveeeinn3 | e | ceveeiesieieinnns 1132122 | = e | s 1,020,515
Veritas Capital Fund VII, L.P.......... New York . | Veritas Capital.. 04/15/2020.... | .3 | vererreneernn 5,694,980 | oo .24,070,635
Vista Equity Endeavor Fund I, L.P.......ccocvvinirciiciininne Grand Cayman............ccrervrivnrennine CYM. | Vista Equity Partners, LLC...........covrreeririnnierscesssiseiesissessenienes 06/01/2017.... | oveveceene3 | e | e 124,401 | = e | e 1,515,204
Vista Equity Endeavor Fund I, L.P........ovveiereccenee Grand Cayman..........ccoeeverereereenens CYM. | Vista Equity Partners, LLC 09/19/2019.... |.... ...115,469 8,075,077
Vista Equity Partners Fund VI, L.P Dover. DE.... | Vista Equity Partners, LLC. 02/29/2016.... | .... . ...198,018 4,861,834
Vista Equity Partners Fund VII, L.P............. Austin TX.... | Vista Equity Partners, LLC.........cccoreuririernenneseeeseiseeeeseeseneeenees 01/2412019.... | .coevveennns K T [T (SO 2,352,601 .15,448,916
Vista Foundation Fund IV, L.P Dover. DE.... | Vista Equity Partners, LLC...........ccccccomiimiiniiinriiiniinesivessesissiisiis 07/2412020.... | ccoovveven3 | e 242,889 | i 13,857,511
Whitehorse Liquidity Partners I LP...........ccoirireininieeeseeeiseseseeeeeseseeeees Wilmington.........oceveereevereeencen DE.... | Whitehorse Liquidity Partners INC..........c.eeurieriereineininieeiscneeisenessessseissessnssenses | veevesseennees 10/30/2019.... | ... 23 | s | e 393,360 | - o | s 2,889,173
Yukon Capital Partners 11, LP..........cc.cviiriiiiineesssesesseese s Minneapoli . |MN... | Yukon Partners..........ccccoueevereeceereecereeenns 11/05/2013.... | .ceveeee 2 | e | s 174,865 | = oo | e 3,180,783
Yukon Capital Partners 11l LP............coviuriiriereeiseeeciseeeeseiseseeess s Minneapoli . | MN... | YUKON Partners..........cccvuerueereerereeeensenineeeenenns 07/18/2017..... | covevevernne 2 | e | s 489,510 | - o | s 6,832,047
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Yukon Capital Partners, LP....... Minneapoli . | MN... | YUKON Partners..........cccovvervreeeneenerneneereeneeeeeees 06/15/2011..... | .overveernnn 2 | s | e 114,533 | = e | e 7,683,368
ZMC I, LPeisi e New York 01/03/2020.... | ccoovvvernnns 3 32,008 | oo | T i | e 14,054,094
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f COMMON StOCKS = UNGFfIIAIEA. ........cc et iitis ittt sttt sttt es et eet et se8 et e 8428 e e e 8 seE o848 428421 £E8£E 28 SR8 2828421 £ 1o E e e A2 e Eeet e e e sesee s et sesen et et et ensessesantansens | essessssssesnes 14,655,699 | ..o 39,885,667 0 474,804,734
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Nationwide Private Equity Fund, LLC.........ccoovvvrirnerincreecs .| Columbus OH... [ Nationwide Mutual Insurance Co...........ccreuvverrrereercererrenenns 10/14/2004.... | ... 20,315 ISR ISV 100.000
Nationwide Ventures, LLC ... | COlUMbBUS.......oovieeieiieie OH... [ Nationwide Mutual Insurance Co...........cccocevriiererrrrrrerennnas 06/30/2007.... |.... 6,500,001 L STRTRRNNRRR (VRN 100.000
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated..........cooeininiiciciiiins o (L 6,520,316 0 0 ... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
305 Broad SP LLC......c..vverrererierierieriesesseeienies NOIOIK. ... VA.... [ 305 Broad SP MM LLC........cccviumriirierierieeereeissiesesiesisesssesesssssessssessesssesssssssenss | svnessessnenes 09/15/2020.... | covovevererernees | cvvrerernrrrnnrnereneeB,800 | i | ® e | e 1,401,600
Almanac Realty Securities VIII, L.P. Dover.. DE.... | Almanac Realty Partners................... 12/21/2018.... | .... ..16,628,851
Bell Institutional Fund VI, L.P.. . Dover.. . | Bell Partners, 10/30/2019.... 0,267,276
Crow Holdings Realty Partners VI, LP..........cc.cooviieieieriesiscseeissiseieenieees DOVET ..o seeissiiees . | Crow Holdings Capital Partners, LLC 09/24/2018.... | .... ....1,971,246
Dermody Properties Industrial Co-Invest FUNd I, LP.........ccoovrrininnesereineseierenes DOVET ..o . | Dermody Properties............c.covvne. 08/17/2020.... | ....
DivcoWest Fund V, L.P Dover. .| DivcoWest Fund V GP, L.P. 06/23/2017....
GEM REaltY FUNG VI, LP.....ooioieireriireiesssesssie st ssnsessenes WIlMINGtON. ..o [ GEM Capital, LP....vecerveciriiecisisces et sssessssssssessssssessanssenes | sonsssessnsnns 04/15/2016.... | ....
Harrison Street Real Estate Partners VII, L.P..........ccccoovviceicicieecccine, Dover.. .| Harrison Street 03/12/2019.... | .... 625,912
Helios Infraco LLC........ Washington ..| Sol Systems LLC 12/22/2017.... 1,435,917
HSREP VII Co-INvestment, L.P.........c.c.ccuruiieiiceeeecce e New York .| Harrison Street 05/02/2019.... | .... ....1,040,000
Liberty Heights SP LLC.......ccccovevevirinrinerinirnenienes Norfolk . | Liberty Heights SP MM LLC........cccovevirinriniinrinciienes 1202712018.... [ v [ e | s 85,275 | - oo | e
Madison Realty Capital Debt Fund V, LP . | Dover.... . | Madison Realty Capital 03/27/2020.... | ... (15,301) [ ovoeeeeeeereeeeeeereeeenns
PCCP Credit IX, LP.......ovverirrrircienircrienes Dover.. .| PCCP Credit IX GP, LLC.......cevevverrrierrrerines 03/28/2017...... | coveevirerireees | eevieriseiinseiesrineeienieeens | oo 4,800,000
PCCP Equity VIII, LP. Dover.. LIPCCP, L.t 09/18/2018.... | .... ...192,000
Prime Property FUN, LLC..........ccoiiiiiintieiesisisssse e New YOrK.........cocvvviicinniiciininni .| Morgan Stanley Real Estate Advisor, INC............ccccveviimrineririniiinns 03/31/2015.... | .... . 863,048 | - i | 7
Related Real Estate Fund 11, LP..........ccooeveieiiceee e Dover.. . | Related Real Estate 08/27/2020.... | ... B42,432 | oo | e | et
US Office Development Program, L.P...........c.ccciniinieririniesinsiesesisseienni Wilmington .|ODP GP, LLC 12/02/2014.... |....
US Regional Logistics Program I, L.P........cocooveenrercnirrereees . .|USRLP GP, LLC.............. 01/12/2018.... | ....
Walton Street Real Estate FUN VIIL LP.........c.cocuoveeoieeieceececee e . | Walton Street Capital, LLC........ccviuiriiierirrsseiesesisessssssssssesesssssesesiee | sovseessneninns 04/15/2016.... | .cvvveerveees | eeeeeeirceeeeeeeeisieeenn | eeveeirieiereneneen 1T8570 | = s | e
Waterton Residential Property Venture XI, L.P.......ccoooiiinniisesis s . | Waterton Venture Xl GP, LLC.......covoininiieecicenn 06/02/2017..... | .ovooveerrnes | cernnreieinirssisnisisennens | ennneniennenneen 123,257 | = coiiirsieisieseisiinens | v
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated..
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
NW REL LLC..oiiiss s Columbus.......cc.ccovinnvnnrirnsiennneners | OH... [ Nationwide Mutual INSUFANCE CO......cvuiveniieriieiiiieisiss s 02/08/2008.... | coooovvreriranes | corieriississiisssiesissenienens 8,725,819 LSRR [N 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated..........ccocovrioniniiiiiieiins v 0 8,725,819 0 0 ... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Columbus Collaboratory, LLC Columbus OH... [ Columbus Collaboratory, LLC 03/20/2014.... | .... ...150,000 LR
Vista FOuNdation 11, L.P............ccoooiiuiviiiiiieeeeeeeeeeeeeveeee e DOVET.....oveeeveeeeeeerereeerieeeinas DE.... | Vista Equity Partners, LLC.........couuiiiiniiiieiiissisnisnsnssss s senssssssessnssnssssssssnnes | sossesenssssanns 05/12/2016.... | .... LAT8225 | - e | e 7,021,836 | ........... 0.660
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated............ovriiiiniiinsieciniiins oo 0 | 928,225 (| 7,021,836 |....... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
e [ COUMBUS. o [OH... [ Nationwide Mutual InSUraNCe COmPany........ereeserrerrcrme 06129/2020... | . Y T e 25,000,000 | ......100.000
2699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated...........ooiiiiiniiiscinis e 324917 | oo 0 0 .25,000,000 |....... XXX.......

Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
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Alliant Tax Credit Fund 84 Ltd..........cccccovvrvrrrnnns Palm Beach.........ccccveeveenerineinnns FL.....| Alliant GP 84 LLC........c.ccoovrvevrnes 1202172015, s [ | e 337,305 | - 689,714 | ......... 15.600
WNC Institutional Tax Credit Fund NW 2015 LP Irvine CA....|WNC Advisors LLC........... 05/15/2015. 69,564 | - 258,439 | ........ 49.990
WNC Institutional Tax Credit Fund XXIV LLC . . |Irvine. CA.... | WNC Advisors, LLC 02/14/2007 6,200 | = i | s 12,119 5.000
3799999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated. ..o oo rsnsanes srsssssessnsssssssassenes 0 ... 413,069 0 960,272 |....... XXX......
4899999, SUDOLAI = UNGFAIIATEA. ... v ee ettt S04 o8 EEE LR E 0 €8 4EEE S8R0 E 0 E LR E SRk eeEE e LE8oEEEoEEE R R E oL E LR E LR LR LR EE L E SRR LR R f L E LR LRttt | srnbnnnenniens 16,856,003 0 792,860,959 |....... XXX
4999999. Subtotal - Affiliated.........ccovvvirieeriieiiess e 324,917 0 .25,000,000 |....... XXX.......
5099999, TOIS. ........vveeeeseresieiseieereeee et etk R 088k R Rkt Efeteke eeREeeEeLE SRR LR LR SR E LR R LR R LR eeEE ek eLEseeEs HeREseLEs LR R e R LR EeeE L eLE LR EE LR E LR R E LR LR eE LR LRttt | enieneinnie 17,180,920 0 817,860,959 | ....... XXX.......
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
po—et 1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
m
3 4 9 10 11 12 13 14
(=
_00 Book/Adjusted Current Year's | Current Year's Book/Adjusted
W Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change |  Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed | -NAICD tion Not A d by the Securities Valuation Office (SVO) - Unaffiliated
Alcentra European Direct Lending Fund Il (fka:
Clareant) Kirchberg.........c.oeevevens LUX [ DiStribUtion...........ccceerrveenererierieeiieenns 09/17/2015 |09/29/2020 | ....... 1,416,843 (V1 PRI P 1,416,843 | ..... 1,416,843 | - oo 0
Alcentra European DLF Investor Feeder LP (fka: St. Heilier, Jersey
Clareant) (Channel Islands) JEY [ Distribution...........cc.cereverevnerieeiecineinne 11/13/2014 | 08/25/2020 | .......... 208,952 (VI PRSI ISR 208,952 | ... 208,952 | - oo 0
Ares Private Credit Solutions, L.P........ Wilmington.. .. | DE.. | Distribution... . | 06/23/2017 | 08/13/2020 ...302,501 0 ...302,501 302,501 | - 0
GSO Capital Opportunities Fund IIl LP .| Wilmington.. .. | DE.. | Distributiol 06/03/2016 | 09/22/2020 258,640 0 258,640 ..258,640 | - 0
GSO European Senior Debt Fund LP. Wilmington.. .. | DE.. | Distribution... .. 111/25/2014 | 09/23/2020 | .......7,649,654 0 7,649,654 | ... 7,649,654 | - 0
ICG SDP Fund 3B.... Grand Duchy.. .. | LUX | Distribution... .| 03/22/2018 | 08/27/2020 | ....... 1,213,425 0 1213425 | ... 1,213,425 | - 0
ICG SDP Fund 4B.... . | Grand Duchy.. . |LUX | Distributio 03/31/2020 | 08/28/2020 2,645,581 0 ,645,581 | - 0
Kayne Senior Credit Il Fund, L.P.. Wilmington . . | Distribution... .. 1 06/23/2014 | 09/22/2020 ...436,736 0 | oorerererereee | e 436,736 | oo 436,736 | - ... . 0
MCP Private Capital Fund Il Luxembourg City . | LUX | Distribution... . |05/07/2014 | 08/07/2020 | ....... 1,020,620 0 1,020,620 | ... 1,060,577 | .......... 39,957 39,957
Newstone Capital Partners IIl, LP.... Wilmington.. . | Distributio 09/20/2016 | 09/18/2020 0 .1,206,305 1,206,305 | - 0
NW Private Debt, LLC. Los Angeles . | Distribution... ..|01/01/2016 |07/14/2020 0 ...944,055 0
Oaktree Opportunities Fund X, L.P...... Distribution... .105/12/2015 | 09/24/2020 0 ...854,933 0
Owl Rock First Lien Insurance Fund, LP. . | Distributio 03/28/2019 | 08/14/2020 0 .79,335 0
OxAM Quant Fund (US) LLC Dissolution 01/01/2019 |07/31/2020 0 (18,262) | ... 0
Prudential Capital Partners Ill, LP Chicago . | Distribution... . |10/15/2008 |09/18/2020 0 47,951 0
TCW Direct Lending VII, LLC... Los Angeles.... . | Distributiol 05/14/2018 | 07/29/2020 0 11,539,972 0
Vista Credit Opportunities Fund Il - B, L. . | San Francisco. . . | Distribution... ..|06/01/2016 | 08/07/2020 0 0
Vista Credit Opportunities Fund Il L.P.......cccccocovurinnnnns Wilmington........cocrernnenes .| DiStribUtION. ... 05/10/2017 |09/16/2020 0 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 ....20,107,468 | .......... 39,957 0 39,957 0
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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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Actis Global 4 LP. London......c.cccvevirniirninns GBR| Distribution 12/15/2011 | 09/18/2020 3,958,739 (V1 POOROORORON PO 3,958,739 - 0

Affinity Asia Pacific Fund lll..........cccovvvirereenenne Grand Cayman................. CYM| Distribution. 12/15/2006 | 08/17/2020 0. ...624,287 - 0

AIF Capital Asia Ill LP. Port-Louis MUS| Distribution. 12/15/2006 | 07/16/2020 0 ... . 68,591 - 0

Ares Corporate Opportunities Fund V, L.P Los Angeles CA.. | Distribution 06/22/2017 | 09/28/2020 {1} [N ISR 37,978 - 0

BIF IV Renewable Sidecar-B, LP .| Toronto... .. | CAN | Distribution 03/20/2020 |09/25/2020 0 [ 8,249 - 0

Brookfield Infrastructure Fund IV-B, LP .| Toronto... .. | CAN | Distribution 11/05/2019 | 09/18/2020 (0[N OUTORIRROO ORI 1,079,592 - 0

Carlyle Asia Partners V, L.P.........cccocecvinirrciniircines Washington............ccoee.u... DC.. | Distribution. 12/26/2018 | 07/22/2020 0 oo | e 15,689 - 0

Clearlake Capital Partners VI .. | Santa Monica.. .. | CA.. | Distribution 05/22/2020 | 08/12/2020 0. 18,732 - 0

Dyal Capital Partners IIl Co-Invest Moonrise LP. . | New York.... .. |NY.. | Distribution 07/25/2017 | 08/14/2020 | ..........409,480 0 ... ceeren. 409,480 - 0

Dyal Capital Partners IV..........ccccoveeneericeneeneineninens NeW YOrk.......covevevenrrnnee NY.. | Distribution. 06/11/2018 |07/30/2020 | .......... 221,711 (V1 EUOORRORTRRORTORN IOV 221,711 - 0

EnCap Energy Capital Fund X, L.P........c.cccoovvvnrirnen. Wilmington..........c.coeceeen. TX.. | Distribution 03/31/2015 | 09/08/2020 .99,181 0. 199,181 - 0

EnCap Flatrock Midstream Fund IIl, L.P Houston TX.. | Distribution 04/30/2014 | 09/15/2020 | ... .54,253 0. . .54,253 - 0

FourPoint Holdings, LLC.........ccocneiriieiniieeieciseenns Greenwood Village........... CO. | Dissolution 11/03/2014 | 09/30/2020 | ....... 5,976,000 |....17,324,000 L A7,324,000 | - | e 23,300,000 | = oo LR ..(23,300,000) | ..(23,300,000) | = ..oovrrrrrenens

Fundamental Partners Il L.P........ccooeirinivirenirncen Wilmington.. . | Distribution. 05/18/2017 | 09/25/2020 0 ... ...654,582 - - 0

GTCR XII, L.P. New York.... . . | Distribution. 05/04/2018 | 07/10/2020 0. - - 0

ICG Europe VI St Helier.. . | JEY | Distribution 06/26/2015 | 09/23/2020 0 | | 202,018,398 | ... 2,028,193 9,795 | - 9,795

Ironbridge Fund I, LP... . | Sidney. AUS | Dissolution 09/01/2006 | 08/10/2020 .20 20 2,446

Landmark Equity Partners XVI, LP... . | Wilmington.. . . | Distribution 12/06/2018 | 09/30/2020 | .....coce AB,751 [ oo | ceverersniseiienins [ | verenisesiensnnnens | eevseonesssninnenn0 [ s - 0

Navis Asia Fund V, L.P Kuala Lumpur. . |MYS| Distribution 02/01/2007 | 09/02/2020 0. - 0

Navis Asia Fund VIII, L.P. .| Grand Cayman CYM| Distribution 05/08/2019 | 07/22/2020 0. - 0

NCT Ventures Fund | LP.. . | Columbus . | Distribution 06/20/2008 | 09/15/2020 (V) - 0

NCT Ventures Fund I LP.........ccoovermrinrieieieniens Wilmington . | Distribution. 06/20/2008 |09/11/2020 0 .. 40,169 ...40,169 | - - 0

Northstar Mezzanine Partners V, L. Minneapoli . | Distribution 02/12/2008 |09/09/2020 0. 222,407 222,407 | - - 0

One Rock Capital Partners, L.P.......c.ccccovvervinererinns NeW YOrK......oocoevvrrrinens . | Distribution 01/30/2014 |07/10/2020 0 [ ..(27,345) | ... - - 0

Peppertree Capital Fund VII, LP..........cococvirnrrinnens Wilmington . | Distribution. 11/28/2018 | 08/03/2020 0. - - 0

Providence Equity Partners VIII L.P Providence. . | Distribution 07/17/2019 | 09/08/2020 0 ... - - 0

Riverside Strategic Capital Fund I, L.P.........ccccoevenvce New York. . | Distribution 05/23/2017 |09/23/2020 0. LA1,716 | - - 0

Silver Lake Partners IV, L.P.... . | Menlo Park. . | Distribution. 04/02/2013 | 09/24/2020 0. - 0

Silver Lake Partners V, L.P.. Wilmington.. . | Distribution. 06/12/2018 | 07/20/2020 0. - 0

Siris Partners I, L.P Wilmington.. . | Distribution 12/02/2014 | 09/04/2020 0 ... - 0

Stonehenge Opportunity Fund I, LP . | Columbus. . | Distribution 11/30/2010 | 08/11/2020 0. - 0

SVB Capital Partners Ill, L.P............ . | Silicon Valley.. . . | Distribution. 01/31/2014 | 08/19/2020 0 ... - - 0

Terra Firma Deutsche Annington L.P...........cccovnrinenne St Peter Port................... GGY| Distribution. 05/24/2006 |09/29/2020 0 | eoeeereeeereeeeees | e 11,386 - 0

TPGASIa VI, L.Pe.oeeceeceeeeeeeee e Grand Cayman... .. | CYM| Distribution 04/07/2014 |09/30/2020 0. ..611,340 - 0

TPG Asia VII(A), LP..co.cvoercrirecries Fort Worth .. | TX.. | Distribution 07/26/2018 | 08/17/2020 0. reernnD70,077 - 0

TPG Partners VII, L.P Fort Worth.......cocevuenene TX.. | Distribution 05/27/2015 | 09/29/2020 0 [ oo | e 2,645,756 - 0

True North Fund V LLP, fka (IVF V). . | Port Louis, Mauritius......... | MUS| Distribution. 03/18/2015 |09/18/2020 0. v 319,499 - 0

Vista Equity Partners Fund VI, L.P... . . | DE.. | Distribution, 02/29/2016 | 09/04/2020 0 .. .1,007,600 - 0

Vista Equity Partners Fund VII, L.P..... .| Austin TX.. | Distribution 01/24/2019 | 09/10/2020 0. 2,752 - 0

Whitehorse Liquidity Partners Il LP.............ccccccocuunnne. Wilmington........ccccooveee. DE.. | Distribution. 10/30/2019 | 09/30/2020 | .......... 657,712 {01 [T [P 657,712 - 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated...........ocoeoiiiniinisn s | e 22,545,251 |.. 17,317,904 | .oovvvvvnnn [ (L] 0].17,317,904 | .....cccce.ne. (20)] ... 39,863,135 |....16,572,950 ..(23,299,980) | ..(23,290,185) | ............ 2,446




Statement for September 30, 2020 of the NATIONWIDE MUTUAL INSU RANCE COM PANY

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 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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Nationwide Private Equity Fund, LLC.........ccccovvverinnnn |Columbus ......................... |OHA | Distribution 10/14/2004 | 08/31/2020 | .......... 721,118 O oo | v 721,118 | ........ 721,118 0
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Affiliated...........coerirreiieiccssnesscscesse s | eeneenees 721,118 0 0 (| (U (| 0] e 721118 | ........ 721,118 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Almanac Realty Securities VIII, L.P.......cccocovovrrnnens DOVer.....coeeeereenes DE.. | Distribution 12/21/2018 | 08/18/2020 {1} [T ISR 24316 | .......... 24,316 0
CCP NI Master Tenant 2 LLC.. Santa Monica.. .. | CA.. | Distribution 12/10/2015 | 07/31/2020 0. .35,875 ...35,875 0
CCP NI Master Tenant LLC Santa Monica.. . | CA.. | Distribution, 07/31/2015 | 07/31/2020 0. 24324 | .........24,324 0
Crow Holdings Realty Partners VIII, LP...........c.cccc...... DE.. | Distribution. 09/24/2018 | 09/21/2020 (V1 PRI IO 691,152 | ........ 691,152 0
DivcoWest Fund V, L.P .. | DE.. | Distribution, 06/23/2017 | 08/19/2020 0. 1,181,601 | ..... 1,181,601 0
Madison Realty Capital Debt Fund V, LP............cc....... . | DE.. | Distribution, 03/27/2020 | 07/30/2020 0 ... ...250,269 | ........ 250,269 0
Nationwide Sol 1 LLC........ccccreveirerrrirnirnnes DC.. | Distribution. 07/21/2016 | 08/13/2020 0. 58,634 | ......... 58,634 0
PCCP Credit IX, LP . | Distribution. 03/28/2017 {09/30/2020 | ......... 0. ...992,422 0
Pretium Residential Real Estate Fund II, L. . | Distribution. 09/01/2016 | 07/08/2020 | ..........498,750 0. rerennen498,750 0
Related Real Estate Fund I, LP.........c.cccoovvvnniineunnee Distribution 08/27/2020 |09/30/2020 | .......... 172,599 (VI ORI IOV 172,599 | ....... 172,599 0
Rockbridge Real Estate Fund IIl LLC . . | Distribution 06/12/2006 |09/11/2020 | - ... (V1 ETOORROOSORTORN I PPRROON RO 1,067,763 [ ..o | e 1,067,763 | ..... 1,067,763 | ..o
o Strata Fund 25 Lessee LLC . | Chapel Hill.. .| Distribution 06/30/2015 |07/29/2020 | ............ 80,176 0 | oo | vereeeen80,176 | o 80,176 0
m Walton Street Real Estate Fund VIII. LP. Wilmington.. . . | Distribution. 04/15/2016 | 07/29/2020 ..178,570 0. 178,570 0
Waterton Residential Property Venture XIlI, L.P.. . | Dover.. .. | DE.. | Distribution. 06/02/2017 |08/07/2020 131,861 ..131,861 0
a 2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated. ..o ssssnssssenseneses 4,320,549 0 0 (L] (U I (L] 0]....4,320,549 | ... 5,388,312 | coovviirennes 0] ... 1,067,763 | ..... 1,067,763 | ..o 0
¢ Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
NWREI, LLC.... . | Columbus... | OH. | Distribution 02/08/2008 | 09/30/2020 24,011,208 ....24,011,208 0
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Affiliated...........cooooiiieioiieieieisese e sessesnnsnienn | eea 24,011,208 0 0 (L] [P {0 (L] [P 0] ... 24,011,208 |....24,011,208 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Alyeska Fund L.P Toronto... .. | CAN | Dissolution 05/01/2019 |08/18/2020 | .....16,522,423 | ....(1,656,721) ...(1,656,721) | .. 14,865,702 |....17,109,820 | - 2,244,118 | .....2,244,118
PIMCO Absolute Return Strategy V Offshore Fund Ltd | Grand Cayman .. | CYM| Dissolution 01/01/2019 {07/13/2020 | ..... 16,352,694 | ....(4,272,550) ...(4,272,550) | .. ....13,059,224 | - 979,080 | ........ 979,080
Vista Foundation I, L.P..........coveenernerirerincineiineinns .. | DE.. | Distribution, 05/12/2016 | 08/26/2020 | .......... 996,329 0 | oo | e00eer.996,329 | e 996,329 | - - 0
ZP Energy Fund, LP .. |NY.. | Dissolution 04/01/2019 [07/21/2020 | .....12,595,296 | ....(4,445,124) ...(4,445,124) | .. .....9,075,086 | - .924,914 ...924,914
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated............coooveiriirisieicseieicessce e snsenensenenns | s 46,466,742 | ..(10,374,395) | ...covoverrrnencd (O (L] [P 0 | ..(10,374,395) ...40,240,459 | .................0 | ... 4,148,112 | ..... 4,148,112
Non-Collateral Loans - Unaffiliated
City of Dayton Loan Dayton.... . | OH. | Other-than-temporary-impairment... .102/04/2002 | 07/09/2020 ..523.277 | - .. - 520,973 | .o | e (520,973) | .. ...2,304 .2,304 0
3199999. Total - Non-Collateral Loans - Unaffiliated................................. v 523,277 0 0 520,973 | .o 0. (520,973) ..2,304 | ... .2,304 0 0 0 0
4899999. Subtotal - Unaffiliated. ... ..ot 93,923,330 | ..... 6,943,509 | .o 0| e 520,973 | o0 | e 6,422,536 ...100,345,846 |...82,311,493 | .......... 49,752 | ..(18,084,105) | ..(18,034,353) | .....coe.v.. 2,446
4999999. Subtotal - Affiliated.........c.occorrirriiiriiirininas 24,732,326 0 0 0 20 ) {1 ISR | I I 24,732,326 |....24,732,326 0 0 0 0
5099999, TOAIS........ocvveeesreseesseieeeeseees et seess s ees etk R k8RR LE1eER LR RS R AR ER Rkt ....118,655,656 | ..... 6,943,509 | ..ooovrvririns 0. 520,973 | ..coooviirn 0]... 6,422,536 | ....cccoovnnnad (20) | ....125,078,172 |..107,043,819 | .......... 49,752 | ..(18,084,105) | ..(18,034,353) | ............ 2,446




Statement for September 30, 2020 of the NATIONWIDE MUTUAL INSU RANCE COM PANY

SCHEDULE D - PART 3

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

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - U.S. Government
912810 SN 9 ‘ U S Treasury Nt 1.250% 05/15/50......cccumumrrenmmssmmsensssesssnssssssnsesssssesssnssssssssnsssness | eossnssenennes 08/04/2020........ Bank of AMErica BISD DEAIET........uuuviuereriiersirisirsserssesssesesensssssssnssenssenssssesssnssns | sersssssessssessssssssssssenssensssssssnssnssssnsns | sesssessssessssssssesssssssnsnssnnes 20,265,705 | ..o 20,000,000 55,707 |1
0599999.  Total - BONAS = U.S. GOVEIMIMENL. ...........cuieiiieiiteiieiesisesiesisetsstesiesssesseessesessssessesssssssesssssessssasses | ssessesssessesssssssessessesassessesssssssessessesassessessessssessessesassessessnssssessessesassessessssessessessssessesssssssessessesassassessssassessessesassassesanses | tessessessssessessessssessessesansassesssssssessesnsas | soissessessessesssssssassessnsnsns 20,265,705 | ........... 20,000,000 55,707 XXX
Bonds - All Other Government
000000 00 0 |Argentina (Republic of) Nt 1.000% 07/0 D2 09/10/2020........ Taxable Exchange 14,097 | oo 28,498
000000 00 O |Argentina (Republic of) Nt 0.125% 01/0 09/10/2020. Taxable Exchange ..224,579 507,811
040114  HS 2 | Argentina (Republic of) St Nt 0.125% 0........ccvvvvevvrrreiirinns 09/10/2020. Taxable Exchange WT29,646 | oo 1,479,250
040114  HT 0 |Argentina (Republic of) St Nt 0.125% 0........ccovvvvrcrererrrerirenns 09/30/2020. DIFBCL. vttt | SeRe Rkt | et 250,977 710,474
040114  HX 1 |Argentina (Republic of) SrNt 1.000% 0........ccovverevrrrviirrrinens 09/10/2020. Taxable Exchange 25,763 51,397
74446T  2C 6 | PTT Treasury Centre Sr Nt 3.700% 07/16 07/09/2020. DMBOR. 1ttt | SerE et | b 555,000 555,000
1099999.  Total - BONAS - All ONEI GOVEIMMENL............ouivivieeieteiieeieiecteieteeeeteteteeteteteeeete et st etesesetetesesaeies etessssetesesassesessssesesesseeesesssseses s s seesessssetesasseeetes s sesesasseeeses s aesesansseetes s assesenseeetesesessesassssesessasaeeesesetesesessssasnsesesasnsans  etessssesesasessssessssetesesssssesssesetassassesens | oevesesisesesesssesesesstasanneess 1,800,062 3,332,430
Bonds - U.S. States, Territories and P
605581  NF 0 |Mississippi St GO Txbl Ref Ser A 1.482 07/24/2020........ WEllS Fargo SECUMHES LLC.........cuuiiiiiiiieiiiciiicieieiseee et | esissssesessesssns et sesentennes | bonssessesssss e essessases 10,000,000 | oo 10,000,000 1FE
605581 NG 8 |Mississippi St GO Txbl Ser A 1.632% 11. 07/24/2020. Wells Fargo SECUMHES LLC..........rvuurirririiiirieieiiesiereseesssisssssessesssssesssses | coreresessssssnessessesssseessssessssessesssnees | seseessssssesssesssesssessssssns 10,000,000 | ..cooeverrrrirriereneeenis 10,000,000 1FE
605581  NH 6 |Mississippi St GO Txbl Ser A 1.732% 11. 07/24/2020. Wells Fargo Securities LLC ..8,750,000 8,750,000 1FE
605581  NJ 2 | Mississippi St GO Txbl Ser A 1.782% 11. 07/24/2020. Wells Fargo Securities LLC 3,000,000 3,000,000 1FE
1799999. Total - BoNdS - U.S. States, TEITIHOMNES & POSSESSIONS..............cceeiiiieitiieiiteeeieteveteceieeteveeietes eveeaeteteseteeeesesssaetesesseeetesssaesesessssesesassesessssesesesasseses s sesesessssesesssesesesessssesanseses et s sssesanses et et s sssesansesetesssssesensesesesassssns | auessssetesssssessssssetesassssssassssetesasassenenns | oeretesessssesessesesesssssasseees 31,750,000 | .oovevriireecieeie 31,750,000 [ ..oooovevericeeeceeeee e (V) P XXX.ooovrnnn
Bonds - U.S. Special R e and Special A
16772P  CQ 7 |Chicago IL Transit Auth Rev Txbl-Ref-Ser. 08/28/2020........ Goldman SAChS & COMPANY........c.cvuriiirrieiieiieirireieieietesiesseeessse e ssssssessesssssnss | ceessessessssessessesasssssessssssessessessssessessees | sesessessssssssssessssassessessssnssns 3,750,000 3,750,000 1FE
235036  6W 5 |Dallas-Ft Worth Intl Arpt Rev Txbl Ref S........ 07/31/2020. Morgan StanIEY & CO LLC........cviimriiiriiririeiisieeiesinsiiesie i | seriesiesessssssssess s esssesesssssssssesies | sesssersssessssssssssssiessienes 10,000,000 10,000,000 1FE
3132D5 6B 3 | FHLMC Pool #SB8066 1.500% 08/25/35....... 07/21/2020. Citigroup, 30,693,750 30,000,000 26,250 |1
3132D5 6D 9 | FHLMC Pool #SB8068 1.500% 10/25/35....... 08/19/2020. Wells Fargo SECUMHES LLC..........vuueiiriiiiiriiriiierieriieeississisesiesssesesssies | cereressssssiesssiessesessssssssessssessenssenes | sessessssssessssssessenssesssns 10,226,953 6,667 |1
442349  ES 1 |Houston TX Arpt Sys Rev Txbl Ref Ser C.......covvvvivnieieinrnceeerees 09/18/2020. Morgan Stanley & Co LLC ..1,992,000 1FE
442349  ET 9 |Houston TX Arpt Sys Rev Txbl Ref Ser C. 09/18/2020. Morgan Stanley & Co LLC ,426,000 1FE
546475  TX 2 |Louisiana St Gas&Fuels Tax Rev Ser A2 08/21/2020. JP Morgan SecUrities LLC..........coiueieirrieieieeeee e 2,500,000 2,500,000 1FE
546475  TY 0 |Louisiana St Gas&Fuels Tax Rev TXbI Ref.......ccccvvvvivvveerivensininrciseins 08/21/2020. JP Morgan SECUMLIES LLC........cuevirrireiiirierisissiesss s sssssssesessnes 7,835,000 1FE
594615 HW 9 |Michigan St Bldg Auth Rev Ser Il Txbl Re 09/11/2020. Jefferies & COMPANY INC.......cc.rerrreriierieriseeessie e . 5,000,000 1FE
76913C  BD 0 | County of Riverside CA Pension Obligatio...........cvuerireiroisnisniisrsnisseenisrssseenenenes 08/03/2020........ Morgan Stanley & CO LLC... .. viiiriiieiesisiiesississsssseissssssessssssssenssssssssenssssns | sonssosssessessasssessssssssassssssssasssessesssnsses | soessasssssosssssssssssassassses 10,865,000 | oo 10,000,000 | ..o 77133 |1FE s
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENES. ... ... .. ruireireirirreriseieeisiatesieiss | eeretsesssaesseseeassessesessesessessesaesessessessesesssssesassessesassessessesseseesessesaesessessessesessessesassessessessessesessesassessessesassessesansastessessnss | shesiessessnsessessesassessesssssssessessesansassesnes | erssssssossessessnsansessessnsnsas 84,288,703 | ...oocvvveererecee 82,503,000 110,050 XXX
Bonds - Industrial and Miscell
00287Y AP 4 |Abbvie Inc SrNt 3.200% 11/06/22 08/05/2020........ Bank Of AMENiCa BISD DEAIET...........cuuuvirrereereiaiiiersesieseseesesissssessesssssssee | sebssesssessesssesesssssssssssssesssessssssssssanns | sessassssssssesssesssssssesssnssses 1,899,126 | ..ooouercrrerreeieeieeiseinne 1,800,000 | .ooovernermrireererierieeeeeseens 14,560 | 2FE......coovveererrerins
00287Y  BC 2 |AbbvieInc SrNt 3.750% 11/14/23 07/21/2020. KEYCOID...cvoviirriisiesie st sssssssiessessssssessesssssssnsssnns | sonsssssensssnssssssesssnssssenssssnsnnsessnss | avnenessseesssssssnssesees 1,097,290 | wvvveinnsecnseinnsenennenens 1,000,000 | oo 7,188 [ 2FE......ccovvriririnnne
00287Y  BL 2 |Abbvie Inc SrNt 2.300% 11/21/22 07/21/2020. BNP Paribas Securities Corp . . 5,942 | 2FE
01882Y  AA 4 |Alliant Energy Finance SrNt 3.750% 0B.........cccoevvvererrnirnnernriereinnnnenns 07/21/2020........ WEIlS Fargo SECUMHES LLC........vuvirriiiieiiieisiicieisseiesis s ssssssenssnses | resssssssessssssssessessssssssessessssssessessnes | sesssssssssssssessassessessssns 4,053,188 | oo 3,750,000 | coooveveriiieeeieeeeene 14,844 |2FE.......ccoovvvvvnn
02665U  AA 3 | American Homes 4 Rent LBASS Ser 2014-SFR... 08/21/2020. BarClays CaPItal INC..........cvuuevrueireireiieieieeiieeieeissesessssssee st ssesssssessesssesssns | sebssesssessesss s ees s s b esssnsaens | sessaesssssss st 2,632,208 2,436,172 6,149 | 1FE
02665X  AA 7 | American Homes 4 Rent LBASS Ser 2014-SFR... 09/15/2020. Barclays Capital Inc.. (1,073) (993) (1) [ 1FE
02666B  AA 4 | American Homes 4 Rent LBASS Ser 2015-SFR........cc.oevueereeinnereiineeieniseissesissins 07/21/2020........ Barclays Capital INC..........c.coevevnvnne (9,107) [ ovvvrreeererieriseererieeieniens (8,369) (13) [ 1FE
04018N  AA 9 | ARES CLO Ltd CLO Ser 2020-56A CI A1 1 09/21/2020. Goldman Sachs & Company. 2,250,000 2,250,000 12
04018N  AE 1 |ARES CLO Ltd CLO Ser 2020-56ACIB 1.9.... 09/21/2020. Goldman Sachs & Company. 2,500,000 2,500,000 1Z
06051G  GC 7 |Bank of America Corp Sub Nt 4.183% 11/........ 09/25/2020........ Bank of AMEiCA BISD DEAIET..............coeueiueireiriiieieieieieieeisssessesessssessesesnss | coessessssssssssessesssssssesssssesessessesssssssessess | sesessessesssssssesssssssessessssnsas 5,721,000 5,000,000 72,041 | 2FE ..
06051G  GM 5 |Bank of America Corp FiX to FIt SFINt........coovieireescre s 09/23/2020. Bank of America BISD DEaIET...........c.coruuremrereereinereieireieeeeiseieceeseeseseeeeeiseneene 6,099,850 5,000,000 89,006 | 1FE
06051G  HG 7 |Bank of America Corp SrMTN 3.970% 03/...... 09/25/2020. Bank of America BISD D AT ..o 3,435,060 3,000,000 7,940 [1FE ..o
07274N  AE 3 |Bayer US Finance Il LLC St Nt 3.875% 1......coovvumrrmerierirrerncessssnsriessesesseesssesenns | seessesnsnnes 08/25/2020........ VBIHOUS. ...ttt | ceseees bbbttt | eebeeb e 16,120,608 | ...ovoevrvrrieriecererieinne 14,700,000 | ovovvernererierieeereenenieenne 103,150 | 2FE.......cocoverirerernns
08162W  BC 9 |Benchmark Mtg Tr CMBS Ser 2020-B19 Cl A5 .. | 09/21/2020. CHIGTOUD. .+ttt | ehbse bbbt e bbbt ns b s | sesbnsbsee b s bbb 9,990,557 29,700,000 | vvvoevniriienieneeei 14,456 [1FE....cccoovirriicri
08163A  AE 3 |Benchmark Mtg Tr CMBS Ser 2020-B18 Cl A5 . . | 07/23/2020. DeUtSChe Bank Capital............ccueuveuerirreieririaiiesiesiesisesssssessssssessenssssnsns | sersesssessssesssssssessesssesssessssessssssesses | sesssesssesssssssessessieesienes 20,598,391 20,000,000 32,083 |1FE
09261W  AQ 7 |Blackrock DLF IX CLO Ser 2020-1 SUD Ni.........ccouriuriiieiiriieiiniiesiisssiesisseesssinsenns | seesensineinns 09/17/2020........ DIMBCL. ..ttt | eebse bR b st | eesb ettt 1,367,024 | oo 1,367,024 2z
09661R  AA 9 | BMW Vehicle Owner Trust LBASS Ser 2020-A...........ccuveerirmerermrerenenseierinns 07/08/2020........ JP MOPGan SECUMHES LLC........uuverrerieiiiairierienicesseissisesiessesesssssssssensens. | sereessesssssssessess s seessssessssessensseees | sesesssssssesssesssesssessssesns 27,500,000 | ..oovonverrircerneierieni 27,500,000 1FE
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110122  CM 8 |Bristol-Myers Squibb Co St Nt 2.900% 0.......cvvuvvererrirerririeirerssisseessiseessssssssnsens | ceererensessnns 07/17/2020........ TaX FTEE EXCRANGE......coovvuiriiiiciieite st nsnes | esssbsssess bbb ss st ns s ensessnes | ciessssnssassesess st essenssens 7,110,833 | oo 7,000,000 | .eovoiveeeiereieiee e 96,425 | 1FE....ccoieieriiirnnns
110122  CN 6 |Bristol-Myers Squibb CO Sr Nt 3.200% 0........ccouvemeemermerirerereeserissrssessesseeesseesnees | seesseinenes 07/17/2020........ TaX FIEE EXCRANGE......ovevveieniieiiieeieeiise et ens | ceseessebsse sttt | eeeseeseesness st 3,990,834 4,000,000 | oooorerrerrerenieeieerienies 11,378 [1FE i
110122 CT 3 |Bristol-Myers Squibb Co SrNt 3.950% 1. .| 07/17/2020. Tax Free Exchange ..6,928,156 6,909,000 69,743 [1FE..ciiiiiiiiinie
110122 CW 6 |Bristol-Myers Squibb Co SrNt 3.250% 0. .| 07/17/2020. Tax Free Exchange 18,947,374 | oo 19,100,000 262,094 |1FE
126405  AA 7 |Credit Suisse Mtg Tr CMBS Ser 2020-RPLA............oocoiriiiineineiineineiisnsiessiesiesesnes | seesessiineins 09/30/2020........ Credit SUISSE SECUMEIES LLC........ovuiiieiiriircirniiiise e sisssisssssssssesssesssssssssessns | setsesssessssesssssssssssessssesssesssssssssssessses | sesssesssssssnssssssssssesssnses 16,727,287 | oo 16,207,350 27,913 |1FE
12655T BM 0 | COMM Mortgage Tr CMBS Ser 2019-GC44 Cl A........coovvvneerieeerierinenienes 07/23/2020. Deutsche Bank Capital............cc.vereiereririneiieiiesssesiesiseesessesssensesssseenns 22,263,281 20,000,000 | cooooevrrerrireerenieeseriennies 42,611 [1TFM.cocees
126650 CQ 1 |CVSHealth Corp SrNt 4.750% 12/01/22........ccoovvvviriciiniiiinriceiis 07/22/2020. Wells Fargo Securities LLC ..4,339,080 ..4,000,000 27,972 |2FE
134429  BE 8 | Campbell Soup Co SrNt Ser5Y 3.650% 0......courvemrerrerenireemerssereriesieeesenssnis 07/20/2020. Morgan Stanley & Co LLC 1,071,520 | oo 1,000,000 | .eoovernerrrireererierieeeieeieens 12,876 [2FE......ccovvererreri
14317X  AA 4 | Caryle US CLO Ltd CLO Ser 2020-1A CI A1. 07/16/2020. Citigroup 2,650,000 2,650,000 1FE
14317X  AC 0 |Caryle US CLO Ltd CLO Ser 2020-1A Cl A2 07/16/2020. Citigroup. 3,500,000 3,500,000 1FE
161175 BB 9 | Charter Comm Opt 1st Lien Sr Sec Nt 4 07/31/2020. Barclays Capital Inc............cccccccuuuece. 3,250,000 3,038 | 2FE
172967 ML 2 | Citigroup Inc Fix to FIt Sr Nt 2.666% 09/25/2020. Toronto Dominion 3,000,000 13,330
22003B AL 0 |Corporate Office Prop LP SrNt 2.250%................ 09/11/2020. Various 8,710,000
233063 AT 3 |Deutsche Bank Comm Mtg Trust CMBS Ser 20 08/20/2020. Deutsche Bank Capital.............ocvueeeuiirinieiiseeecineseeeiseeese e ssseeensees k 8,500,000 12,278
256746  AF 5 |Dollar Tree Inc Sr Nt 3.700% 05/15/23 08/24/2020. Morgan Stanley & Co LLC ,882,107 1,750,000 ...18,166
25746U DC 0 |Dominion Resources Inc SrNt 2.450% 01... 08/04/2020. Deutsche Bank Capital...........c.cvveueuiiniieiireeieeneseeise s neees ..4,388,370 ..4,200,000 6,003 |2FE
26245X  AA 5 |Dryden SrLn Fd CLO Ser 2020-86A CI A.. .. | 08/19/2020. GOIAMAN SACNS & COMPANY.........ccuurivrniiriirriseeseeissessesseeesseesessssssesssessesises | sebseessesssesss e essss bbb s bbb ssbnes | sesbssbssebs e s bbb 3,300,000 3,300,000 1FE
26245X  AC 1 |Dryden SrLn Fd CLO Ser 2020-86A CI B.. . | 08/19/2020. Goldman Sachs & Company. 50,000 50,000 1FE
26441C AL 9 |Duke Energy Corp SrNt 3.950% 10/15/23........ccovvemmrmerinrirneeiiseiseeesineens 08/03/2020. BarClays CAPItAl INC..........cuuuriuueircireiiiiieeiieeise sttt ss st | sebssess s ss bbb bt ntes | esbsesss e s bbbt 989,334 900,000 10,863 [ 2FE......ccoovvrirrcrinn
30034W  AA 4 |Evergy Inc SrNt 2.450% 09/15/24 09/01/2020. Deutsche Bank Capital 10,627,500 10,000,000 | ovoovererieniieriereieeieniniene 114,333 | 2FE......coovvvirrerirn.
30040W  AK 4 |Eversource Energy SrNt 1.650% 08/15/3........cccovvvreverineenne 08/11/2020. Goldman Sachs & Company. ,997,200 10,000,000 2FE
33767M  AA 3 |FirstkKey Homes RMBS Ser 2020-SFR1 Cl A.......c.ovvvvirevvrirnrinene 07/31/2020. Morgan Stanley & Co LLC 17,500,000 1FE
33767M  AE 5 |FirstKey Homes RMBS Ser 2020-SFR1 CI C 07/31/2020. Morgan Stanley & Co LLC 3,500,000 1FE
33829T  AA 4 |Five Comers Funding Trust StINt 4.419. ... 08/13/2020. Wells Fargo Securities LLC ..4,900,000 1FE...
359694 AB 2 |Fuller HB Co SrNt 4.000% 02/15/27....... 09/10/2020. Barclays Capital INC.........c.ccocurrrrnnce. 2,500,000 4FE
38136N  AB 2 | GoldenTree Ln Mgt CLO Ser 2020-8A CI A 07/24/2020. Wells Fargo Securities LLC 8,250,000 1FE
38136N  AC 0 | GoldenTree Ln Mgt CLO Ser 2020-8A CI B1.............. 07/24/2020. Wells Fargo Securities LLC 3,750,000 1FE
38217T  AA 3 | Goodgreen Trust LBASS Ser 2020-1A ClA......oovviiirirniiernrissieississiessssssisssssssssnns | ooerseseseenns 07/23/2020........ DEUSCNE BANK CaPItAl........ovvurveieisciieiirieiesisissisie s ssssisessessssssnssessenses | sresssssessessssssessssssssessesssssssssessessssses | soessessssssesssessasssssessansnes 14,992,497 | oo 15,000,000 1FE
383909 AG 3 |WR Grace & CO SrNt 4.875% 06/15/27 09/02/2020. Goldman Sachs & COMPANY.........ccevumererrererireiersessesesseesssssse e ssessseesssians 8,732,000 68,629 |3FE
44187@ AA 9 |Housing Action Fund LLC Prom Nt Sec 3........ 08/28/2020. DIreCt. ..o 203,197 47
465685 AM 7 |ITC Holdings Corp SrNt 2.700% 11/15/2 08/03/2020........ Mizuho Securities USA Inc 9,000 | 2FE,
46647P  BP 0 | JP Morgan Chase & Co Fix to Fit Sr Nt....... 09/22/2020. VTOUS. ..ottt stebe st s s aesessssssssssssesessssssssssssssenensans | ensiesesesessssessssnsssssessnssssssssssssassnsssnsns | sonveniernssessssnensessssnsesesss 10,770,350 | tvvviveveceeveeerenennnenenn 10,000,000 | oo 107,155 |1FE ..o
478375 AL 2 |Johnson Control Intl plc Sr Nt 4.625%.......... 09/23/2020. Jefferies & COMPANY INC......coovieiiriiereee e 20,873 | 2FE
525015  AC 7 |Lehigh University Nt 2.703% 11/15/50.......ccccvvvrvmrnrierniireereinrinnens 08/13/2020........ WEIlS Fargo SECUMHES LLC........vuviriiiiiiieiseiieisseesis s sssenssnses | rerssssssessssssssessessessssssessessssssessessnes | sessssssssassssssssessessessssnes 7,500,000 | .coovvvverririiniereirieeeieeas 7,500,000 1FE
529043  AE 1 |Lexington Realty Trust SrNt 2.700% 09........ccovvermrererrnrinerirerienns 08/17/2020. VBIHOUS. ...ttt | 2bsees e bbbttt | eeseeb et 20,063,523 20,000,000 2FE
55396#  AA 0 | Mankato Energy Center LLC SrSEC Nt 2.....oviuiviiiieiineeiieieesisissiessssssienns | seeernsinnen 07/21/2020. CIBC WO MArKEtS COMP......ouvvuireiiiaeiaeiierisieiesssiessesseisss e sssssses | sresisssesssisss s ses s ess e nsesissnes | sosessssssssessessssssssesssens 18,000,000 18,000,000 2Pl
55955E  AA 6 |Magnetite CLO Ltd CLO 2020-27A AT 1.82.....ccovvvvvervrircnnne 07/24/2020........ Morgan Stanley & CO LLC..........ocuiiiiiniisinicsissisissisnsinnis | soisssiesisssnsisis s | oessiesssnss s 11,500,000 | cooovvurrrcrrerieeerenininne 11,500,000 1FE
55955E  AE 8 | Magnetite CLO Ltd CLO Ser 2020-27A CIB......c.ovoienriveeieiiiniineerssssessieesssienes 07/24/2020. Morgan Stanley & Co LLC ..1,950,000 ..1,950,000 1FE
55955L  AA 0 |Magnetite CLO Ltd CLO Ser 2020-28A Cl A..........ccuuerumirmerierereesseeissiesssenssesesseenns 09/10/2020. Barclays Capital INC.........c.ccocvrrevennce. 11,200,000 11,200,000 1Z
55955L  AC 6 |Magnetite CLO Ltd CLO Ser 2020-28A ClI B.......coovveieviiirniiniiriersneeseenssisesesnnes 09/10/2020........ Barclays Capital INC.........vuuvueieiireiiiiiieeiessie e ssesiessents | nsssesessess et es s s e nies | ersesiet ettt 3,400,000 3,400,000 1Z
58769E  AA 6 | Mercedes-Benz Auto Lease Trust LBASS Ser.........ccooiernenieieineeesissiennenens | seeeriseinnenes 09/15/2020. MiZUNO SECUMHES USA INC......ovoirieiieieiiiiiceierieseiese st sssssnsss | eesssesessesissesessssssss s ssss e ssssssssres | ersesssesessesssesenseessessansnenen 3,100,000 3,100,000 1FE
59981B  AC 8 | Mill City Mortgage Trust RMBS Ser 2019-G 07/24/2020. Barclays Capital Inc............cccccccuuuuce (13,809) | oo (13,580) (10) [ 1FM
60700K  AA 0 | MMAF Equipment Finance LLC ABS Ser 2020-...........c.oeveueeemieemnererereeseesersssssnenens | revereeeseenns 09/10/2020........ JP MOPGaN SECUMHES LLC........uuvirrerierieieiierieeiesiscesseissssessesssesesessssssnens | seesssessseesssssssssessesssessssesssssssssenss | sssesssesssesssessssssssssesssenes 2,750,000 2,750,000 1FE
62927@ AF 5 |NHL US Funding LP SrNt Ser6 3.040% 0.........ccccovvvuriimmiiiniiniiicriesississiissieeiies | ceeseniiniiis 08/13/2020. CHIGIOUD. .. vvvvri s ..5,000,000 5,000,000 2z
62942Q CW 1 |NRZ Advance Receivables Trust LBASS Ser.... 09/10/2020. Barclays Capital InC.........ccvvvvrieenne 15,799,973 | oo 15,800,000 1FE
62942Q CX 9 |NRZ Advance Receivables Trust NRART 2020..........cccoevevvrvrererieirennnne 09/10/2020........ Barclays Capital INC.......c..vvuivueiuiireieiieieiiseiss et ssesssnis | snsbses st et es | eebess st 799,998 800,000 1FE




Statement for September 30, 2020 of the NATIONWIDE MUTUAL INSU RANCE COM PANY

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

SCHEDULE D - PART 3

Z¢'¥030

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
64133R  AA 4 | Neuberger Berman CLO Ltd CLO Ser 2020-38 09/10/2020........ Barclays Capital InC...........cccoovuvenec 2,050,000 1Z
64133R  AC 0 |Neuberger Berman CLO Ltd CLO Ser 2020-38 09/10/2020........ Barclays Capital INC..........ccvuurueerereeeineiieereseeeiseesesseeesesssseseesssssssesessnnnns | cenesessessssssessessessssesseesessssessessessssensees | senseeseessnsnessensesssessessesns 1,090,000 | coovieiiiniiniseneseeerees 1,050,000 1Z
64828C  AA 7 | New Residential Mtg Ln Tr RMBS Ser 2018-.........cccovmiiieiniiernnineerisissssisssnniens | svseensnennns 09/17/2020. Morgan Stanley & CO LLC.........ccviiiiiiieisieiseiensisssssieisssienns | s | soenensnsensnsesene 15204799 | it 17,479,498 | oo 43,699 [1FM....coivieriinne
651639  AY 2 |Newmont Mining Corp SrNt 2.250% 10/01 09/14/2020. Morgan Stanley & Co LLC 5,000,000 55,625 |2FE
68902V AK 3 | Otis Worldwide Corp Sr Nt 2.565% 02/15.........ovvvrvnierernriiesriseinninns 09/08/2020........ Tax Free Exchange 3,000,000 4,916 |2FE....cccoovvevvviiernne,
69352P  AE 3 |PPL Capital Funding Inc Sr Nt 3.500% 1........cccoone... 07/31/2020. Fifth Third SECUMHIES INC......euvvverceieierieierieereissieresseesenssssssnsenienes | seriesiessssessssssessessesssssssssssssenses | seennensensssssessensssesessons ;320,083 | woovivreeieririeesneriessseeienns 1,250,000
69370C AC 4 |PTC Inc SrNt 4.000% 02/15/28. 07/17/2020. JP Morgan Securities LLC.........c.coovuiimiiniiiciicisnscesesssissssiins 6,000,000 105,333
70163#  AA 0 |Parliament Funding (Owl ROCK) Nt 3.052........cvuuuivmcrmmerirriceisniseriesieseeeseesnenes | revereeeseenns 08/07/2020. DIMECL. v 2,000,000
74256L  EG 0 |Principal LFE GLB Fnd I Nt 1.500% 08......... 08/20/2020. Goldman Sachs & Company. 8,000,000
74340 AR 5 |Prologis Targeted US Logistics SrINE Ser........covierieeririeineresere e 07/09/2020. Us Bancorp INVESIMENES INC.........cuvurireiriririeeircreeicneiseeisesesieinsnsneennnes | ceverenneenessessssssessssenessssssssesessssessensees | soreensesesesssssessensesesenneenes 12,000,000 | wovoioriniiiincinierescnens 12,000,000 2Z
74346G  A* 3 |Prologis Yen Finance LLC Sr Nt SerA 0....... 09/15/2020. MUFG Securities INC...........ccccrunriioniiniiicriecinsicsiiis 28,452,200 1z
75513E  BC 4 |Raytheon Tech Corp SrNt 3.700% 12/15/.. 08/05/2020. Us Bancorp Investments Inc ,100,000 5,879 | 2FE
78147#  AB 2 |Rumpke Consolidated Cos Inc Ser Sec Nt...... 09/24/2020. Wells Fargo Securities LLC ..4,000,000 2z
8426EP  AA 6 | Southern CO Gas Capital Sr Nt 2.450% 1... 08/27/2020. VTHOUS. ...t 5,000,000 44,304 [2FE......c.oovvvvrrreri
863173  AC 4 |Stratus CLO Ltd CLO Ser 2020-2ACIA 1.. . | 08/10/2020. Barclays Capital Inc.. 1,400,000 1FE
863173  AE 0 |Stratus CLO Ltd CLO Ser 2020-2A Cl B1.......ovvuerurreieireinirerienieeeseesssssssiensnenes 08/10/2020. Barclays Capital Inc.. ..1,050,000 ..1,050,000 1FE
87264A AV 7 |T-Mobile USA Inc SrNt 4.750% 02/01/28.... 09/29/2020. VBIHOUS ...ttt | ceseeeb e bbbt b bbbt | Sebeeb et 19,771,013 | oo 18,445,000 | ovovvvvereiieiieeieeeeeineine 127,023 | 3FE. ..o
87264A  BE 4 |T-Mobile USA Inc 1st Lien 3.875% 04/15...... 09/29/2020. Goldman Sachs & Company. 5,698,850 5,000,000 92,569 |2FE
89176L AL 8 | Towd Point Mortgage Tr RMBS Ser2018-6 C..........ccccnvrenirierinrerneineinerissiesiesinns | cevnevsnesinnees 07/29/2020. Goldman Sachs & Company. (B0,656) | .vvoevererririrreeieirerineia (28,562) (58) [ 1FM
89176V AA 0 | Towd Point Mortgage Trust RMBS Ser 2018-.... .| 07/13/2020. GoldmMan SACHS & COMPANY........vuriiirriirrireiiesieesessesssesesss s sssssssessessans | sesssssessesssssessssssssesssesssssssssessessnsses | soessesssssesssessasssssessassses 37,375,342 34,808,235 | ..ooorvrieirienenes 43,994 [1FM..ccvvirircierinns
891788 AA 2 | Towd Point Mortgage Tr RMBS Ser 2019-4 C .| 09/10/2020. Barclays Capital Inc.. 6,401 [1FM
891906 AB 5 |Global Payments Inc SrNt 3.750% 06/01.. 07/31/2020. Barclays Capital Inc.. 6,563 | 2FE
90265E AT 7 [UDR Inc SrMTN 2.100% 08/01/32...... 07/14/2020. JP MOrgan SECUMEES LLC..........cvumrereerriinerieriesiseesseiseie s essesssssennsaens 2FE
915328  BE 7 |Upland Ltd CLO Ser 2016-1A CIA1B2 1.8................ 08/11/2020. MUFG Securities Inc.... 1FE
92203# AT 5 |Vanguard Group Inc SrNt 1.940% 08/22... 08/19/2020. JP Morgan SecUrities LLC..........coiueieirrieieieeeee e 1Z
92837K  AA 9 |Visio RMBS Ser 2020-1 Cl A1 1.545% 08/........coovorereriermrirerireriserierirnenns 07/24/2020. Nomura Securities Intl LLC 8,725 | 1FE
92840V AF 9 |Vistra Operations Co LLC SrNt 5.000% 09/17/2020. RBC Capital Markets LLC 600,000 4,250 | 3FE....ccovviririerirens
988498 AN 1 |Yum Brands Inc SrNt 3.625% 03/15/31.......ccovverierermreirinrisrirerienes 09/10/2020........ SHIfel NICOIAUS & €O INC.....ouveureervinrirerirristiieiieiiesiesessesssie e sesnniens | sebisesssessssses s sssssssesenies | esseesssesssesesssese i sesssenes 997,500 | oo 1,000,000 4FE
335934 AT 2 |First Quantum Minerals LTD Sr Nt 6.875, A 09/17/2020. Direct ..1,615,000 5FE
67077M  AJ 7 |Nutrien Ltd Sr Nt 3.150% 10/01/22 A 08/26/2020. Barclays Capital Inc.. 21,500,000 [ oo 19,294 [ 2FE......ccovvivirirnn
67077M  AK 4 |Nutrien Ltd Sr Nt 3.500% 06/01/23. A 07/23/2020........ TOrONO DOMINION.....cveovearerriseseeseise st 1,000,000 5,444 | 2FE
000000 00 O |United Bank For Africa SrNt  7.750% 06..........ccocoevvrreererirririiennnines D... 09/09/2020. Direct 450,000 9,009 |4FE
000000 00 O |Cia Latino Americana 1st Lien 9.500% O..........cccovveerrvrenece . {D.... 07/20/2020. Interest Capitalizatio 10,814 10,814 5FE
000000 00 0 |Studio City Finance LTD SrNt 7.250% O [ DI 09/16/2020........ DIMBCL. . vvoveisite st | Hebs bbbt | ettt 314,250 300,000 2,235 | 4FE
000000 00 O |Turkiye Vakiflar Bankasi Sr Nt 5.250%.. D.... 07/10/2020. Direct.... ..832,500 900,000 20,869 |4FE
000000 00 O |YPF Sociedad Anonima Sr Nt 8.500% 07/2........c.cocrervrerevninns D.... 09/08/2020. Direct.... 2:366,850 | ..o 440,000 | oo 4,363 | 5FE......ovviirrerins
000000 00 O |Office Cherifien Des Pho SrNt 4.500%......... [ D 09/25/2020........ DIMBCR. vttt | SeRR Rkt | ettt 371,105 350,000 6,869 | 3FE.
000000 00 O |MHP Lux SA SrNt 6.950% 04/03/26 D.... 09/08/2020. Direct.... ..340,925 325,000 9,851 |4FE
000000 00 O |Yuzhou Group 1st Lien 7.850% 08/12/26. D.... 09/17/2020. Direct.... VAT3.525 | o 470,000 3,997 |4FE
000000 00 O |Emaar Sukuk Ltd Sr Nt MTN 3.635% 09/15. [0 09/23/2020........ DIFBCL. ..o | bbb | bbb 494,730 500,000 368 |3FE
000000 00 O |Digicel Intl Finance Sub Nt 8.000% 12/ D.... 09/30/2020. Direct.... ..187,200 240,000 8,907 |5FE,
000000 00 0 |Medco Bell PTE Ltd 1st Lien 6.375% 01/......cccovvuiiinriniiiciiiriciincssseccseens D.. 09/17/2020. Direct.... ..255,750 275,000 2,484 | 4FE
000000 00 O |DarAl-Arkan Sukuk Co Lt SrNt 6.875% [0 09/22/2020........ DIMBCR. vttt | Sehe ekt | eebi et 667,590 | ..vvoerrrireieeree s 785,000 | cooooveerirerireerenieenerieniiens 14,940 [4FE......cccovvovirreris
000000 00 0 |Al Candelaria Spain SLU Sec Nt 7.500%. D.... 09/18/2020. Direct.... LA51,615 | 410,000 8,285 | 3FE
000000 00 O |Metinvest BV SrNt 7.750% 10/17/29 D.... 09/09/2020. Direct.... ..197,500 200,000 4,908 |4FE.......cocovvrreriens
000000 00 O |Melco Resorts Finance Sr Nt 5.375% 12/.......ccccovvvvriimrineirneinniinns [ D 09/16/2020........ DIMBCL. ..ottt | Sebs e bbbttt | eebiee bbb 464,083 | ..o 450,000 6,988 | 3FE
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000000 00 O |Braskem Netherlands SrNt 4.500% 01/31........... [0 09/08/2020........ DITECE. .ttt | ettt es | eebess sttt 697,800 | oo 750,000 [ oo 16,519 [3FE...cooiirrrierris
000000 00 0 |Banco Internac Del Peru Sub Nt 4.000%.......... [0 09/17/2020........ DIMBCL. vttt | Sehe Rkt | eebe e 468,740 | ..o 460,000 3,731 | 3FE
00109A  AB 3 | AES Panama Gerneration HL Sr Nt 4.375%.......... D... 08/10/2020. Direct.... ..290,000 290,000 2FE
03512T  AE 1 |Anglogold Holdings PLC SrNt 3.750% 10.......ccovuemeriererneereniieenseians D.... 09/28/2020. Direct.... ..209,324 210,000 3FE
05581K  AC 5 |BNP Paribas Sub Nt 4.625% 03/13/27 [ DI 09/11/2020........ VBIHOUS. ..ottt | Hiseess e bbbt nes | ehbieeis ettt eees 5,935,655 5,192,000 27,267 |2FE
059626 AC 5 |Banco Nacional De Panama SrNt 2.500%..........c.everrermiremeemersnerinenes D.... 08/04/2020. Direct.... ..209,815 210,000 2FE
06034L  AB 6 |Banistmo SA SrNt 4.250% 07/31/27 D.... 07/28/2020. Direct.... ..863,501 870,000 2FE.
10552T  AH 0 | BRF-Brasil Foods SA SrNt 5.750% 09/21 D.... 09/16/2020. Direct.... ..230,880 235,000 3FE
19533P  AC 4 | Colombia Telecom Sr Nt 4.950% 07/17/30.. 09/08/2020. Direct.... ..624,200 605,000 2,186 | 3FE
20445P  AG 0 |Cia Latino Americana 1st Lien 9.500% 0 07/20/2020. Interest CapItaliZation.............ccuoreeriireiirresreeereeseerss e | cerereerenisreesssssneessennssensenssssneenes | ereennenessnenessseesesnene 180,074 | tiveiiniiree s 136,074 5FE
21685W  DF 1 |Rabobank Nederland Sub Nt 3.950% 11/09......... 07/17/2020. Barclays Capital Inc.............ccc........ 500,000 3,950 | 2FE
22535W  AE 7 | Credit Agricole Sr Nt 3.750% 04/24/23 . 09/01/2020. Various 6,500,000 87,031 .
225401 AB 4 |Credit Suisse Group SrNt 3.574% 01/09........ccccosuvemiicniivciiiniieninnnens 07/28/2020. Barclays Capital Inc.............ccc........ 4,400,000 9,173 | 2FE
25381Y  AD 3 |Digicel Group 0.5 Ltd 1st Lien PIK 10.0. 08/15/2020. Taxable Exchange 219 (11) | 5FE
373196  AA 2 | Georgia Global Utilities Sr Nt 7.750%.. 07/23/2020. Direct 375,000 4FE.
40435W  AB 6 |HTA Group LTD SrNt 7.000% 12/18/25 09/09/2020. Direct.... 625,000 10,816 [4FE......ccoovovirrcrir
591555 AG 2 |Metinvest BV SrNt 7.650% 10/01/27 09/17/2020. Direct.... . 225,000 3FE.
680617  AC 1 |Oleoducto Central SA SrNt 4.000% 07/1 09/18/2020. Direct.... .577,416 565,000 2,569 | 2FE,
714264  AD 0 |Pernod Ricard SA Sr Nt 4.450% 01/15/22.......cccomeveniirnriinneiniieeienns 07/31/2020. BNP Paribas Securities Corp 2,374,268 2,250,000 5,284 | 2FE
71647N  BE 8 | Petrobras Global Finance SrNt 5.093%.......... 09/17/2020. Tax Free Exchange 2,864,648 2,742,000 24,051 | 3FE
74365P  AD 0 |Prosus NV Sr Nt 4.027% 08/03/50 07/27/2020. Direct.... ..200,000 200,000 2FE.
78081B  AA 1 |Royalty Pharma PLC SrNt 0.750% 09/02/ 08/24/2020. VHHOUS. ...t 8,951,420 9,000,000 2FE
82481L  AC 3 | Shire Acq InV Ireland DA St Nt 2.875%.......ccerrererreririeirneieiseise e ssessssisssseens 07/23/2020. Wells Fargo Securities LLC 4,523,308 | .oovireeieieries 4,250,000 | ooouvenrirereereeieeeeenis 41,009 [2FE......coovvrrrrrrri
88034Q AC 1 |Tengizchevrail Fin Co Inc Sec Nt 3.250 07/15/2020. Direct.... ..465,013 470,000 2FE.
902613  AB 4 |UBS Group AG Sr Nt 1.008% 07/30/24 07/28/2020. VBIHOUS ...ttt 402,890 | i 4,400,000 1FE
902613  AC 2 |UBS Group AG Sr Nt 1.364% 01/30/27. 07/27/2020. UBS Financial SEIVICES INC.........c..evuurvemirieirieririiseissisesiesiesesssessssessniens 5,000,000 5,000,000 1FE
92856H  AB 0 |Vivo Energy Investments Sr Nt 5.125% 0 .| D 09/17/2020. DiMECL. vttt 580,000 580,000 3FE
M8903B  AS 1 | Turkeell lletisim Hizmet Sr Nt 5.800%.. DS 08/14/2020........ DIMBOR. et | Sebe ettt | bt 504,376 515,000 10,537 [3FE...iiiiicniiniiis
3899999. Total - Bonds - INdustrial And MISCEIANEOUS. ........vuuirrsiressersieresserssesssstess e ers s sens s ees i febsees st 725,307,620 | oo 702,594,610 2,292,071 XXX
Bonds - Unaffiliated Bank Loans
000000 00 O [Animal Supply Company New Term Ln Nt 1 08/14/2020........ Interest Capitalization................... 11,034 | oo 11,034 52
000000 00 0 |WASH Multifamily Acq Inc 1st Lien Term L 08/21/2020. Morgan Stanley & Co LLC 14,481 | oo 16,180 4z
000000 00 O |TPC Broadband Holdings Delayed Draw Term..........cooeereereeieeneenennenireencnereeneeeneenes 08/14/2020. 01T O PP OSSR SO STSRSTRRRTPR 225,508 228,074 47
000000 00 O |Immucor Inc 1stLien TerM LN Nt 1 6.75. ..o 07/02/2020........ DIMBCL. .ottt | eebse bbbt | eessesb et A 452171 | oo 4,543,031 47
000000 00 O |Animal Supply Company Holdco Term Ln Nt .. | 09/30/2020. Interest Capitalization................... 104,492 104,492 5Z
000000 00 O |Animal Supply Company Holdco Term Ln Nt . | 08/14/2020. Taxable Exchange 3,549,678 4,286,016 52
000000 00 O [Animal Supply Company New 1st Lien Term......... 09/28/2020........ Interest Capitalization................... 6,998 5Z
000000 00 O |Animal Supply Company New 1st Lien Term..... . 08/14/2020. Taxable Exchange 562,759 52
000000 00 O |Harvest Hill Beverage Company New Term L... 08/28/2020. DIFCE. .o 5,000,000 47
000000 00 O |First American Payment Sys Term Ln Nt 2.. 07/06/2020........ Tax Free Exchange 3,886 4FE
00228*  AA 4 | ATI Restoration LLC 1st Lien Term Ln Nt 07/31/2020. Direct.... 1,336,634 BPLeeriens
009127  A@ O |Global Medical (Air Med) Inc 1st Lien Te. 07/27/2020. Direct.... 149,716 4z
01370# AA 4 | Alcami Holdings LLC 1st Lien Term Ln Nt 08/28/2020........ Tax Free Exchange 5,625 5FE
03525@ AA 6 | Animal Supply Company New Term Ln Nt 1 07/28/2020. Interest Capitalization 42,027 5
03979*  AA 9 |US Metals Bidco Term Ln Nt 1 8.250% 07. 07/20/2020. 4,500,000 3Z
04685Y  AK 5 | Athenahealth Inc Term Ln BNt 8 4.651%.... 09/11/2020........ Tax Free Exchange 1,543 4FE
09523@ AA 5 |Marcone Appliance Parts Inc Incremental........ 07/20/2020........ Tax Free Exchange 1,603 5Z
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09523C  AC 6 | Marcone Appliance Parts INC Delayed Draw...........c.ovvrrevnireeerineniieeesissssessnns 07/09/2020........ Tax Free Exchange 16,985 | .ovvvevirernens 16,985 21 [3PLuceriiciieieieis
15644G  A* 5 | Centric Brands Inc DIP Ln Nt 3 6.753%. 07/13/2020........ TaX FIEE EXCRANGE.......vvvriieeieaeeieiieeiie ettt | ctsesesees bbb es bbbt nes | sesbsest e bbbt 175,248 | oo 175,248 546 |4Z
15644G  A* 5 |Centric Brands Inc DIP Ln Nt2 8.750%. 07/17/2020. Direct.... 8,194 47
20602  AB 6 |Concert Golf Partners LLC Delayed Draw T 08/06/2020. Direct.... 56,438 2PL.oeeine
25374L A* 9 | Centric Brands Inc 1st Lien Term Ln Nt 1... 07/29/2020........ INtErest CaPItAIIZALION. ..........cvvceaciriiiicie et | ceresber et | ereres b 142,558 | . 142,558 APLiceeeen
25540#  AA 8 |Divisions Holding Corp Term LN Nt 1 7.....oouiviieiicicieeieeececeie s 08/14/2020. Direct.... L1484,100 | e 1,530,000 2z
26887@ AA 9 | EP Wealth Advisors LLC Term Ln Nt 1 6 09/04/2020. Direct.... 818,182
30282#  AA 0 |First Watch Restaurants Term Ln Nt 1 6 .. | 09/25/2020. Interest Capitalization... 5,116
30282#  AB 8 |First Watch Restaurants Delayed Draw Ter.. .| 09/25/2020. Interest Capitalizatio 1,326
33748#  AF 1 |First Watch Restaurants Delayed Draw Ter.. .. | 09/25/2020. Interest Capitalization... 1,077
33748# AG 9 |First Watch Restaurants Delayed Draw Ter.. .. | 09/25/2020. Interest Capitalization... 641
33748#  AJ 3 |First Watch Restaurants Delayed Draw Ter.. . | 09/25/2020. Interest Capitalizatio 857
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr... . 08/14/2020. DITECE. .ttt | Hieeb bbbt | eebeees et 267,904 | . 270,610
35041@ AG 0 |Foundation Risk Partners Corp Delayed Dr............... 09/01/2020. 1T OO PP EOO OSSOSO ST OSSR 115,082 | . 116,244
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt . 07/31/2020. Tax Free Exchange 14,780 15,101
35921@ AC 4 |Frontline Technologies Gr LL Delayed Dra...........coeueerereererieneenerereeeinieseseeseseeensenes 07/31/2020. Tax Free Exchange 3,018
36147@ AA 4 | GB Auto Service Inc Delayed Draw Term LN........cccvvieieieinneneeneieeiseis 09/30/2020. DIMBCL. ...ttt ettt sttt ettt s s st se st tesnanas | etetesasteses s et et s e et et st et b eseaetesnaetesas | bereeaetesesietetesse et et en et et enneees 250,945 | . 253,800
36850@ AB 9 | Gehl Foods Inc LLC Term Ln Nt4 5.655%.. 09/01/2020. Interest Capitalizatio 26,948 26,948
48240@ AB 3 |K2 Insurance Services LLC Delayed Draw T. 09/29/2020. DIFBCR. vtttk | HeRR R bbbt | ettt 300,000 | . 300,000
48773#  AC 4 |Kellermeyer Building Svcs Delayed Draw T.........ccoveevvrirnnennns 08/28/2020. DIFECE. .. 36,106 36,471
55368  AD 2 |Service Logic Term Ln Nt 8 4.496% 07/3........ccccovevvrenec. 08/28/2020. Tax Free Exchange 23,499 |. 23,814
62931*  AC 8 | Topix Pharma Delayed Draw Term Ln Nt 1.......c.oovvvieriniinninnireisneeeninnines 07/31/2020. TaX FIEE EXCRANGE. .....vvovieiriiciisei sttt ssnes | ressessssssess s bsesses b sss e ss s ensensnes | sosessessasssessessasssensensssssnseses 353,358 |. 356,625
65716@ AA 4 |North Amer Science Assoc Inc Term Ln Nt 09/15/2020. DIrECE. ...ttt 1,493,839 | s 1,532,143
67113@ AB 7 |OTG Management LLC Incremental DD Term L.......cccoovvvvervnrenes 09/30/2020. Tax Free Exchange . 259,474 | . 259,474
74966F AL 7 |RP Crown Parent New Term Ln Nt 1 4.000. 08/10/2020. JP Morgan SECUMLIES LLC.........cuiueiieirireieieeeiecieeeeiseisceeisseeseisssssessessnssnses | evsessnsesssesssssesesssssssessesssssnsessessnsenses | consnnsesessessssesessnsensessessess 92,500 | coviieiiiiiisiesrsceiesee 1,500,000
74966F AL 7 |RP Crown Parent New Term Ln Nt 1 4.000 07/31/2020. Tax Free Exchange 12,076,500 ..1,008 .
75734@ AB 9 |Reddy Ice Holdings Inc Term Ln Nt5 5......ooovviiivciniirne 07/03/2020. Tax Free Exchange 5,318 . 3PL...
78642#  AA 4 | Safe Home Security INC TEM LN NET 8. nsiensenes | sesensesisnenes 08/04/2020........ DITECE .ttt | Hensee e tes | ebsessens ettt TA8T181 | oo 1,517,532 2Z
81389%  AA 5 |SecurAmerica LLC Term Ln Nt1 9.156% 1 08/28/2020. Interest Capitalization... 10,481 10,481
81389#  AA 5 | SecurAmerica LLC Term Ln Nt5 10.000% 1.......ovvvreverrimmiieiineiiienierinniississiienies | e 09/21/2020. Interest Capitalization... 1,966
81389%  AB 3 | SecurAmerica LLC Delayed Draw Term Ln Ni.........cooeoriniminrnnninnsineeieeseseeesnees | veeesseeeenees 08/28/2020........ Interest Capitalization..................... 905 2PL.
81389#  AB 3 |SecurAmerica LLC Delayed Draw Term Ln Nb........ccccociieriiinminninninenienesneeineies | e 08/28/2020. Interest Capitalization... 3,048
81389%  AC 1 |SecurAmerica LLC Delayed Draw Term Ln #2 08/27/2020. Interest Capitalization... 744
81389#  AD 9 |SecurAmerica LLC Delayed Draw Term Ln#3.........cccoovvvneiveriniinenns 09/21/2020........ Interest Capitalization..................... 719
83549#  AA 8 |Sonny's Enterprises LLC TermLn Nt 1 7 . 08/07/2020. Direct.... 9,512,195
84850X  AG 7 |Spin Holdco Inc Term Ln B-1 Nt 1 4.250.............c....... 07/03/2020. Direct.... 359,077
89158  AD 5 | Touchstone Acquisition Inc Delayed Draw...........ccoceeeeeeenceneenisinceneeeneenes 08/20/2020........ DIFCE. e 612,234
928432  A* 4 |Visual Edge Technology Inc Term Ln Nt 2................. 08/28/2020. Interest Capitalization..................... 20,493 20,493
928432  A* 4 |Visual Edge Technology Inc Term Ln Nt 8................. 08/28/2020. Tax Free Exchange 16,081 16,250
928432 A@ 2 |Visual Edge Technology INC Delayed DIaw..........c.cueeuiereriiirirniieiieississssssseessssies | oernesnsenenes 08/28/2020........ Interest Capitalization.................... 18,673 | o 18,673
928432 A@ 2 |Visual Edge Technology INC Delayed Draw...........occoceeeereeenenrereenieesenseneseeseeseesesessees | ceneesereeneenes 08/28/2020. Tax Free Exchange 14,736 14,736
92974*  AA 7 |Discovery Life Sciences LLC Term Ln Nt 1 09/30/2020. Tax Free Exchange 2,430
92974 AC 3 |Discovery Life Sciences LLC NeW TerM LN......ccorieririnneieieeneineneeeeineeseeeseneenes | veesesneeenees 09/30/2020........ Tax Free Exchange 647
92975@ AB 2 | Wealth Enhance Group LLC Delayed Draw Te...........cccvciemiinniinrinieioniinsiiseniscsiens 07/31/2020. Direct.... 10,625 10,705
92975@ AB 2 | Wealth Enhance Group LLC Delayed Draw Te........ccoeeierrrrreerereenrrneeicenerneeescsseneene 09/01/2020. Direct.... 47127 47,483
93710@ AA 2 | WASH Multifamily Acq Inc Incremental Ter.... . 09/16/2020........ Tax Free Exchange 39,419 | oo 42,957
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93710@ AA 2 | WASH Multifamily Acq Inc Incremental Ter.. 08/21/2020........ Morgan Stanley & Co LLC 93,457 104,421 4FE
96145@ AA 0 | Westrock Coffee Holdings LLC Term Ln Nt........... 09/30/2020........ INtErest CapIAlIZALION. ..o reieieie et sneesesns | oeseesssseessesnsesssesessessssessesesserntsnsansessns | sesessssnsessseesansesseest et ensesenanes 5,611 | oo 5,611 2Pl
8299999. Total - BONAS = UNAFflIAEEA BANK LOBNS. ... evuuiteiiiiteissit ettt etttk et ee s es o188 E 8108848810488 1088 4E 810808 L 8084818148148 0840884 E 8108401 £0 L1 E 1188400 bt E e eeEse0 ekt eeEeeEee b E et n ettt enbnnnns | ebsersnbns sttt 50,996,512 [ cooviiriirinsiiesinins 52,635,613 2,402 XXX
8399997. Total - Bonds - Part 3 .914,408,602 892,815,653 2,460,324 XXX
8399999, TOtAl = BOMAS.......iuuiiiiiiiiii ke ek h b .914,408,602 892,815,653 2,460,324 XXX
Preferred Stocks - Industrial and Mi (Unaffiliated) Perpetual Preferred
000000 00 O |MAF Global Securities Jr Sub Nt 5.500% [ DI 09/08/2020........ DIFECE. ..ot rssssiennisisssnensnsesenssssenssssssnnssensnsenens | e 200,000,000 | e 252,500 | v 115 | 3FE
000000 00 O |Bank of East Asia Ltd Jr SUD Nt FiX 0 F.......cvuveiiricere s D... 09/15/2020........ Direct 13,072 | 3FE..coiirvivcierine
000000 00 0 |SMC Global Power Hidgs Sr Nt Fix to Flt D.... 09/23/2020........ Direct 21,734 |32
06000B  AA 0 |Bangkok Bank PCL Jr Sub Nt 5.000% Perp, D.. 09/15/2020.
23281# 12 4 | Cyprium Parallel Invs V LP Pfrd Units.... 08/13/2020..
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred.... XXX 34,921 XXX
8999997. Total - Preferred Stocks - Part 3.......... XXX 34,921 XXX
8999999. Total - Preferred Stocks XXX 34,921 XXX
Common Stocks - Industrial and Mi (Unaffliated) Other
000000 00 0 |Animal Supply Company Class A Units | XXX
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other............coocoieiiiiiiiiis ettt 0 XXX
9799997. Total - Common Stocks - Part 3 0 XXX
9799999. Total - Common Stocks......... 0 XXX XXX
9899999. Total - Preferred and COMMON SHOCKS....... i iuirirssiriuitistiiseisisissesssanesseissesseresseasesesseassessessse feiesssesseees s8R oeEE LA E 080 Ef 0L 8L E SR8 L E LR 0L E R £ L E L8k E b0k fh4 ek ekttt | st enes bbbt 3,523,531 XXX 34,921 XXX
9999999. Total - Bonds, Preferred and Common Stocks 917,932,133 XXX 2,495,245 XXX

6’030
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 17 19 20 21 22
12 13 14 15
F Current Bond
4 Year's Interest / NAIC
r Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Year's Temporary | Total Change | Exchange Exchange Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted (Amortization)| Impairment | inB./A.C.V. | Changein 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 / Accretion | Recognized| (11+12-13) B/ACV. on Disposal Disposal | During Year Date Symbol
Bonds - U.S. Government
361798  T7 2 | GNMA Pool #MA4174 5.000% 11/20/24.. | .. | 07/01/2020. | PAYAOWN..........ooorveereeereireniins | eoereeieennienenisnnees | coereiennn 27127 | oo 27127 | oo 28,076 | ..ccoovvvennee 27,709 (582) (582) | covverrvreererins | v 21,127 | (U I 791 | 11/20/2024. | 1.......cocceec
36202C 4P 5 | GNMA Pool #2630 6.500% 08/20/28........ .. [ 09/01/2020. | PaydOwn.........covevinrinriieieniiens [ e | e 384 | s 384 | s 403 397 (13) (13) [ v | e384 | 0 17 | 08/20/2028. | 1.....cvvvnnvs
GNMA REMIC Ser 2010-163 CI MD
38377R  KS 3 [4.000% 0 . 109/01/2020. | Paydown 2,833,891 2,833,891 | ....... 2,726,845 2,811,353 22,538 22,538 | .o | 02,833,891 | 0. 71,779 | 06/16/2039. | 1......cooonnve
GNMA REMIC Ser 2011-34 CI PB
38377U PV 4 |4.000% 08 . [ 07/01/2020. | PaYAOWN..........covevrrierrvieriiienies [ cevieeeeieneiinneiieees | v 296,552 | .......... 296,552 | .......... 286,410 295,318 | ..oovvveeriieens | e 1,234 | i [ 1,234 | e | 296,552 | (U I 6,920 |08/20/2039. | 1.....ccvoouuve
Vendee Mtg Tr RMBS REMIC Ser 1995-3
911760 GT 7 |1Z . [ 09/01/2020. [ PaYAOWN..........corveemrriorrinriiienies [ eevieeniiseneisseiieens | ceveeeenens TT748 | e TT748 | e 79,913 | s 77,762 (14) (14) | oo | el TT,748 | (U I 3,806 |09/15/2025. | 1.....cvvonuves
Vendee Mtg Tr RMBS REMIC Ser 1996-2
911760 HH 2 |1Z . [ 09/01/2020. [ PaYAOWN..........corveerrrieriinriiienies [ eevieeeiineeeiseesieees | ceveeeenens 59,335 | .oovrvennns 59,335 | .oovvvunncs 59,040 | ..cooorrirnnns 59,137 198 198 | oo [ 59,335 | (U I 2,677 | 06/15/2026. | 1.........conc.
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 |Cl1 . [ 09/01/2020. [ PaYAOWN............cvverriieriieriiieries [ cevieeeiiieeiiineeieens | ceveenenens 51,947 | oo 51,947 | .........54,545 | ... 52,132 (185) (185) | covverrvverervves | evvvreennnn 51,947 | (U I 2,362 | 06/15/2028. | 1......cooonnve.
912828 2J 8 [U S Treasury Nt 1.500% 07/15/20. . [ 07/15/2020. | Maturity.........cccoovionriisnniiinniisnnies | e, | v 1,000,000 | ....... 1,000,000 997,831 2,169 2,169 | | 201,000,000 oo 0 | 15,000 | 07/15/2020. | 1.....c..coo...ce
0599999. Total - Bonds - U.S. Government.... 4,346,984 4,346,984 ...4,321,639 25,345 0 25,345 | .0 [ 14,346,984 |0 [0 [0 | 103,352 XXX XXX
Bonds - All Other Government
000000 00 O |Argentina (Republic of) Nt 1.000% 07/0... | D | 09/18/2020. | DIfEC............ccveerveemmrrermrrreneniinens | ceviseerinneeienniiines | ceveeneeens 12,682 | oo 28,498 | ... 14,097 51 BT | e | e 14,148 | s [ (1,467) | (1,467) 07/09/2029.
000000 00 0O |Argentina (Republic of) SrNt 8.280% 1.... | D | 09/10/2020. | Taxable Exchange.......... 238,676 | .......... 507,810 | .......... 118,071 187,895 12/31/2033.
000000 00 O |Argentina (Republic of) Nt 0.125% 01/0... | D | 09/30/2020. | Direct. 40,125 | ... 100,359 | cooovvvrnc 44,384 186 01/09/2038.
03846J X5 4 |Arab Republic of Egypt Sr Nt 7.625% 05.. | D | 09/18/2020. | Direct ..871,250 .850,000 846,250 62 05/29/2032.
03846J X6 2 |Arab Republic of Egypt Sr Nt 8.875% 05.. | D | 09/17/2020. | Direct. 209,010 | .......... 200,000 200,000 05/29/2050.
040114 HK 9 |Argentina (Republic of) SrNt 5.625% 0.... | D| 07/06/2020. [ DIrECL..........ovvermirrerrerrnrerniierisnrnnes | ervererensssrsssssineninns | cerenenes 229,288 | .......... 540,000 | .......... 149,310 .| 01/26/2022.
040114 HK 9 |Argentina (Republic of) SrNt 5.625% 0.... | D | 09/10/2020. | Taxable Exchange............ccccoueeves | covemrevirerciirinniians 755,448 | ....... 1,525,000 | .......... 425,586 | ... [ [ | 2000:88,430 [ i (88,430) | o | e 425,586 | [ ..329,862 | ... 329,862 .| 01/26/2022.
105756 CC 2 |Brazil (Republic of) SrNt 3.875% 06/1..... D | 07/07/2020. | Direct 577,745 595,000 | .......... 588,913 | .o | e | cverienennd9 e [rveeiennnn39 | | 588,952 | i [ (11,207) | (11,207) | . 06/12/2030.
74446T 2C 6 |PTT Treasury Centre SrNt 3.700% 07/16 | D | 08/14/2020. | Direct. ..612,276 .555,000 555,000 57,276 07/16/2070.
900123 CA 6 |Turkey (Republic of) Sr Nt 3.250% 03/2... | D | 09/24/2020. | Direct 775,834 825,000 787,463 o] ee(15,308) | ... (15,306) 03/23/2023.
1099999. Total - Bonds - All Other GOVEMMENL............cuiiiiiriieiiiisiiins i | eneees 4,322,334 | ....... 5,726,667 | ....... 3,729,074 187,895 0 | s 4,016 |..... 216,844 | ......... (212,828) | ...cooccccveee0 | 103,733,089 | 0]...589,244 | ...... 589,244 XXX
Bonds - U.S. States, Territories and P
Massachusetts St GO Ref Ser A 5.250%
57582N 3D 5 |0 . | 08/01/2020. | Maturity. 10,800,000 10,800,000 | ..... 12,142,980 | ......... 10,869,654 | ....covoovirvriies | e (69,654) | ...vvvviriiins [ e (69,654) | .....cccovvvevieee | v 10,800,000 | ... 0 ... 567,000 | 08/01/2020. | 1FE............
Pennsylvania St GO Second Ser 5.000%
70914P LC 4 |0 . 1 07/01/2020. | Maturity 2,000,000 2,000,000 | ....... 2,176,913 2,016,326 | ...coovcvirvcries [ e (16,326) | ..ovvvevevciins [ e (16,326) | .....covvvvverries | 22,000,000 | ... 0 .. 100,000 | 07/01/2020. | 1FE............
Utah St GO Bld Amer Bd Ser D 4.554%
917542 QR 6 |07 .. | 07/01/2020. | Various. 840,000 840,000 840,000 | ..ovoovierienins | e [ | eevinsesninnnn0 | i | 840,000 . 0 38,254 | 07/01/2024.
1799999. Total - Bonds - U.S. States, Territories & Possessions... 13,640,000 13,640,000 | .....15,159,893 | ......... 13,725,980 | ...cooccooe0 | e (85,980) 0......(85980)]......D0|....13640,000 |......... 0 [0 [ 0]... 705,254 XXX
Bonds - U.S. Political Subdivisions of States
Johnson Cnty KS GO Unif SD Bld Amer Bd
478700 H9 1 |2 . [ 07/15/2020. | VAIOUS.........vvvvereerrvireriieeeiienens [ eevireeiisessineniinens 2,105,000 2,105,000 | ....... 2,121,314 2,105,000 | ..oovverurvireenes | i | e | e 0 [ | 2,105,000 | ... 0. 91,334 |10/01/2025. | 1FE............
Johnson Cnty KS GO Unif SD Bld Amer Bd
478700 J2 4 |2 . 107/15/2020. | Call ~ 100.0000 1,870,000 1,870,000 | ....... 1,870,000 | ........... 1,870,000 [ ..ovouivniiieis | e | v | s 0 | oo | e 1,870,000 | ..o 0 [ 81,137 | 10/01/2026. | 1FE............
Johnson Cnty KS GO Unif SD Bld Amer Bd
478700 J4 0 |2 .| 07/15/2020. | Call ~ 100.0000 880,000 880,000 | .......... 880,000 880,000 | ...oouvvrrirriis [ o e | e 0 | oo | eern.880,000 | ... 0. 39,918 | 10/01/2028. | 1FE............
Maricopa Cnty AZ Un High SD GO No 210
567505 KL 5 |Re .| 07/01/2020. | Maturity. 2,000,000 2,000,000 2,272,900 2,013,032 | .oovveiriieii | e (13,032) | oo [ v (13,032) | ... | e000ee22,000,000 | ... 0. 105,000 | 07/01/2020. | 1FE............
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2499999. Total - Bonds - U.S. Political Subdivisions of States..........cccuiiii i sssssssisneeniss | e 6,855,000 | ....... 6,855,000 | ....... 7,144,214 6,868,032 0] e (13,032) [ .ovvveens 0 | (13,032) | ..o [ 6,855,000 | ...coccoournenne 0 s 0 | i 0. 317,389 XXX XXX
Bonds - U.S. Special R and Special A it
20774L  7U 3 | Connecticut St HI & Ed Fac Rev Auth Loom| .. | 07/01/2020. | Maturity..........ccccccvruniiverinriineinns | vevenniiinsicssiveiienns | cvves 1,600,000 | ....... 1,600,000 | ....... 1,780,704 | ........... 1,608,140 | ...oooovvcvrivei | e (8,140) | v.oovverrries [ e (8,140) | ..oouvvvrrrirenns | v 1,600,000 |...... 0 [ 84,000 |07/01/2020. | 1FE............
Denver CO City Cnty Ex Tax Rev Ref Ser
24919H GG 1 |A .. [ 09/01/2020. | MaLUFItY.......coovmeeriviciierieniini [ e | e 10,000,000 | ..... 10,000,000 | ..... 10,639,700 | ......... 10,042,086 | ....cooovvivniins | e (42,066) | ... [ e (42,066) | ....ooovvoririi | v 10,000,000 |...... 0 ... 500,000 |09/01/2020. | 1FE............
FHLMC Gold PC Pool #D62882 7.000%
3128F2 FX 8 |08/1 .. | 09/01/2020. | Paydown 1,299 | oo 1,299 | s 1,265 | oo 1,282 17 L I 1,299 |...... 0 61 | 08/15/2025. | 1......ccocooeneee
3128NE A5 9 |FHLMC Pool #1A0028 4.710% 10/25/35.. | .. | 09/01/2020. | Paydown 1,345 | s 1,345 | s 1,358 | e 1,349 (4) (G — 1,345 | ... 0 47 | 10/25/2035. | 1................
FHLMC REMIC Ser 1077-E  9.000%
312905 YJ 5 |05/15/21 .. | 09/01/2020. | Paydown 2218 | .. 2218 | o 2,340 | .o 2,234 (16) (1) I— 2,218 | ... 0 [ 133 | 05/15/2021. {1.....oooonven.
FHLMC REMIC Ser 1437-HD  7.000%
312913 ZE 9 |12/15/2 .. | 09/01/2020. | Paydown 2,953 | .. 2,953 | oo 3,029 | oo 2,970 (17) (0 I 2,953 | ... 0 [ 136 | 12/15/2022. [ 1................
FHLMC REMIC Ser 1504 Z 7.000%
312915 UF 6 |05/15/23 .. | 09/01/2020. | Paydown 23,464 | ............ 23,464 | ............ 24136 | oo 23,630 (166) (LG 23,464 | ...... (U I 1,106 | 05/15/2023. | 1................
FHLMC Gold PC Pool #C00418 7.000%
31292G PB 6 |08/1 .. [ 09/01/2020. | PaydOwN............coovvvvariieniiinis [ o | o 49 49 48 49 LI [N P I T I 49 |...... 0 2 | 08/15/2025.
3132D5 6B 3 |FHLMC Pool #SB8066 1.500% 08/25/35. | .. | 09/01/2020. | PAYAOWN........coccervverreeiereiireriiiens | coreeieeesieeeeieeeiins | cevvirees 421,934 | .......... 421,934 | ......... 431,692 e 9T57) | o | e 421,934 |...... 0 836 |08/25/2035.
3132GK  ZN 9 |FHLMC Pool #Q04649 3.500% 11/15/41. | .. | 09/01/2020. | PaydOWN..........cccooorvivimriinniiiinies [ covineiienniisnniiinns | s 2,581,291 | ... 2,581,291 2,682,912 2,674,492 I ..(93,201) 2,581,291 | ...... 0. 59,550 | 11/15/2041.
3132GL XT 6 |FGLMC Pool #Q05490 3.500% 01/15/42. | .. | 09/01/2020. | PaydOWN.........ccorveeemeeeeriirariiiians | cerevieeeeiseesieeeiins | covenas 1,300,487 | ....... 1,300,487 | ....... 1,351,495 21,346,350 | oo | v (45,863) JEVV (45,863) ...1,300,487 |...... 0. 31,566 |01/15/2042.
3132GR  AS 0 |FGLMC Pool #Q06017 3.500% 02/15/42. |.. | 09/01/2020. | PaydOwn..........c..cuvvvemrienmiiianiins | coenmieeneiisnniisnnies | coneees 1,037,652 | ....... 1,037,652 | ...... 1,078,434 | ... 1,074,467 | oo | v (36,815) oo [ (36,815) 1,037,652 |...... 0. 24,153 | 02/15/2042.
3132GR ZW 4 |FGLMC Pool #Q06757 3.500% 03/15/42. | .. | 09/01/2020. | PAYAOWN........c..crvverreireniereniiiens | corevereeeeisneiienenins | cerevieeens 81,804 | ..cooovennn 81,804 | ..ccoooennn 84,312 (2,303) (2,303) [ oo [ e 81,804 |...... (U I 1,772 | 03/15/2042.
3132GT GV 3 |FHLMC Pool #Q08012 3.500% 04/15/42. | .. | 09/01/2020. | PaydOWN...........cccoooirvivimiiiiniiiinies [ covimeiiienniisnciinnns | s 1,354,130 | ...... 1,354,130 | ...... 1,407,142 | ... 1,402,251 | s | e (48,121) | oo [ (48,121) | v | e 1,354,130 |...... 0. 31,279 | 04/15/2042.
3132GT JE 8 |FHLMC Pool #Q08061 3.500% 05/15/42. | .. | 09/01/2020. | Paydown 5,221 | oo 5,221 | oo 5,251 (30) (30) 5221 | ... (U I 122 | 05/15/2042.
FHLMC Gold PC Pool #C80131 6.000%
313356 EC 5 |03/1 .. | 09/01/2020. | Paydown 1,230 | oo 1,230 | oo 1,202 13 13 | e 1,230 |...... 0 49 | 03/15/2024. | 1.....cccvvveeeee
FHLMC REMIC Ser 1628-KZ 6.250%
313373 KF 4 [12/152 .. | 09/01/2020. | Paydown 8,449 | ..o 8,449 | ..o 8,876 | ..ccoorrrannnns 8,548 (99) [(C1S) I 8,449 | ... 0 352 | 12/15/2023. | 1.....ccvveeneee
FHLMC REMIC Ser 1674-Z 6.750%
313373 Q2 7 |02/15/24 .. [ 09/01/2020. | PaydOWN............cooorieerieriiienies [ e | oo 15,151 | oo 15,151 | oo 15,675 | oo 15,294 (144) (G R IS 15,151 |...... (U I 679 | 02/15/2024. | 1.......ccc.ececc
FHLMC REMIC Ser 1683 Z 6.500%
3133T3 X8 6 |02/15/24 .. | 09/01/2020. | Paydown 4 22,400 |...... 0 972 |02/15/2024.
FHLMC REMIC Ser 1837-Z 6.500%
313376 M4 0 |04/15/26 .. | 09/01/2020. | Paydown 7,561 (80) (80) 7,561 |...... 0 328 | 04/15/2026.
FHLMC REMIC Ser 1967-BA 7.000%
3133TA CQ 3 |06/17/2 .. | 09/01/2020. | Paydown 3,467 (29) (722) L I 3,467 |.... 0 [ 161 | 06/17/2027. [ 1.........cc....
FHLMC Structured Ser 2008 M 7.000%
31337C 6P 8 |11/ .. | 09/01/2020. | Paydown 33,224 (584) (584) 33224 |.... (O 1,516 | 11/20/2027.
31342A P4 5 |FHLMC Pool #780443 3.601% 03/25/33.. | .. | 09/01/2020. | Paydown 7,892 46 46 7,892 ... 0 239 | 03/25/2033.
FHLMC Gold PC Pool #D49973 6.000%
313568 CJ 7 |031 .. | 09/01/2020. | Paydown 1,194 | 1,194 | 1,069 | oo 1,139 55 L1 T 1,194 | ... 0 48 | 03/15/2024. | 1.....cocvvveneee
FNMA REMIC Ser 1990-72B  9.000%
31358E RK 0 |07/25/2 .. [ 07/01/2020. | PaYAOWN..........coveerrierrieniinenies | o | e 58 58 57 B8 | i | e | e | e (U POOOPOOOPOUROTS PPN 58 |...... 0 3 07/25/2020. [ 1..........c....
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FNMA REMIC Ser 1990-83A 9.250%
31358E XG 2 |07/25/2 .. | 07/01/2020. | Paydown 78 78 78 T8 | e | e | e | e (U ORI OO 78 |.... 0 4 107/25/2020. | 1.......ccoecenc
FNMA REMIC Ser 1991-39J 9.000%
31358G PP 6 |05/25/2 .. | 09/01/2020. | Paydown 1,251 | s 1,251 | oo 1,347 | s 1,258 (6) () —— 1,251 |.... 0 78 |05/25/2021. [ 1................
FNMA REMIC Ser 1991-56G  8.600%
31358G X4 4 |06/25/2 .. [ 08/01/2020. | PaydOWN.............cooorireiieniiienies [ v | v 561 | oo 561 | oo 551 557 A | i | A, 561 |.... 0 29 |06/25/2021. [ 1..........c.....
FNMA REMIC Ser 1991-73A  8.000%
31358H GT 6 |07/25/2 .. | 09/01/2020. | Paydown 450 4 454 | ... 0 241 07/25/2021.
FNMA REMIC Ser 1991-92Z 8.500%
31358H XU 4 |07/25/2 .. | 09/01/2020. | Paydown 427 427 | ... 0 241 07/25/2021.
FNMA REMIC Ser 1992-71X  8.250%
31358M P4 0 |05/25/2 .. | 09/01/2020. | Paydown 3444 | .. 3444 | . 3,583 | oo 3,456 (12) ()] I 3444 | ... 0 [ 190 |05/25/2022. (1................
FNMA REMIC Ser 1992-49 CIL 7.000%
31358M Wz 3 |04/ .. | 09/01/2020. | Paydown 4,008 | ..coovvennnn 4,008 | ..coovvnnnn 4,029 | .o 4,058 40 40 | 4,098 |.... 0 [ 195 | 04/25/2022. [ 1..........c.....
FNMA REMIC Ser 1992-124 PZ  7.000%
31358N 5B 4 |07/2 .. | 09/01/2020. | Paydown 5170 | .. 5170 | oo 5319 | i 5,187 (18) (L) I 5170 |.... 0 242 | 07/25/2022. | 1........coocenc.
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .. [09/01/2020. | PaydOWN............cooomviiriiiiniinnis [ e | v 985 | oo 985 | oo 971 978 8 (O P [ 985 | ... 0 37 07/25/2023. [ 1................
FNMA REMIC Ser 1993-119GA  6.500%
31359B  ZK 6 |07/25 .. | 09/01/2020. [ PAYOWN......oovrrvrerrricirnrieiininnes | verineieseresssersnsneees | oveernnnes 11,630 | oo 11,630 | oo 11,477 ...11,561 69 B9 | e | e 11,630 |.... 0 510 | 07/25/2023. [ 1...ccovvvverenee
FNMA REMIC Ser 1997-63 ZA 6.500%
31359Q LQ 5 |09/18 .. | 09/01/2020. | Paydown . 34,634 | .o 34,634 | v 33,952 ...34,265 369 369 | 34,634 0 [ 1,478 [09/18/2027. | 1..ccovvvvvrne.
FNMA REMIC Ser 1998-73 CI MZ
31359v  BH 5 |6.300% 10 .. | 09/01/2020. | Paydown 1,210 | oo 1,210 | oo 1,241 | e 1,227 (16) ((15)) - 1,210 | ... 0 51 [10/17/2038. | 1..ccvvvrvrnce.
31373U ZC 4 |FNMA Pool #304139 9.000% 01/25/25.... |.. | 09/01/2020. | PaYdOWN........coccorveeerriirereiieniiiens | cerevirseeeienssieneiins | oecenieneienns 214 | 214 | 225 219 (4) (G — 214 | ... 0 13 [01/25/2025. | 1.....cvveeneve
FHLMC REMIC Ser 3756 CI PB  4.000%
3137A2 NK 3 1211 .. [ 09/01/2020. | PaydOWN...........cvvervieriiereiienies [ ceviereiieneeiieneiienns | v 999,882 | .......... 999,882 | ......... 954,263 991,649 8,233 8,233 | oo | e 999,882 |.... 0 ... 27,646 | 12/15/2037. | 1.........c....
FNMA DUS Pool #461459 5.450%
31381H TQ 9 |11/25/23 .. | 09/01/2020. | Paydown 8,068 8,303 | s 8,100 (33) (33) 8,068 |.... 0 293 | 11/25/2023.
31381L  NY 9 | FNMA Pool #464007 6.650% 01/25/28.... | .. | 09/01/2020. | Paydown . .15,420 .. 14,143 (2,095) (2,095) 0 534 | 01/25/2028.
3138A8 D6 0 |FNMA Pool #AH6424 4.000% 02/25/41... | .. | 09/01/2020. | PAYAOWN..........ooourveerceeeereireniins | eereerienenesnnieennnes | e 346,131 | ......... 346,131 | ......... 348,413 348,329 (2,199) (2,199) 0 8,954 | 02/25/2041.
3138A8 F4 3 |FNMA Pool #AH6486 4.000% 03/25/41... |.. | 09/01/2020. | PaydOWN........cccovvmrvrenmrnrirernnineiies | everivirneierssiseirenes | cvvenenns 363,166 | .......... 363,166 | .......... 365,726 365,480 (2,313) (2,313) 0 [ 9,349 | 03/25/2041.
3138A8 JE 7 |FNMA Pool #AH6560 4.000% 02/25/41... |.. | 09/01/2020. | Paydown . 91,564 | ............ 91,564 | ............ 92,175 ...92,158 (593) (593) 0 2,213 | 02/25/2041.
3138AE  J8 7 |FNMA Pool #AI1186 4.000% 04/25/41..... .. [ 09/01/2020. | Paydown..........couveverinrinciiinniienns [ e | i 442,948 | .......... 442948 | .......... 445,933 445,762 (2,814) (2,814) 0. 12,004 | 04/25/2041.
3138EA MJ 3 |FNMA Pool #AK5760 3.000% 04/25/42.... | .. | 09/01/2020. | PAYAOWN........c.ocurveemerieriiieneiiens | covevieeesiseesiennnins | cevvienes 169,167 | .......... 169,167 | .......... 164,426 164,525 | oo | s 4643 | s [ 4,643 0 3,596 | 04/25/2042.
3138M8 AH 6 | FNMA Pool #AP4507 3.000% 09/25/42.... | .. | 09/01/2020. | PAYdOWN.........ccourieiivmiinriiiniiinis | oreisniieiienissienns | eviienns 386,291 | .......... 386,291 | .......... 389,510 140,938 | .o [ e (3,304) | ..ooevvrnrins [ e (3,304) | ..o | s 386,291 |.... 0 09/25/2042.
3138MC  3U 6 |FNMA Pool #AP8910 3.500% 10/25/42.... | .. | 09/01/2020. | PaydOWN...........vrveemriiriiiiriiiiens | corevieeeiiinsiisnniins | cevvines 245862 | ......... 245862 | ......... 248,320 248,096 (2,234) (2,234) | oo | e 245,862 | ... 0 10/25/2042.
3138W9 GP 9 | FNMA Pool #AS0205 3.000% 08/25/43.... | .. | 09/01/2020. | Paydown . 81,134 | oo 81,134 | ... 76,938 ..77,328 3,806 3,806 81,134 | ... 0 08/25/2043.
3138WE VB 2 |FNMA Pool #AS5109 3.500% 06/25/45.... | .. | 09/01/2020. | PaydOWN........c..ovvveerveimeiiereiiens | coverieseeieeeiisnnnins | covenes 3,460,105 | ....... 3,460,105 | ....... 3,679,247 2,977,851 | oo | e (113,103) T R (113,103) 3,460,105 | .... 0 06/25/2045.
3138WF B6 2 | FNMA Pool #AS5460 3.500% 07/25/45.... | .. | 09/01/2020. | Paydown..........c.ccouuvrumviinricnniinis [ wveiirenisrieniisiiens | v 3,634,173 | ....... 3,634,173 | ...... 3,786,922 BTTTT | | e (142,945) v [ (142,945) 3,834,173 | 0 07/25/2045.
3138WF NY 8 |FNMA Pool #AS5806 3.000% 09/25/45.... | .. | 09/01/2020. | PaydOWN........ccoovveereeimriiineiiens | corerieseeieseniinenins | covenes 1,755,870 | ....... 1,755,870 | ....... 1,771,097 | e 1,769,742 | ..o | i (13,872) | oo [ s (13,872) [ e | v 1,755,870 |.... 0 09/25/2045.
3138WW BR 9 |FNMA Pool #AT8147 3.000% 07/25/43.... | .. | 09/01/2020. | Paydown . 31,135 ...30,243 892 892 31,135 | ... 0 07/25/2043.
3138X0 Y5 1 |FNMA Pool #AU1631 3.000% 07/25/43... | .. | 09/01/2020. | PQYdOWN.......cccovvmrvrirrrnrirernnseiies | coveiverseieissssnsienes | ceveeens 246,318 239,330 6,989 6,989 246,318 | .... 0 07/25/2043.
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3138X2 VU 5 |FNMA Pool #AU3326 3.500% 07/25/43... | .. | 09/01/2020. | PaydOWN...........ccomiviriiirinrinniins | ceviverieniisniisiinnies | cvveriens 548,048 | .......... 548,048 | .......... 553,528 552,604 | ..ovoveveviviririnns | e (4,846) | covvvovie [ ABAB) | | s 548,048 0] 13,445 | 07/25/2043.
3138X3 CJ 9 |FNMA Pool #AU3672 3.500% 07/25/43... | .. | 09/01/2020. | Paydown 4,672 | oo 4,672 | oo 4719 | s 4,713 (41) (U I 109 | 07/25/2043.
3138X3 EJ 7 |FNMA Pool #AU3736 3.000% 08/25/43... | .. | 09/01/2020. | PaydOWN..........ccccnrivmiimrineiiiniiinns [ e | e 1,008,525 | ... 1,008,525 976,851 979,943 | oo | v 28,581 . 0 .. 20,412 | 08/25/2043.
3138YH U2 4 |FNMA Pool #AY4200 3.000% 05/25/45.... | .. | 09/01/2020. | Paydown ..663,548 | . 663,548 | ..........666,911 . (3,363) ..(3,363) | .. 0 3,510 | 05/25/2045.
3138YK  HF 3 | FNMA Pool #AY5629 3.000% 06/25/45.... | .. | 09/01/2020. | Paydown 124,872 | ........c. 124,872 | ..ccoouee. 125,317 125,293 (421) (421) 0| e 2,479 | 06/25/2045.
3138YV KL 2 |FNMA Pool #AZ3898 3.000% 05/25/45.... | .. | 09/01/2020. | Paydown ceererer526,189 | e 526,189 | .......... 530,854 530,513 | ovverevvrriienns [ e (4,324) | ..o [ e (4,324) 0. 11,203 | 05/25/2045. | 1................
FNMA REMIC Ser 2001-47 ZK  6.500%
313920 XA 3 |09/25 .. | 09/01/2020. | Paydown 2,655 | .. 2,655 | .o 2,745 | .o 2,699 (44) (44) | oo 2,655 |.... 0 [ 117 [09/25/2031. [ 1.....oconvee.
FNMA REMIC Ser 2001-W2 CI AF6
313920 XZ 8 |6.589% 1 .. | 09/01/2020. | Paydown 1,523 | s 1,523 | oo 1,514 | s 1,528 (5) ((5)) R 1,523 |.... 0 67 | 10/25/2031. | 1......ccccooeeece
FHLMC REMIC Ser 2489 CI PE  6.000%
31392R  YX 3 |08/1 .. | 09/01/2020. | Paydown . 25,935 | ... 25,935 | oo 25,796 ...25,821 13 M3 | 25935 | ... 0 [ 1,073 | 08/15/2032. | 1................
FHLMC REMIC Ser 2478 JF  6.000%
31392T WT 0 |08/15/2 .. | 09/01/2020. | Paydown 9,205 | .. 9,205 | .coovviennn 9,587 | oo 9,257 (52) [(C72 ) I 9,205 |.... 0 364 | 08/15/2022. | 1................
FNMA REMIC Ser 2003-38 CI MP
31393A 2V 8 |5.500% 05 .. | 09/01/2020. | Paydown . 55,859 | ..... 55,859 | ............ 57,116 ...55,885 (26) (V1) I 55,859 (U I 2,042 | 05/25/2023. | 1......cooovnve
FNMA REMIC Tr Ser 2003-W6 1A41
31393B T4 7 |5.398% .. | 09/01/2020. | Paydown . 50,251 | .cooovenen 50,251 | .ccooovenee 50,644 ...50,345 (93) [(CK) I 50,251 (U I 1,781 | 10/25/2042. | 1................
FHLMC REMIC Ser 2773 CICD  4.500%
31394W  CK 2 |04/ .. [ 09/01/2020. | PaydOwN...........covmvirriiriiinnies [ e | o 16,585 | ............ 16,585 | .....cc..... 15,028 ..16,118 467 | oo | e BT [ | s 16,585 | ... (U I 492 | 04/15/2024.
31408G KD 8 |FNMA Pool #850892 5.000% 10/01/35.... |.. | 09/01/2020. | Paydown 1,756 1,756 | ... 0 59 | 10/01/2035.
31408) BM 2 |FNMA Pool #852444 5.000% 10/01/35.... |.. | 09/01/2020. | Paydown 2,157 0 2,157 |.... 0 72 {10/01/2035.
31400Y L6 2 |FNMA Pool #882449 5.000% 01/25/36.... |.. | 09/01/2020. | Paydown 2,507 ..2,507 .0 2,507 |.... 0 82 | 01/25/2036.
3140E6 WA 6 |FNMA Pool #BA2440 3.000% 11/25/45.... | .. | 09/01/2020. | PaydOWN..........coovrvvemiinmiiiiniins | coenmiesneiienniiinnies | oo 1,023,869 | ....... 1,023,869 | .......1,042,507 | ........... 1,041,610 | ..o .(17,741) 0. 18,965 | 11/25/2045.
3140H5 JW 2 |FNMA Pool #BJ3876 3.000% 01/25/48.... | .. | 09/01/2020. | PaydOWN........c..cerveeemieieriiieniiiens | coreeieeesieseeiinniins | cevvienes 515,406 | .......... 515,406 ...15,456 515,406 |.... 0 | e 2,677 | 01/25/2048.
31405 LM 9 |FNMA Pool #BM1231 3.500% 11/25/31... | .. | 09/01/2020. [ PaYOWN.........ceervviieererinrirninnineins | errveerensnsieseenssnninns | voeres 1,228,249 | ....... 1,228,249 | ... 1,272,112 | ........... 1,268,002 | ..o | e (IS IC) R IR (39,753) 1,228,249 | ... 0 [ 28,702 | 11/25/2031.
3140KD BK 5 |FNMA Pool #BP5441 3.000% 06/25/50.... | .. | 09/01/2020. | PAYAOWN...........ccooourveeeriiianiiianies [ ceviereiieneiiinniiiens | cevireenens 46,945 | ............ 46,945 (2,443) (2,443) 46,945 | ... 0 384 |06/25/2050.
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48... | .. | 09/01/2020. | PaydOown.........ccccoevvrivimmiirinnivens [ vverienirsririniisnines | eveene 1,090,216 | ....... 1,090,216 | ......1,112,361 | ........... TAN726 | o | e (VA3 [0) [ I (21,510 [ ovvoverrrercins | s 1,090,216 |.... (VN 29,150 |05/25/2048.
31412W  TB 2 |FNMA Pool #937146 6.500% 05/25/37.... |.. | 09/01/2020. | PaYdOWN........c..crveerveiineiieneiiens | coreriieniiseesiesnnins | eoeeesieeeeenns 506 | coovvorcriinnn 506 514 (9) 9) 506 0 22 |05/25/2037.
31413H G3 6 |FNMA Pool #945818 6.000% 07/25/37.... | .. | 09/01/2020. | Paydown 2,112 | .. 2,12 | 2,119 | e 2,118 (6) (6) 2,112 | ... 0 07/25/2037.
314188 SY 3 |FNMA Pool # MA2334 3.500% 07/25/45.. | .. | 09/01/2020. | PAYOWN..........coocmrveemieeniireniins | eorrmnieneeieneiiennees | e 757,495 | .......... 757,495 | .......... 780,574 . 757,495 | ... 0 07/25/2045.
31418C T9 5 |FNMA Pool #MA3275 3.000% 02/25/48... | .. | 09/01/2020. | Paydown.........cccceuvriiiiminriniiinis [ vverirenieriiniiisiines | oveens 1,106,930 | ....... 1,106,930 | ....... 1,073,524 ...33,407 reeen1,106,930 ... 0].....5,642 | 02/25/2048.
31418C XN 9 |FNMA Pool #MA3384 4.000% 06/25/48... | .. | 09/01/2020. | PaydOWN...........coorveerrveeremeiieniiiians | cevevieeeiisneeiinniins | cevenes 5533217 | ....... 5533217 | ....... 5,637,397 5,635,535 | .....coovvrrennis | oo (102,318) | oo | v (102,318) { ..o | e 5,533,217 | ... 0 ... 145,505 | 06/25/2048.
31418D CB 6 |FNMA Pool #MA3665 4.500% 05/25/49... | .. | 09/01/2020. | Paydown.........cccoovvniuirmmivnriniiieis [ vverireniesiiniisnines | oviens 3,143,256 | ....... 3,143,256 | ....... 3,288,508 2,417,237 | oo | e (144,016) | ovvoorvienns | e (144,016) 0 .. 73,687 | 05/25/2049.
31419B  BF 1 |FNMA Pool #AE0937 3.500% 02/25/41.... | .. | 09/01/2020. | PAYAOWN..........cooorveemreeneiriniins | woereeeenerisnenisnnees | e 71710 | o 71710 | oo 72,163 ..12,144 (434) (434) 0 | e 1,692 | 02/25/2041.
31419B CT 0 |FNMA Pool #AE0981 3.500% 03/25/41.... | .. | 09/01/2020. | PAYdOWN............covmiviiiiirinrirniins | ceviverienisniisiinnies | v 534,820 | ......... 534,820 | ......... 545,675 545124 | ..ovvvvreerraens | s (10,304) | ..o [ v (10,304) 0. 12,232 | 03/25/2041.
31419 SC 3 |FNMA Pool #AE7714 3.500% 11/25/40.... | .. | 09/01/2020. | PaydOWN..........orveerieerieieniiinns | coreveeseeiseeeiseniies | ceeveenes 386,872 | .......... 386,872 | .......... 389,316 389,220 (2,348) (2,348) R 9,058 | 11/25/2040.
31419L 3D 3 |FNMA Pool #AE9795 3.500% 11/25/40.... | .. | 09/01/2020. | PAYdOWN.........ccourieriinririiciiiniins | oreisniieiienisnienes | o 141,398 | .......... 141,398 | .......... 148,394 148,026 | ...oovvvivcies [ i (6,629) | ..o [ ervreenreene(8,629) | o | e 141,398 |.... 0 [ 3,392 | 11/25/2040.
57420L AL 0 |Maryland St Trans Auth Rev Ltd Oblg Txbl. | .. [ 07/01/2020. | Call ~ 100.0000...........c.coumvermmmee | coreremmriirmriireirinns | oo 245,000 | .......... 245,000 | .......... 245,000 245,000 | ...oovveerrinns [ | e | cerreneneneeen0 | e | s 245,000 |.... 0 ... 15,876 | 07/01/2022.
590545 NQ 8 |MesaAZ Util Sys Rev Ref 5.000% 07/01/ | .. | 07/01/2020. | MatUrity.........cccoovurriniiirerimriniinns | veresreieneicssiveiiienns | cvve 2,500,000 | ....... 2,500,000 | ....... 2,662,975 2,507,714 | oo | i (7,714) | v 2,500,000 0 .. 125,000 | 07/01/2020.
Metro Atlanta RTA GA Rev Sales Tax Ref
591745 A4 6 [T .. 1 07/01/2020. | MALUFItY.......coovmeeiiriniierieniini [ e | e 17,145,000 | ..... 17,145,000 | ..... 18,365,821 | ......... 17,201,289 | oo | e (56,289) | ..oovveorriens [ v (56,289) | ...cvvoverierrries | e 17,145,000 0 ... 857,250 |07/01/2020. | 1FE............
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New Jersey St Hgr Ed Auth Rev LBASS Sr
646080 RG 8 |A .. [07/13/2020. | Call  100.0000..........cooeemveereriner [ e | cvierenes 720,000 | .......... 720,000 | .......... 727,358 724,145 (411) (G R IS 723,735 | oo [ (KL | — (3,735) | ....... 17,760 | 12/01/2025. | 1FE............
New Jersey St Hgr Ed Auth Rev LBASS Sr
646080 RH 6 |A .. | 07/13/2020. | Call  100.0000 770,000 770,000 0 .18,993 | 12/01/2026.
70917R  YX 7 |Pennsylvania St Hi Ed Rev Univ Pittsburg.. | .. | 07/15/2020. | Call ~ 100.0000............ccooovmrrimures [ vrerirmrimriiriisiiines | oo 3,650,000 3,618,467 | .o [ el 18 | el L8 | | 1000000 3,619,585 | [ 30,415 | ........ 30,415 | ..... 121,667 | 05/15/2031.
837227 YJ 0 [South Central CT Rev Ref Twentieth Ser A | .. | 08/01/2020. | Maturity...........cccocoouriisnniisnniinnnins | covvsniiisniiissiiiinns | v 1,000,000 1,006,813 0. 52,500 | 08/01/2020.
3199999. Total - Bonds - U.S. Special Revenue and Special A ts. ...75,509,779 1,190,507 75,483,099 | ...cccel0 | i 26,680 | ......... 26,680 | ..2,616,869 XXX
Bonds - Industrial and Miscellaneous
American Money Mgmt Corp CLO Ser
00175M BF 6 |2014-15 .. | 07/15/2020. | Paydown 5845 | .. 5845 | ....ccco...... 5,611 234 234 | s 5845 | ... 0 37 |01/15/2032. | 1FE............
ACE Securities Corp RMBS Ser 2006-SL1
004421 VE 0 |CI .. | 09/25/2020. | Paydown . 58,212 ...23,308 0 09/25/2035.
00764M BT 3 |Aegis ABS Trust RMBS Ser 2004-2 CI M1. | .. | 09/25/2020. | Paydown . 85,619 ...80,950 0 06/25/2034.
Alameda Cnty CA CTL Ser 2002-A
01082# AA 3 |7.500% .. | 09/15/2020. | Redemption  100.0000..........ccoce. | coverrrrermrrririrniirenns | o 123,658 | .......... 123,658 | .......... 131,078 124,682 | oo | v (1,024) | ..o [ e (1,024) | ..o | e 123,658 |.... 0 [ 6,186 | 06/15/2021. | 1....ccccovonuve
018522 J# 0 |Allete Inc 1st Mtg Bd 2.800% 09/15/20..... | .. | 09/15/2020. | MatUrity..........ccccoormrivmmmiiimnmiiinnies [ eoviinniisneiienniiinns | o 11,000,000 | ... 11,000,000 | ... 11,000,000 | ......... 11,000,000 | ..o [ i | e | e [V OO 11,000,000 |.... 0 ... 308,000 |09/15/2020. [1................
02150F AA 8 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2020. | Paydown . 26,065 | ............ 27,325 | oo 23,293 | oo 22178 | oo 1,115 115 | e | e 23,293 | oo [ e 2771 | o 2,771 | e 1,028 | 05/25/2037.| 1FM...........
American Airlines Inc LBASS EETC Ser
023772 AB 2 |201 .. | 07/15/2020. | Redemption  100.0000. . 93,329 | oo 93,329 | oo 88,654 ..90,342 2,987 2,987 | .o 93,329 |.... (U I 3,733 | 07/15/2025. | 2FE............
02377L  AA 2 | American Airlines Inc Secured Ser AA 3...| .. [ 08/15/2020. | VaOUS............ccoovvemrieimmiinnniiinnns [ covienniisnniisnniiiinns | o 125916 | .......... 125916 | .......... 123,824 ...96,859 2,002 2,002 | oo | e 125916 |.... 0 3,509 |08/15/2033. | 2FE............
American Airlines Inc LBASS EETC Ser
023770 AB 0 |201 .. [ 07/15/2020. | VAIOUS.........coooomrierrriereiiineiiennns [ o | v 437,061 | .......... 437,061 | .......... 439,778 438,126 | ..o | e (1,085) | ..o [ e () OO I 437,061 | ... 0 ... 21,635 |01/15/2023. |4FE............
American Homes 4 Rent LBASS Ser 2014-
02665U AA 3 |SFR .. 1 09/01/2020. [ PAYOWN......coovvrvreririeirerieiiiinnes | verenevesesssssensnsneees | overersnnes 13,581 | o 13,581 | v 14,118 ...10,067 (469) [CGES ) I IS 13,581 |.... 0 266 | 10/17/2036. | 1FE............
American Homes 4 Rent LBASS Ser 2014-
02665X AA 7 [SFR .. | 09/15/2020. | Paydown . 80,567 | .ovveunen 80,567 | .coovveune 80,879 ..37,108 (256) (VL) ) 80,567 |.... 0 [ 1,537 [12/17/2036. | 1FE............
American Homes 4 Rent LBASS Ser 2015-
02666B AA 4 [SFR .. | 09/01/2020. | Paydown . 28,950 | ..... 28,950 | .oovrernen 31,502 (2,552) (2,552) | coovverereirnins 28,950 |.... (V1 I 179 | 10/17/2052. | 1FE............
American Honda Fin Corp MT Nt  3.875%
02666Q G7 2 |0 o+ 1 09/21/2020. [ VAIIOUS.......ourervrririrenrersissniernnes | eeveeesssisersnsseesennns | e 15,150,000 | ..... 15,150,000 | ..... 15,962,696 | ......... 14,012,868 | ...covvvvvvren | v (91,644) [ oo | e (91,644) | oo | s 15,150,000 |.... 0 ... 563,328 | 09/21/2020. | 1FE............
Ameriquest Mtg Sec Inc RMBS Ser 2005-
030728 ZK 4 |X1 .. | 09/25/2020. | Paydown..........ccvvvemriniinciinniienis [ e | i 155,497 | ... 155,497 | ..ccoouuee 149,763 152,796 2,701 2,701 { oo | e 155,497 0 2,252 | 03/25/2035. | 1FM...........
Amresco Resdtl Sec Mtg Loan RMBS Ser
03215 BN 8 |199 .. | 09/01/2020. | Paydown 8,947 | .. 8,947 | oo 8,825 | ..o 8,900 47 A7 | 8,947 |.... 0 374 | 03/25/2027. | 1FM...........
Amresco Resdtl Sec Mtg Loan RMBS PTC
03215P DN 6 |Ser .. | 09/01/2020. | Paydown 14 14 14 14 | s | e e | s (O POOOTOORPOUOTS OO 14 .. 0 1| 08/25/2027. | 1FM...........
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL 6.3. |.. | 09/15/2020. | Redemption ~ 100.0000 . 64,247 | ........... 64,247 | ........... 64,247 WBA2AT | [ i | (U O 64,247 | ... (U I 2,717 | 02/15/2025. | 1.....cvvevevs
Angel Oak Mortgage Trust RMBS Series
03464R AA 1 |202 .. [ 09/01/2020. | PaydOWN............coooerveiriiieniiienies [ o | e 1144314 | ... 1144314 | ... 1,145,738 | oo | e | v (1,424) | oo [ (1,424) | oo | v 1,144,314 | ... 0 ... 12,853 | 12/25/2059. | 1FE............
040104 MF 5 | Argent Securities Inc RMBS Ser 2004-W11 | .. | 09/25/2020. [ PaydOWN...........ocviuiemrineirnninniieins | ervvrerersnsrensnsnerinns | covevenes 537,332 | ..o 537,332 | oo 512,565 525,684 | ..ooovovveereies | v 11,648 | oo [ e 11,648 | .o | e 537,332 (VN — 7,137 | 11/25/2034. [ 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G AL 6 |19 .. | 07/21/2020. | Paydown 174 | s T4 | s | e | e | s LI O 1AT4 | s 1,174 | ... 0 31 106/21/2029. | 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G GB 2 |20 .. 1 09/25/2020. | Paydown..........ccooeueiriinriiciinniiinis [ e | i 289,958 | ... 289,958 | ......... 278,438 281,772 8,187 8187 | oo | 289,958 (U I 3,635 | 11/25/2033. | 1FM...........
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05522R  CX 4 |Bank of America Credit Card Tr LBASS Ser| .. | 08/15/2020. [ PaydOWN..........covvrrivermnrirereiniinins | rrererenisseenineninins | ervneen 657,300 | .......... 657,300 | .......... 653,782 3,518 3,518 | o | e 657,300 0 [ 5,039 | 01/17/2023. [1FE............
Barclays Comm Mort Sec CMBS Ser 2013-
055298 AC 3 |TYS .. | 09/01/2020. | Paydown 7,218 | oo VAT 7,345 | oo 7,238 (20) 7,218 0 203 | 09/05/2032. | 1FM.
05618D AJ 3 |Babson CLO Ltd CLO Ser 2014-IA CI A1R. | .. | 07/20/2020. | PaYdOWN..........oorveereeeereireneiinns | coveeeeeerisseeienenins | cevvienes 192,923 | ......... 192,923 | ... 192,923 192,923 | oo | e [ e | e LU OO 192,923 (U I 4,083 |07/20/2025. | 1FE............
Banc of America Funding Corp RMBS Ser
05951G AV 4 |20 . | 07/01/2020. | Paydown 27,340 | ..... 28,231 | v 24,987 ...24,907 167 46 03/25/2037. | 2FM..
Banc of America Funding Corp RMBS Ser
05951G AV 4 |20 . | 09/01/2020. | Paydown 26,663 | ........... 29,144 | ... 25,794 ..25712 173 417 590 | v | s 26,301 | oo [ e 362 | oo 362 | .o 1,199 | 03/25/2037. | 3FM...........
Banc of America Comm Mtg Tr CMBS Ser
06054A AV 1 |201 . | 09/01/2020. | Paydown 4416 | .o 4416 | oo 4,549 | ..o 4,473 (56) [(C10) 1 I 4,416 0 [ 114 [ 09/15/2048. [ 1FM...........
Bayview Opport Mast Fund Trust RMBS
07331Q AA 5 |Ser . [ 09/28/2020. [ PaydOWN............cooorveiriiiariiinies [ e | v 540,237 | .......... 540,237 | .......... 555,959 551,545 | ..ooovvicriienns [ s (11,307) | oo [ (11,307) | oo | v 540,237 0 ... 14,549 | 06/28/2053. | 1FM...........
Bayview Opport Mast Fund Trust RMBS
07331Y AA 8 |Ser . [ 09/28/2020. [ PaydOWN...........covoriiiriiiriiiinis [ o | e 46,133 | ........... 46,133 | ............ 47,312 ..47,029 (896) [CEICIC) T O IS 46,133 0 [ 1,105 | 01/25/2055. | 1FM...........
Bayview Opport Mast Fund Trust RMBS
o 07332B AA 7 |Ser . [ 09/28/2020. | PaydOWN............cooirviiirriiniiinies [ e, | e 209,741 | ........ 209,741 | ......... 211,097 210,895 | ..o [ s (1,154) | oo [ (1154) | oo | 209,741 0 [ 4,211 | 03/28/2057. | 1FM...........
m Bayview Opport Mast Fund Trust RMBS
O 07333A AA 8 |Ser . [ 09/28/2020. | PaydOWN............coooirviiriiinriiinies [ e | o 907,630 | .......... 907,630 | .......... 898,794 899,661 | ..o | e 7,969 | .o | e 7,969 | oo | o 907,630 0 ... 21,012 | 05/28/2069. | 1FM...........
91 Bayview Opport Mast Fund Trust RMBS
O 073338 AA 6 |Ser .. [ 09/28/2020. | PaydOwN............coovrviirriianiiinis [ e | v 481,899 | .......... 481,899 | .......... 488,977 | oo [ e [ s (7,078) | oo [ v (T,078) | oo | i 481,899 (U I 7,598 | 06/28/2054. | 1FM...........
07386H MD 0 |Bear Stearns Alt- A Tr RMBS Ser 2004-10. | .. | 09/25/2020. | PaydOWN............ovvueeriuereriiieniiiiens | coreveeresisnesisnnnins | cevvienes 170,478 | ......... 170,478 | ......... 160,783 160,783 9,695 9,695 | ..o | e 170,478 (U I 2,048 | 09/25/2034. | 1FM...........
Bear Stearns Mtg Tr RMBS Ser 2007-SL1
07401P  AA 2 |CI . | 09/25/2020. | Paydown 7,283 | oo 7274 | o 3,160 | .o 3160 [ oo [ e | s | e 0 [ oo | e 3160 | oo | e 4123 | . 4123 | 59 |03/25/2037. | 1FM...........
BMW Vehicle Owner Trust LBASS Ser
09661R AA 9 |2020-A .. [ 09/25/2020. | PaydOWN............coooreeereirereiienies [ e | o 16,298,945 | ..... 16,298,945 | ..... 16,298,945 | ..o [ e [ e | e | cevvenennnnesenen0 [ e | e 16,298,945 0 | e 4,714 | 07/26/2021.
110122 BD 9 |Bristol-Myers Squibb Co Sr Nt 3.950% 1.. | .. | 07/17/2020. | VATIOUS........cevvevermrrrrrrirreirernrinnirens | eveersisseiensssinnees | ovveees 6,928,156 | ....... 6,909,000 | ....... 6,941,775 2,421,894 | ..o | e (11,853) [ vvrverervrinne | ervvereenne(11,853) [ [ s 6,928,156 0 ... 117,320 | 10/15/2020.
110122 BG 2 |Bristol-Myers Squibb Co SrNt 3.250% 0.. | .. | 07/17/2020. | Tax Free EXChange..........cccocucvecee | corvvemneeiinciirineinns | cvene 18,947,374 | ..... 19,100,000 | ..... 18,901,340 | ......... 18,909,145 | ..o | 038,228 | i | 38,228 | i | s 18,947,374 0 .. 572,469 |08/15/2022.
110122 BZ 0 |Bristol-Myers Squibb Co Sr Nt 2.900% 0.. | .. | 07/17/2020. | Various. 7,110,833 | ....... 7,000,000 | ......7,132,672 5,106,554 0 .. 197,119 | 07/26/2024.
110122 CA 4 |Bristol-Myers Squibb Co SrNt 3.200% 0.. | .. | 07/17/2020. | Tax Free EXchange...........ccccccccvueee | corvvoernvirmneiveniinns | covenae 3,990,834 | ....... 4,000,000 | ....... 3,990,760 0 .. 11,378 | 06/15/2026.
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AB 9 |Le .| 08/15/2020. | Redemption ~ 100.0000..........cccco. | coverrmrermmmririneiirines | coverenes 370,648 | ......... 370,648 | ......... 370,648 370,648 | ..o [ e [ e | e LU PO 370,648 0 ... 23,203 |02/15/2023. | 1................
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AC 7 |Le .| 07/15/2020. | Redemption  100.0000..........cccco. | coverrrrermrmririririrines | o 275155 | ......... 275155 | .......... 275,155 275,155 | .o [ e [ e | e 0 [ oo | e 275,155 0 .. 16,454 | 01/15/2024. | 1................
CCG Receivables Trust LBASS Ser 2019-2
12510F AB 0 |C . [ 09/14/2020. | PaYdOWN.............covorreereiiriiienies [ e | e 1,233,766 | ....... 1,233,766 | ....... 1,233,641 | ..cccooeeee 1,233,647 118 L OO 1,233,766 0 ... 17,438 | 03/15/2027. | 1FE............
CCG Receivables Trust LBASS Ser 2019-1
125106 AB 8 |C .. [ 09/14/2020. | PaydOWN............coooreeereeieneiienees [ e | e 2,000,256 | ....... 2,000,256 | ........ 2,000,032 2,000,101 155 2,000,256 09/14/2026. | 1FE.
12553H AA 6 |CIM Trust RMBS Ser 2017-7 CI A 3.000%| .. | 09/01/2020. | PaydOWN..........coovrvermrermmreernrrins | woreenrieenrirsnnninnnnes | 1,534,681 | 111,634,581 | .......1,548,227 | .......... 1,545,534 | ..oovvvevvrrriens | s (10,953) | ..oovverrrinnas 04/25/2057. | 1FM....
12566U AN 4 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 09/01/2020. | Paydown ..61,775 02/25/2037. | 1FM....
12566U AT 1 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 09/01/2020. | Paydown ...15,852 12 12 02/25/2022. | 1FM....
Comm Mortgage Trust CMBS Ser 2014-
125910 AG 8 |UBS2C . [ 09/01/2020. | PAYAOWN.........coorirmrrirreiieriiienies | eevinenrisessinnsniinns | cevevsesssssssssnenns | covsnmssssssssnsssin | coseeennnns 47,778 220,793 | e | s (20,793) | .o [ v (20,793) | ..ovvevreeriins | e (U I 4,979 |03/10/2047. | 1FE............
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Comm Mortgage Trust CMBS Ser 2015-
12593F BB 9 [LC21C .. [ 09/01/2020. | PaydOWN............covourvereieneiienins [ covieeeiisseiiieneienns | v 389,980 | .......... 389,980 | .......... 401,667 394,527 | ..o [ s (4.547) | oo [ (G O TN 389,980 |...... 0 8,870 | 07/10/2048. | 1FM...........
Comm Mortgage Trust CMBS Ser 2015-
12593) BC 9 |CR24C .. [ 09/01/2020. | PaydOWN............covorivriiieriienies [ e | v 680,727 | .......... 680,727 | .......... 701,142 688,807 | ..o | e (8,079) | ..o [ v (8,079) | oo | i 680,727 |...... 0 ... 15,685 | 08/10/2055. | 1FM...........
Comm Mortgage Trust CMBS Ser 2015-
12593) BE 5 |CR24C .. [ 07/01/2020. | PaydOWN............coooeriviriieriinnis [ e | v 15,862 | .....ccc... 15,862 | ... 16,020 | oo 15,921 (60) ((CI0) 1 R ISP 15,862 | ...... 0 318 | 08/10/2055. | 1FM...........
126410 LM 9 |CSX Transportation Inc Co Gtd Nt 6.251... | .. | 07/15/2020. | VATIOUS...........cvvermrvverrreieriinnniinns | corvvirseesinessinensins | ceevieees 139,894 | .......... 139,894 | .......... 139,894 139,894 | oo | e [ e | e (U ORI 139,894 |...... (O I 8,745 | 01/15/2023. | 1FE............
CTL Cap Tr CTL Ser 2002-34 CI A
12644@ BQ 7 |Walgreen .. | 09/15/2020. | Redemption ~ 100.0000..........ccouw. [ voverirerirnriiniiinninns | e 38,428 | ............ 38,428 | ............ 38,428 | ..o 38,428 | ..o [ s | | e (U S 38,428 |.... 0 [ 1,732 | 07/15/2022. | 2.......couoneee
Credit Suisse Comm Mtg Tr RMBS Ser
12646U AM 0 |2013- .. [ 09/01/2020. | Paydown..........ccooovvieiviniiniisciieis [ e | e 1,751,816 | ....... 1,751,816 | ....... 1,801,085 | ..cooeonee 1,782,611 [ oo [ s (30,795) | ..oovvereriiins [ v (30,795) | ..o | e 1,751,816 |...... 0. 34,578 | 03/25/2043. | 1FM...........
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 o« [ 09/10/2020. | VAIIOUS.........cvvererverrriirreiierniienens [ cevieeeiinesiinsniinens | cevieeniens 34,59 | ...oooooue 34,59 | ....ooo..... 39,810 | oo 37745 | e | s (3,149) | oo [ (3,149) | ..o 34,59 |...... (U I 1,566 | 12/10/2028. | 2................
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 oo [ 08/10/2020. | VAIIOUS.........cvvererverrrierrerieriienens | cevieeeiinesiineniieens | cevieeenens 68,673 | ........... 68,673 | ..ccoovunne 79,023 | oo 74,923 | oo | s (6,250) | ..oocvevnris [ e (6,250) | ..ooovverriircns [ i 68,673 |...... 0 2,591 | 12/10/2028. | 2FE............
CVS Health Corp LBASS PTC Nt 6.943%
126650 BQ 2 |01 o+ [ 09/10/2020. | VAIIOUS........ovvererverevirrerirnrienens [ eevienerisneeienesienns | cveenenes 172,728 | .......... 172,728 | .......... 174,274 174,052 | oo | v (1,324) | oo [ e (1,324) | oo | e 172,728 |...... (U I 7,999 |01/10/2030. | 2FE............
CVS Health Corp LBASS PTC Nt 7.507%
126650 BS 8 |01 o« [ 09/10/2020. | VAIIOUS.........cvvererverrererreiiereiienens [ cevieneiiseeiieesiieens | cevieeeiens 47,501 | oo 47,501 | ......oece 61,405 | ..ccoovris 56,552 | ...ovvveerriiinns | s (9,052) | .ooovveoriies [ e (9,052) | ..o [ s 47,501 |...... 0 [ 2,378 | 01/10/2032. | 2FE............
CVS Health Corp ABS PTC Nt 4.704%
12665U AA 2 |011 .. [ 09/10/2020. | Redemption ~ 100.0000..........cccce. | covererrrermrrrrmrrrrnnns | ceverennn.88,203 | ..ec....88,203 | oo 88,203 | ..cvvrrreerrnn88,203 | v | e [ | o0 i | 88,203 | 0 01/10/2036.
CWABS Inc RMBS Ser 2004-5 CI 1A
126671 6B 7 |0.648% .. [ 09/25/2020. | PaydOWN...........ccvvervieriiieriiienies [ ceviereiieneiiineiieees | v 574225 | .......... 574225 | .......... 541,745 547,836 | ..o | v 26,389 | .ooorvieriiies [ e 26,389 | ..o [ e 574,225 | ... (U I 5,365 | 10/25/2034. | 1FM...........
CWABS Inc RMBS Ser 2004-U CI 2A
126673 VE 9 |0.422% .. | 09/15/2020. | Paydown 22,780 | .o [ 22,780 [ o | 39,074 | 0 308 |03/15/2034. | 1FM....
12667G W7 4 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. [ 08/01/2020. | Paydown..........cccovvevvervrnrinernnnnnns [ rovvevrrnnvenisininens | connennnn 132,854 | 0000 132,854 | 131,671 | 122,609 9,118 | ..o 1126 | o | e 10,244 | | 132,854 | (VN — 4,553 | 09/25/2035. | 1FM...........
12667G W7 4 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2020. | Paydown 2,516 B | i e ,827 | | 36,660 i (U I 1,513 | 09/25/2035. | 3FM...........
CWABS Inc RMBS Ser 2006-H CI 2A1B
126686 AC 8 [0.30 .. [ 09/15/2020. | PaydOWN............coooereearireneiienins [ o | ceverennn 42,808 | i 42,806 | oo 14,819 | 14819 | | 27,986 | .cocoovvvvvecrs | crreneeenn 21,986 | e [ e 42,806 | 11/15/2036. | 1FM....
12668A YS 8 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2020. | Paydown.........c..cvuvvvveivmriinennenins | coreienrvsnrnenreninnns | cenneenen 10,575 | 015,279 | 112,782 | e 12,782 | s v | e | e [ [ e 12,782 [ s [ (2,207) 12/25/2035. | 3FM....
CWABS Inc RMBS Ser 2006-1 Cl 2A
12668F AB 0 [0.292% .. | 09/15/2020. [ PAYAOWN......oovvrivreririeireriieiiiinnes | verneresessssensssneees | oveernnnes 12,796 | oo 12,796 | oo 12,104 | v 12,153 643 643 | oo | e 12,796 |..... 0 89 | 01/15/2037. [ 1FM...........
CWHL Inc RMBS Ser 2005-27 CI 1A3
126694 NS 3 |5.500 .. [ 09/01/2020. | PaYAOWN..........oovvvrrrerrrirnirirnnies | eerienerinesnineniieens | coveeniens 31,850 | .ovrvrnnes 31,850 | .vvrvrnnes 30,999 | v 30,226 | .oovoveee 1,128 496 1,624 | .o 31,850 |...... 0| e 1,173 | 12/25/2035. | 1FM...........
CWHL Inc RMBS Ser 2005-27 CI 1A3
126694 NS 3 |5.500 .. | 08/01/2020. | PaydOwn.........ccoomiviriiriirinciieis [ e | e 15,101 | v 15,101 | v 14,698 | .oocovvene 14,332 535 235 (10 [TORTOTIS IS 15,101 |...... 0 554 | 12/25/2035. | 2FM...........
CWHL Inc RMBS Ser 2006-HYB1 CI 1A1
126694 WE 4 |32 .. [ 09/01/2020. | PaYAOWN..........corvevrrrierriiniriinnies [ eevinnirinesiiiseniieens | covieeniens 84,571 | oo 84,973 | ..ccoooennd 63,879 | oo 83,879 [ oo [ | e | e 0 [ oo [ e 63,879 | oo [ e 20,692 | ........ 20,692 | ......... 1,954 | 03/20/2036. | 1FM...........
CWHL Inc RMBS Ser 2004-14 CI 2A5
12669F T2 9 [3.169 .. [ 09/01/2020. | PaydOwn.........ccoomiviiriirinrinciieis [ e | e 15,938 | ..coovenee 15,938 | oo 15,641 | oo 15,746 193 193 | [ s 15,938 | ...... (U I 413 | 08/25/2034. | 1FM...........
Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 .. [ 09/01/2020. | PaYAOWN..........corvvvrrrirrriniriinnies [ eevinnniinesiineniieens | cvvieniens 18,028 | oo 15,300 | coovveeeene 15,059 | cooveerrii 13,256 | ... 1,895 1 1,896 | ..o | e 15,152 | cveerevieenees | ervvin 2,876 | ... 2,876 | .o 827 | 08/25/2035. | 1FM...........
12714# AA 6 |CTL TrSer 2019-3 Boston U (Geneva) 3. |..|09/15/2020. | Redemption  100.0000........c.cccce | corvvermmvermmmiiinnires | cevvenes 102,445 | ......... 102,445 | .......... 102,445 102,445 | ..o | e [ e | i LU OO I 102,445 | ...... (U I 2,463 | 12/15/2028. | 1................
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12722 AA 0 |CTL 2019-22 Tr (BU-Sydney) Sr Nt 2.780 | .. [ 09/15/2020. | Redemption ~ 100.0000..........ccocw. | corerervermmrirnmrririens | cevrernees 346,556 | .......... 346,556 | .......... 346,556 346,556 | ..o [ s | s | e 0 [ oo | i 346,556 |.... 0 [ 6,344 | 06/15/2027. | 1Z..............
14041IN  FN 6 |Capital One Multi Asset ExecTr LBASS Ser| .. | 09/15/2020. | PaydOwN..........cccouvvveiimiineiininiinns [ roveniiseiivenieniiniis | s 1,559,224 | ....... 1,559,224 | ....... 1,560,154 (930) [(CK10) N IR IR 1,559,224 | .... 0| e 9,554 | 07/17/2023. | 1FE............
Carrington Mtg Loan Tr RMBS Ser 2007-
144527 AB 4 |FRE .. [ 09/25/2020. | PaydOWN..........crvverriorrinriinnnnes [ e | v 156,536 | .......... 156,536 | .......... 139,023 139,023 | oo | e 17,513 | oo | s 17,513 | e | e 156,536 0 [ 1,146 | 02/25/2037. | 1FM...........
Centex Home Equity Loan Tr RMBS Ser
152314 NB 2 |2005 .. | 09/25/2020. | Paydown..........ccovvveirinrinciinniienis [ e | i 318,525 | .......... 318,525 | .......... 293,491 309,661 8,864 8,864 03/25/2035. | 1FM...........
16165M AD 0 |Chaseflex Tr RMBS Ser 2006-2 CI A2B 0. | .. | 09/25/2020. | Paydown . 29,053 | ..... 29,215 | oo, 22,361 ..24,322 112 112 | oo | overeerienn e 28834 | i | e 4,619 09/25/2036. | 1FM.....
162765 AS 0 |CHEC Loan Trust RMBS Ser 2004-2 Cl A3 | .. | 09/25/2020. | PaydOWN...........orveervereriinnniiinns | corevesnevinensineniies | cevvienes 330,706 | .......... 330,706 | .......... 318,342 321,591 9,115 9,115 07/25/2034. | 1FM....
Countrywide Home Loans RMBS Ser
17025Q AC 1 |2007-J3 .. | 09/01/2020. | Paydown . 27,948 | oo 24,769 | .........c. 21,046 LAT,743 3,901 9 3,910 | oo | e 21,653 | .o [ s 6,29 | ........... 6,2% | ......... 1,225 | 07/25/2037.
172967 FF 3 |Citigroup Inc SrNt 5.375% 08/09/20........ .. [ 08/09/2020. | VAIOUS..........ooooevverrerirneienniiinens | e | o 17,500,000 | ... 17,500,000 | ... 17,676,916 | ......... 17,520,188 | ..o | e (20,188) | ..o [ s (20,188) | ..o | e 17,500,000 |.... 0. 940,625 | 08/09/2020.
17305E GG 4 |Citibank Cr Card Issuance Tr LBASS Ser 2| .. | 08/07/2020. | Call  100.0000...........cocrmmvermmnie | covermmmrimmnriineiirines | e 192,600 | .......... 192,600 | .......... 192,630 (30) [6<10) ORI ISV 192,600 |.... (U I 1,791 | 08/08/2022.
17323M  AA 3 | Citigroup Mtg Loan Tr RMBS Ser 2015A Cl | .. | 09/01/2020. | PaYAOWN........rrrvvvvvvinmsssninnnieins | vovvinssssnsesssssiinnns | cvvines 2,143,159 | ....... 2,143,159 | ....... 2,153,972 663,028 | ......ccoovviinni | ceereeene(9,893) | o [ (9,893) | ..oorvirris 2,143,159 | ... 0 ... 35,124 | 06/25/2058.
17324V AH 7 |P .. [ 09/01/2020. | PaYAOWN...........ocveerrrierrieriiieries [ e | cvieeenes 532,761 | .......... 532,761 | .....cc.. 541,414 539,745 ...(6,983) 0 .. 13,068 | 09/25/2042.
17326Q 1 | Citigroup Mortage Ln Trust Inc RMBS Ser.. | .. [ 09/01/2020. | PaydOWN............c.coovvvinmviiimiiiinni [ coviinniiinniisnniiinns | o 924,490 | .......... 924,490 | .......... 917,025 588,249 | ..o [ cereeeenn 7,098 [ s [ 7,096 0 ... 15,554 | 09/25/2064.
Citigroup Mtg Ln Tr RMBS Ser 2018-RP3
17327D 9 |AT ]| 09/01/2020. [ PAYAOWN.......eeeeieiiiiinninins | s | i 1,195,807 | ...... 1,195,807 | ...... 1,182,188 889,292 | ..o | e 12,755 | v | s 12,755 | e | e 1,195,807 |.... 0 23,677 | 03/25/2061.
17327R 8 |Cl .. [ 09/01/2020. | PaYAOWN...........cvverreieriieriiienies [ ceviereiiereiieneieens | v 622,376 | ........622,376 | .........835,997 | ..o | e | v (13,614) | .ooovvriecci 622,376 |.... 0 | e 8,047 | 01/25/2066.
18976G AZ 9 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 09/01/2020. | Paydown . 96,771 ..94,737 2,034 96,771 |.... 0 3,512 | 06/25/2022.
212168 AA 6 |Continental Wind Sr Nt 6.000% 02/28/33. | .. | 08/31/2020. | Redemption ~ 100.0000..........cccco. | coverrrrermmmreirniirinns | coverenen 248,060 248,060 248,060 |.... 0. 14,884 | 02/28/2033.
22534B  AA 2 |Credit Accept Auto Loan Tr LBASS Ser 201| .. | 09/15/2020. | PaydOWN...........cccvvivmivmrinerirnnirnns | eoverineiireniesinniis | wovenes 1,951,359 | ....... 1,951,359 | ....... 1,950,976 106 0 38,961 | 02/16/2027.
22534U AA 0 |Credit Accept Auto Loan Tr LBASS Ser 201| .. | 09/15/2020. | PaydOWN...........ocveeereeeemiireniiiiens | cerevieeeiiseeeienniinns | covenas 1,524,673 | ...... 1,524,673 | ...... 1,524,549 30 0 ... 26,803 | 06/15/2026.
Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS .. | 09/01/2020. | Paydown 2 | s | e 2 | 1,681 |.... 0 59 |09/25/2033.
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl| .. | 09/01/2020. | Paydown (138) 8,024 |... 0 261 | 12/25/2033.
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 C|| .. | 09/01/2020. | Paydown (142) [ oo | e (142) | e | s 10,723 | ... 0 355 | 01/25/2034.
254683 CB 9 |Discover Card Mstr Tr LBASS Ser 2017-A6 | .. | 08/15/2020. | Paydown 2,289,712 | coovvveeeeviseeriiinniins [ oo | s (1,430) [ oo 2,288,282 | ... 0. 17,925 | 02/15/2023.
Enhanced Cap CT Fund Il LLC ABS
29337# AA 7 |CAPCON .. | 09/15/2020. | Redemption  100.0000, 328,011 | 328,011 | .o 328,011 328,011 [ o | s | e | e 0 [ o | e 328,011 |.... 0 [ 17,983 | 12/15/2020.
29379V AP 8 |Enterprise Products Operations Gtd Nt....... .. [ 09/01/2020. | MALUFY........cooooeverreierieeriienis [ e | o 10,000,000 | ..... 10,000,000 | ....... 9,970,100 9,997,488 2,512 2,512 | e | s 10,000,000 |.... 0 ... 520,000 |09/01/2020.
30161M AH 6 |Exelon Generation Co LLC SrNt 4.000%. | .. | 07/01/2020. | VAMOUS..........cccooreremririeriicniiirenis | vevesriiensissiineiirenes | cvves 3,000,000 | ....... 3,000,000 | ....... 3,147,000 3,023,517 | oo [ v (15,582) | oo [ v (15,582) | ..ovvevereerrrins | ervvirnns 3,007,934 | ..o | s (7,934) | .......... (7,934) | ....... 90,000 | 10/01/2020.
30212P AH 8 |ExpediaInc Co Gtd Nt 5.950% 08/15/20.. | .. | 08/15/2020. | MatUFitY...........c.crvvererreriemiiieniiins | e | e 11,500,000 | ... 11,500,000 | ... 11,478,186 | ......... 11,498,140 | ..oovvciciiicc | e 1,860 | ..o [ 1,860 | ..o | e 11,500,000 |.... 0 ... 684,250 | 08/15/2020.
30259M AA 4 |FCI Funding LLC US Tax Lien Ser 2019-1A| .. | 09/15/2020. | PAYdOWN.........ccovvueiivmiimriieniiinins | oreisniiesienissienns | oevienas 447219 | ......... 447219 | .......... 447,142 447,154 65 85 | v | e 447,219 | ... 0. 11,236 | 02/18/2031.
FREMF Mortgage Trust CMBS Ser 2010-
30261X AA 6 |K9Cl .. [ 08/01/2020. | PAYAOWN..........cocvverrirrriinriiienies [ eovieenrinssrineniiinens | e 16,000,000 | ..... 16,000,000 | ... 17,458,141 | ......... 16,152,952 | ..cvvevrriiennes | e (152,952) | ovvvvorvirenne | cerevenne (152,952) { ..ovvvrervevrrrins | eevirs 16,000,000 0 .. 545,768 | 09/25/2045. | 1FM...........
Fedex Corp ABS PTC Ser 1998-1A
31331F  AX 9 |6.720% .. | 07/15/2020. | Paydown 6,020 (5) 6,020 |.... 0 342 [07/15/2023. | 2FE............
32027N RE 3 |First Franklin Mtg Ln RMBS Ser 2005-FF4. | .. | 09/25/2020. | Paydown...........ccocvuirviinmiiiiniiiinns | corevieneiesnsnisnnies | covenas 1,284,626 | .......1,284,626 | ......1,134,485 | .......1,218,613 | ..o | o 66,012 | ..ocoovvrciiris | erernrn06,012 | i | 1,284,626 |.... 0. 15,125 | 05/25/2035. | 1FM....
First Horizon Mtg PT Tr RMBS Ser 2006-
32052E AA 7 |AR .. [ 09/01/2020. | PaydOWN............coooiviviriieriienis [ e | e 13,417 | o 17,660 | ............ 15,875 25875 [ [ [ | e (U RO ISP 15,875 | .o | s (2,458) | .......... (2,458) | ............ 403 | 11/25/2036. | 2FM...........
340711 AT 7 |Florida Gas Transmission Co Nt 5.450%.. | .. [ 07/15/2020. | MatUrity..........ccccoemrrvvmnriimnmiiinnnies [ covinnniienniisnniinnns | e 1,000,000 | ....... 1,000,000 | .......... 999,510 999,902 98 98 | o | e 1,000,000 0. 54,500 |07/15/2020. | 2FE............
Ford Credit Auto Owner Tr LBASS Ser
34530W  AA 5 |2015 .. | 07/15/2020. | Paydown..........ccooevuivinrinrinciiens [ eveienisnieniicsniens | v 3,357,000 | ....... 3,357,000 3,359,833 (2,833) (VRS ) I IO I 3,357,000 (O I 6,826 | 01/15/2027. | 1FE............
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Fremont Home Loan Tr RMBS Ser 2006-B
357290 AS 7 [CI .. | 09/25/2020. | Redemption ~ 4.3700. 1,120 | ..... 25,631 | oo 1119 | e 1,119 I TR S I 1,120 0 | e 2,856 | 08/25/2036. | 1FM...........
Fremont Home Loan Tr RMBS Ser 2006-B
357290 AS 7 |CI .. | 09/25/2020. | Capital Distribution.. . 24511 | o | s 24,511 W 2AB1 | e | e [ e | s (V1 TR 24511 | ... 0 08/25/2036. | 1FM...........
GS Mortgage Securities Trust CMBS Ser
36197X AL 8 |20 . 109/01/2020. | PaYAOWN.......couvvrercricrierricriene [ eorveinerierienesneens | eevenes 1,114,288 | ....... 1,114,288 | ....... 1,147,647 | oceeeene 1,120,883 | ..o | e (6,594) [ ..oovvrrririns [ e (6,594) | coooververcrinens | e 1,114,288 | ... 0| 19,855 | 06/10/2046. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F C5 3 |200 .. | 09/01/2020. | Paydown 4,156 2 4,156 |.... 0 11/25/2033. [ 1FM....
GS Mortgage Securities Corp RMBS Ser
36242D 7Q 0 [200 .. | 09/01/2020. | Paydown 18,707 | 15,707 | e 14,927 ...15,290 417 0 543 | 06/25/2035. | 1FM....
36259P AA 4 | GM Financial Auto Leasing Tr LBASS Ser 2| .. | 09/21/2020. [ PaydOWN............ccomrveeviimenmineinns | cerierinresnseinninenes | v 10,299,860 | ..... 10,299,860 | ..... 10,299,860 | ..vvvuvveurereriirrienins [ | e | e | s 0 | oo | e 10,299,860 | .... 0 | e 5,004 | 06/21/2021.
38081E AA 9 |Golden Bear LBASS Ser 2016-1A CI A 3.7 .. | 09/20/2020. [ PAYAOWN............ccvvurerrirrrinrinninns | eerierieeessessnssisenns | eeerneenns 902,235 | ......... 902,235 | .......... 901,953 901,974 261 261 | oo | s 902,235 |.... 0. 33,834 | 09/20/2047.
38082 AA 7 |Golden Bear LBASS Ser 2016-2A CI A 3.1| .. | 09/20/2020. | PaYAOWN.........cvvurvrivieriirirnciirenns [ roveriererneesseisnines | oveene 1,071,490 | ....... 1,071,490 | ....... 1,039,545 717,537 29,259 29,259 | ooeverriirinens | e 1,071,490 |.... 0| 28,729 |09/20/2047. [ 1FE............
38141G VP 6 |Goldman Sachs Group Inc SrNt 2.750% 0] .. | 08/15/2020. | Call ~ 100.0000..........cccosurermrrmers [ vorerirererniersrrinnines | eveene 7,500,000 | ....... 7,500,000 | ....... 7,625,575 | ...ccoo.u.. 7,503,891 (3,423) [ oo [ ererireenne(3,423) [ e | i 7,500,468 | ....cvvvrvverin [ i (468) | ...ooovvne (468)] ... 189,063 | 09/15/2020.
38217T AA 3 | Goodgreen Trust LBASS Ser 2020-1A CI A | .. | 09/01/2020. | Paydown . 22,780 11 22,780 | .... 0 04/15/2055.
38217T AA 3 | Goodgreen Trust LBASS Ser 2020-1A CI A | .. | 08/01/2020. [ PAYOWN........ccorvrrrenrirererinrirninnes | vereniseeessssissnsnnenns | soeseesseneenns 854 . 0 04/15/2055.
38217V AA 8 |Goodgreen Trust LBASS Ser 2017-1A CI A | .. | 09/15/2020. [ PAYAOWN............cveurerrerenineineiinns | cerserireeessensssisenss | ceerneenns 297,231 | .. 297,231 | o 297,092 297,102 129 0 | e 5,737 | 10/15/2052.
38218D AA 7 |Goodgreen Trust LBASS Ser 2019-1A Cl A | .. | 09/15/2020. | Paydown . 63,067 | ..ccoovuees 63,067 | ..coonue. 66,000 (2,933) 0 10/15/2054.
NRZ Excess RMBS 2018-PLS1 CI A
40423X  AB 8 |3.193% .. | 09/25/2020. | Paydown 533,760 | e 533,760 | .......... 533,753 533,756 4 | e | e 4| e | e 533,760 |.... 0. 11,351 | 01/25/2023. | 1FE............
NRZ Excess RMBS Ser 2018-PLS1 CI B
40423X AC 6 |35 .. | 09/25/2020. [ PAYAOWN......c.ocvrrvririiriieiininriieis | vevererensserisssssiennns | evreevenns 470,618 | .......... 470,618 | .......... 466,474 468,008 2,610 2,610 [ oo | e 470,618 |.... 0. 11,246 | 01/25/2023. | 1FE............
NRZ Excess RMBS Ser 2018-PLS2 Cl A
40423X AF 9 |32 .. | 09/25/2020. [ PAYOWN........ocvvrvririrrieisiiniiieis | eevererenissrisssssieninns | cervniennd 685,672 | .......... 685,672 | .......... 684,379 684,861 0. 14,910 | 02/25/2023.
NRZ Excess RMBS Ser 2018-PLS2 CI B
40423X AG 7 |37 .. | 09/25/2020. | Paydown.........ccovreviirinrineiinniienns [ | e 191,850 | wocvvenee 191,850 | wovvvenee 190,383 190,913 0 02/25/2023.
Harborview Mtg Loan Tr RMBS Ser 2007-A
411647 AA 0 |C .. [ 09/21/2020. | Paydown.........couveveirinrinciinniinnns [ e | s 119,504 | ......... 118,548 | ............ 22,524 222524 | e [ s |0 s | 22,524 | [ s 96,980 | ......... 96,980 | ......... 1,593 | 06/21/2037.| 1FM...........
Hardwood Funding LLC Sr Nt 3.010%
41242 AR 3 |06/0 .. | 07/09/2020. | Call  58815.7895 (1) 439 0. 06/07/2021.
419838 AA 5 |Hawaiian Airlines 1st Lien PTC Ser ACL.... |.. | 07/15/2020. | Redemption  100.0000 e 195,788 | .......... 194,772 194,870 0].....7,636 | 01/15/2026.
42770L  AA 1 |Hero Funding Trust LBASS Ser 2015-1A Cl | .. | 09/20/2020. | PaydOWN..........coocrveemmrrermmrinnrins | woeemrirneeninensinennes | ceveees 1,213,474 | ....... 1,213,474 | ....... 1,220,207 | coooveeeee 1,219,977 | oo 0. 43,167 |09/21/2040.
42770Q AA 0 |Hero Funding Trust LBASS Ser 2014-2A Cl | .. | 09/20/2020. | Paydown ..812,899 .812,899 814,384 814,079 0| 32,435 | 09/21/2040.
42770R  AA 8 |Hero Funding Trust LBASS Ser 2014-1A Cl| .. [ 09/20/2020. | PaYdOWN...........ccccooimmmmmnnrrnrncnnns | vovssnnnennsrsiiininssnns [ oo 820,526 | ......... 820,526 822,468 821,933 0 38,975 | 09/20/2038.
427700 AA 1 |CL .. [ 09/20/2020. | PAYAOWN........oouvvvrverrircrierierenees [ eorveereeinsiserienies | eovvene 697,444 | .......... 697,444 | .......... 697,366 697,384 0 25,940 | 09/20/2040.
42771T  AA 3 |Hero Funding Trust LBASS Ser 2015-3A Cl| .. | 09/20/2020. [ PaydOWN.............ccooevvriiininrinniins | coviveeienisniiniisnies | v 585,650 | ......... 585,650 | .......... 585,631 585,633 0 22,815 | 09/20/2041.
437084 RY 4 |Home Equity Asset Tr RMBS Ser 2006-1 Cl| .. | 09/25/2020. [ PAYAOWN............cvvuervreemmmirnrenneiinne | cerierireeesseessesnenes | ceerneenns 909,912 | .......... 909,912 | .......... 859,440 877,743 0 | e 8,161 | 04/25/2036. | 1FM...........
Homebanc Mortgage Tr RMBS Ser 2005-1
43739E AP 2 [CI .. | 09/25/2020. | Paydown . 22,544 | ... 22,544 | ........... 20,841 220,841 | e | s L0 T N 1,703 | s 22,544 | ... 0 211 | 03/25/2035. | 1FM...........
HSI Asset Loan Obligation RMBS Ser
44329E  AC 5 |2007- .. | 09/01/2020. | Paydown 8,289 | .. 8,858 | ..vvverene 5,382 | oo 5,382 | covveeeinniinns [ | e | e (11 [OOSR 5,382 | oo | e 2,907 | oo 2,907 | .o 221 | 09/25/2037. | 1FM...........
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446438 RQ 8 |Huntington Bancshares SrNt 2.875% 08/ | .. | 07/20/2020. [ Call ~ 100.0000.........ccccuvmivmmrres | corirerirmrirsmiinniseies | e 10,000,000 | ..... 10,000,000 | ....... 9,958,000 9,994,316 | ...ocvviiriinns | e 4,921 | s [ 4,921 | s | e 9,999,236 | .....ooorverrrnes | e 764 | e 764 | ... 263,542 |08/20/2020. | 1FE............
IMPAC CMB Tr RMBS Ser 2004-5 Cl 1A1
45254N  JG 3 |0. . | 09/25/2020. | Paydown 3,274 3274 | s 3,280 | oo 3,279 (5) ()] EE— 3,274 0 37 [10/25/2034. | 1FM...........
IMPAC CMB Tr RMBS Ser 2004-9 Cl 1A1
45254N KX 4 |0. .. | 09/25/2020. | Paydown 2,560 2,560 (4) 2,560 0 29 |01/25/2035. | 1FM....
45256# AB 8 |Impact CIL Parent LLC ABS Revolving Nt §| .. | 09/28/2020. | Redemption  100.0000 , ..18,384,951 0. 581,470 | 10/25/2056.
45256H AD 0 |Impact Funding LLC CMBS Ctf Tranche C. | .. | 09/01/2020. | PAYAOWN...........ccocmrveemrvemmriiinnnies [ eovierniinneeinnieiienns | cevireenens 48,368 | ............ 48,368 | ............ 49,724 ...48,306 B2 [ eeeereeeeiees [ eoverieniienien2 [ e | e 48,368 0| e 1,619 | 07/25/2033.
45256H AE 8 |Impact Funding LLC CMBS Ctf Tranche D. | .. | 09/01/2020. | Paydown 8,727 8,727 | oo 8,972 | oo 8,741 (14) 8,727 0 366 |11/25/2031. [ 1FE............
Impact Funding LLC CMBS Ser 2010-1 CI
45257TH AA 5 |A1 . [09/01/2020. [ PaydOWN............cooorveireinriiinies [ e | v 124,356 | .......... 124,356 | .......... 124,423 124,355 2 | s | e P2 TN 124,356 0 [ 4,408 |01/25/2051. [ 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2007-
456652 AA 4 |A1 .. [ 09/01/2020. | PaydOWN............cooonrveiriiriinnis [ e | e 10,809 | ....ccoo... 77193 | 52,200 ...52,461 5,967 | oo | et 6,228 | ..ovovreeere(261) | o [ s 52,200 | ..coovvevirrirans [ (41,391) ] ........ (41,391) | ......... 2,992 | 08/25/2037. | 1FM..
458140 AQ 3 |Intel Corp SrNt 2.450% 07/29/20............. .. [ 07/29/2020. | MALUFILY........cooovverrierirerineniis [ e | e 10,000,000 | ..... 10,000,000 | ....... 9,990,600 9,998,858 | ...ooovvviirriis | e 1142 | s e 142 | i | 10,000,000 0 ... 245,000 |07/29/2020. | 1FE............
Invitation Homes Tr RMBS Ser 2018-SFR2
46185H AA 0 |C . | 09/17/2020. | Paydown 99,509 | ...........99,509 | ........... 98,325 1,184 99,509 0 204 |06/17/2037.
o JP Morgan Mtg Tr RMBS Ser 2006-A2 CI
[Tl 466247 Hs 9 |1A1 . | 09/01/2020. | Paydown 6,076 | ..cooovvennc 6,076 | ..coovvvennce 6,049 | .o 5,588 464 464 | .o 6,052 23 23 | 163 | 04/25/2036. | 1FM...........
8 JP Morgan Mtg Tr RMBS Ser 2007-S3 Cl
¥ 46631IN EZ 8 |2A3 . | 08/01/2020. | Paydown 4,539 | oo 4,539 | oo 4,272 | oo 4,339 24 24 | e | e 4,363 | ..o [ e VA — (LA — 170 | 08/25/2022. | 2FM...........
©o JP Morgan Mtg Tr RMBS Ser 2007-S3 CI
46631IN EZ 8 |2A3 . | 09/01/2020. | Paydown 2,295 2,295 | oo 2,160 | oo 2,194 16 16 | oo 2,210 86 86 | 103 | 08/25/2022. | 3FM...........
JP Morgan Chase Comm Mtg Secs CMBS
46640) AS 6 |Ser2 . [ 09/01/2020. [ PaYAOWN...........covvorreereieniiienies [ e | oo 443818 | ......... 443818 | ......... 448,254 444,485 (667) (BB7) | ovvevcevercerirs | e 443,818 0 .. 10,081 | 01/15/2046. | 1FM...........
JPMBB Comm Mtg Sec Tr CMBS Ser
46641W AW 7 |2014-C19 . [ 09/01/2020. | PaYAOWN...........cvvoreeireieriienies [ ceviereiieseiisneiiiens | v 239,266 | .......... 239,266 | .......... 246,263 236,041 | .o [ e 4,865 | ..o [ e 4,865 | ..o [ i 240,906 | ....covvoerrirans [ e (1,640) | .......... (1,640) | ......... 6,417 | 04/15/2047. | 1FM...........
JCPAL Transition Funding LLC LBASS Ser
47215B AD 9 |2 .. [ 09/05/2020. | PaydOWN...........cooorveeriieriiienies [ ceviereiisnieieneiienns | v 492,945 | .......... 492,945 | .......... 490,863 492,650 295 121 T0 IS I 492,945 0 ... 20,741 | 06/05/2023.
50540R AJ 1 |Laboratory Corp of America Sr Nt 4.625... | .. [ 08/17/2020. | VAOUS........ccccouvrrerirrermiinnineiiiens | conririniisninesivenins | e 12,475,000 | ..... 12,475,000 3,765,992 | ......... 12,636,025 | ...ovvevvicvninns | e (115,508) N . (115,508) 12,520,517 | ..cvoovricenns | i (45,517) | ........ (45,517) | .....435,932 | 11/15/2020.
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 8 |01/ . 109/15/2020. | Redemption ~ 100.0000..........cccee. | covrvvmmrererireriniins | cevveiiens 73,388 | oo 73,388 | oo 76,968 ...73,646 (257) (V74 IR 73,388 0 [ 3,589 |01/15/2021. | 4...oovvvvvnnvs
Long Beach Mtg Loan Tr RMBS Ser 2005-
542514 NC 4 |WL2 . 109/25/2020. | PaydOwn..........covvierinriieiinniieens [ e | e 571,742 | .......... 571,742 | .......... 542,619 551,522 20,220 20,220 | oo | s 571,742 0 [ 6,205 | 08/25/2035. | 1FM...........
MFRA Tr RMBS 2017-RPL1 CI A1
552759 AA 0 |2.588% 02 .. [ 09/01/2020. | Paydown..........coovvveirinrinciieniienns [ e | s 357,588 | .......... 357,588 | .......... 357,585 357,435 153 0 02/25/2057.
55396# AA 0 |Mankato Energy Center LLC SrSec Nt 2. |.. | 09/30/2020. | Redemption ~ 100.0000..........cccce. | covermmrermmmremnmirinns | coverenes 375242 | .......... 375242 | .......... 375,242 0 05/31/2039.
Madison Park Funding LTD CLO Ser 2014-
55818P AL 4 |12 .. | 07/20/2020. | Paydown 827,751 | ..ooeoec 827,751 827,751 827,751 0. 18,208 | 07/20/2026.
589929 5F 1 | Merrill Lynch Mtg Investors RMBS Ser 200 | .. | 09/25/2020. | Paydown 642,962 | ......... 642,962 590,504 606,581 0| e 7,031 | 07/25/2034. .
59166B AA 9 |Metlife Securitization Tr RMBS Ser 2017-.. | .. | 09/01/2020. | PaydOWN..........co.oorvvvmviiriiiiniiins | eeiemiieneieinniisnnies | v AT5T74 | .......... AT5774 | .......... 461,424 461,919 0 | e 9,358 | 04/25/2055. | 1FM..
59166D AA 5 |Metlife Securitization Trust RMBS Ser 20... | .. | 09/01/2020. | PaydOown.........cccccocvuirunrivciinninnns [ e | v 670,193 | .......... 670,193 | .......... 671,423 671,291 0. 17,036 | 03/25/2057. | 1FM.
59166E 3 | Metlife Securitization Trust RMBS Ser 20... | .. | 09/01/2020. | PaydOWN..........c..courveeimvinniiinniins | eeveneeiineiiensiiisnies | oo 249,543 | .......... 249,543 | ... 253,095 252,872 0 6,231 | 04/25/2058. | 1FM..
59549R AC 8 |Mid State Tr X LBASS Ser 10 CIM1 6.28. | .. | 09/15/2020. | PaYdOWN........c..cvrveerrveeeriireniiinns | corevieesieneeinnssins | eevvieens 119,406 | .......... 119,406 | .......... 100,406 100,406 0 | e 4,939 |02/15/2036. |4FE............
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59549W AB 9 |Mid State Tr LBASS Ser 11 CI M1 5.598%| .. | 09/15/2020. | PaydOown..........c.coeuvmrireminriniiveis [ roveiirenissinniiisninns | woerienens 60,622 | ........... 60,622 | ............ 60,621 | ..cccvvvrinnn 60,622 | ..o e [ | o0 [ | 60,622 | 0 2,248 | 07/15/2038. | 4FE............
59980Y AB 1 |Mill City Mortgage Trust RMBS Ser 2018-4 | .. | 09/01/2020. | Paydown 565,435 | .......... 565,435 | .......... BT4158 | oo [ e [ s (8,723) [ coovvrcrrvrine [ rerererneerne(8,723) [ v | .. 565,435 | .o 0 6,616 | 04/25/2066. | 1FM..
59981B AC 8 |Mill City Mortgage Trust RMBS Ser 2019-G| .. | 09/01/2020. [ PaydOWN............cccvvivriiiirinrinniins | coviveriesissiiiniinnies | v 521,307 | ..ooooee 521,307 | .......... 518,660 3,236 | .o | rreriennnn3,236 | [ 521,307 | 0 [ 5,333 | 07/25/2059. | 1FM...........
MMAF Equipment Finance LLC LBASS Ser
60700M AA 6 |20- . 109/09/2020. | PaydOwN..........cooririiciinriiciinns [ e | s 4,641,757 | ....... 4,641,757 | ....... A841,757 | oo e [ e | e | e 0 [ oo | e 4,641,757 |...... (U I 2,155 | 07/07/2021. | 1FE............
Morgan Stanley Cap | RMBS Ser 2004-
61744C FB 7 |HE6C . 109/25/2020. | PayAOWN............cvevrrriervinriiinnies [ eevieeeeieseiisneiienns | s 130,526 | .......... 130,526 | .......... 120,084 122,990 | oo | s 7537 | o | e 7537 | o | v 130,526 |...... 0 [ 1,513 | 08/25/2034. | 1FM...........
Morgan Stanley Cap | Tr CMBS Ser 2011-
617459 AD 4 |C2 . [ 09/01/2020. | PaYAOWN............cveemrreieriiiriiienies [ eevireeeiieneiiseeiinnes | e 1,598,770 | ....... 1,598,770 | ...... 1,618,587 | ..ccoveenee 1,600,990 (2,220) (2,220) | ..o | e 1,598,770 |...... 0. 56,013 | 06/15/2044. | 1FM...........
Morgan Stanley Mtg Ln Tr RMBS Ser
61749T AA 2 |2006-1 . 1 09/25/2020. | PaydOWN...........ocveorrrirrrinriiienies [ eevieeneinesiinneiienns | evieeeees 100,886 | .......... 100,886 | ............ 20,086 | ..ccoorreonnne 20,086 | ..ooovverrriinns | e 80,800 | ..o | e 80,800 | ..oouvverriinns [ s 100,886 |...... (U I 1,336 | 08/25/2036. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61761Q AC 7 |C8 .. [ 09/01/2020. | PaYAOWN..........cvverrvieeriiieriiienies [ e | cevieeeiens 43,340 | ...ooooece 43,340 | .oooonve 42,994 | oo 43,076 265 265 | . | s 43,340 |...... (U I 778 | 12/15/2048. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
o 61762D AU 5 |C9 . 109/01/2020. | PaYAOWN...........cvverviervieriiienies [ ceviereiieeeiisneiiiees | evieeenes 371,820 | .......... 371,820 | .......... 357,020 368,026 3,795 3,795 | oo | e 371,820 |...... 0 [ 6,852 | 05/15/2046. | 1FM...........
m Morgan Stanley BAML Tr CMBS Ser 2013-
o 61762M BU 4 |C10 .1 09/01/2020. | PaYAOWN...........cvvemriieriireriiienies [ cevieneiiereeiseniiiiens | e 1,280,717 | ....... 1,280,717 | ....... 1,319,120 1,288,255 | e | e 7,839) [ e e (7,539) | i | 01,280,717 0. 35,666 |07/15/2046. | 1FM....
(&, Morgan Stanley BAML Tr CMBS Ser 2013-
-_\ 61762T AC 0 |CM1 .. [ 09/01/2020. | PaydOWN...........cooereeerviieriiienies [ coviereiieriiieseiiiees | e 2,114,132 | ....... 2,114,132 | ....... 2,177,491 2,127,660 | .cooovcvvcrrerrne | eeereene(13,528) | v | erreeeenn(13,528) | oo | 2,114,132 | 0. 54,069 |08/15/2046. | 1FM....
(= Morgan Stanley BAML Tr CMBS 2015-C20
61764R BD 9 [Cl .1 09/01/2020. [ PaYAOWN............ocvoerreiireieriiienies [ e | v 405,367 | .......... 405,367 | .......... 404,816 404,739 628 628 | .o | e 405,367 |...... 0 8,271 | 02/15/2048. | 1FM...........
Morgan Stanley BAML Tr CMBS 2015-C20
61764R BG 2 [Cl . [09/01/2020. | PaYAOWN...........oovoerreiierieieriiienies [ covierieieseiiieeiienes | cevevisenesiesesennens | covienesiesssinsesins | ceeveenes 7,857 | oo | e | e (117,857) | covvveeciecns | e (117,857) | e | e [ oo (U I 9,507 |02/15/2048. | 1FE............
Morgan Stanley BAML Tr CMBS Ser 2015-
61765L AS 9 |C24 .. [ 09/01/2020. | PaydOWN............cooorveeriiiereiienies [ e | e 1,119,339 | ... 1,119,339 | ... 1,152,687 | ..cccoeeeee 1,133,373 [ [ e (14,034) | ..o [ (14,034) | ..o | e 1,119,339 |...... 0 ... 27,457 | 08/15/2047. | 1FM...........
NRZ Advance Receivables Trust LBASS
62942Q BQ 5 |Ser .. [ 08/25/2020. | PaydOWN............cooorveieriirereiienies [ e | e 13,210,000 | ..... 13,210,000 | ..... 13,065,535 6,604,357 | ..oovvereiirinns | s 144,368 | ...oovvvvvrens | v 144,368 | ...ovvvvvcciens | e 13,210,000 |...... 0. 152,062 | 07/15/2052. | 1FE............
63860H AD 1 |Nationstar Home Equity Loan Tr RMBS Ser| .. | 09/25/2020. | PaYJOWN......c..ccorvevrvmsmsiosionins | soensoesesionioesies | v 376,215 | ..o 376,215 | oo 317,666 337,224 38,991 38,991 | ovverrcvrers | errnrrne 376,215 | .. 0 2,844 | 03/25/2037. | 1FM.
New Haven Fed Office Bldg Ls CTL GSA
64508Q AA 3 |Gtd . 109/12/2020. | Redemption  100.0000. ..(40,760) | ..cvvenee (40,760) .(40,760) (40,760) (40,760) | ...... 0 01/15/2021.
New Residential Mtg Ln Tr RMBS Ser
64828A AA 1 |2014- .1 09/01/2020. [ PAYAOWN........couverrerrieiirieieriniiiees | eveersssseerensssiinins | ervssens 154,850 | .......... 154,850 | .......... 158,237 (3,387) (3,387) | cvovrrrererrerinees | wrverivienins 154,850 |...... 0 906 | 01/25/2054. [ 1FE............
New Residential Mtg Ln Tr RMBS Ser
64828C AA 7 |2018- . 109/01/2020. | PaydOWN.........vveveriniiierinniinens [ e | e 240124 | .......... 240124 | .......... 246,362 245,767 (5,643) (5,843) | oo | i 240,124 | ...... 0| e 7,163 | 03/25/2036. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64828G AD 2 |2019- . 109/01/2020. | PaydOWN..........cvvriiiiciinniieiiinns [ e | s 1,305,734 | ....... 1,305,734 | ....... 1,335,722 | ..occoveee 1,335,061 [ .o | s (29,328) | ..o [ e (29,328) | ..ovverriirrins | e 1,305,734 |...... 0 .. 30,423 |09/25/2059. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64828M AA 5 |2017- . 109/01/2020. | PaydOwn..........ovevveriniiiciinniiens [ e | o 320,283 | .......... 320,283 | .......... 323,207 322,995 (2,7112) (2,712) | o | e, 320,283 |...... 0 [ 8,652 | 04/25/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64828X AA 1 |2020- . 109/01/2020. | Paydown..........ccovverinriiciinniiiens [ e | e 161,920 | ...coo.ec. 161,920 | ..ccooeeee 164,450 (2,530) (V2R 10) OO 161,920 |...... 0 [ 1,131 | 11/25/2059. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
64829D AG 1 |2014- . [ 09/01/2020. [ PaYAOWN..........corvvvrrerrvirnrriienies [ eevieerineseiessnieens | cevereeenens 96,001 | .o 96,001 | .oovveennc 97,928 | ..ooovveeerierriienies | e | v (1,927) | oo [ v (P20 ) p—— 96,001 |...... 0 [ 625 | 11/25/2054. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
64820H AD 9 |2016- . 109/01/2020. | Paydown...........cccovvenrinriiciinniieens [ e | i 200,828 | ... 200,828 | ......... 202,930 202,738 | .coovveieiens | e (1,910) [ oo [ (1,910) | oo | i 200,828 |...... (U I 4,274 | 09/25/2056. | 1FM...........
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New Residential Mtg Ln Tr RMBS Ser
64829K BW 9 |2017- . [ 09/01/2020. [ PaydOWN.............coverrereieriiienies [ cevieneiiiseiiineiiinns | oo 240,418 | .......... 240,418 | .......... 239,216 | ..o [ e | e 1,202 | s [ {10725 NSRS I 240,418 (U I 4,016 |03/25/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64829L AA 6 |2016- . | 09/01/2020. | Paydown .. 111,078 ...111,078 L1191 (833) (833) 111,078 0 11/25/2056.
New Residential Mtg Ln Tr RMBS Ser
64830B AA 5 |2017- . [ 09/01/2020. [ PaydOWN.............covorrerriiriiinins [ o | v 325,368 | .......... 325,368 | .......... 336,345 335,525 | ..ooovviiiriiinns [ s (10,157) | oo [ e (10,157) | ovveevver | s 325,368 0 [ 8,864 |08/27/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830B AQ 0 |2017- . | 09/01/2020. | Paydown 89,407 | ..coovennn 89,407 | ..coooennn 84,490 | ..o | e | e 4917 | s [ 4917 | 89,407 (U I 1,434 | 08/27/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830C AA 3 |2019- . | 09/01/2020. | Paydown 94,161 | ........... 94,161 | ........... 94,501 ...94,832 (670) (L) 94,161 0 [ 4,430 |09/25/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830D AB 9 [2019- .1 09/01/2020. | PaydOWN.............cooorviriiiniiienies [ e, | s 1,083,063 | ....... 1,083,063 | ....... 1,121,646 456,720 | ..oovoiiriineis | e (37,604) | ..o [ s (37,604) | ..o | e 1,083,063 0 23,817 | 12/25/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830G AB 2 |2018- . | 09/01/2020. | Paydown ....803,485 ....803,485 ....825,652 483,036 ..803,485 0. 18,100 | 12/25/2057.
New Residential Mtg Ln Tr RMBS Ser
64830H AA 2 |2019- .1 09/01/2020. [ PaydOWN............cvvvrrirriiniiinies [ e | o 496,184 | .......... 496,184 | .......... 507,678 507,624 | ...cooovvvnriiinns | o (11,440) | ..o [ (11,440) | oo | e 496,184 0 ... 10,912 | 02/25/2049. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830K AA 5 |2018- . [ 09/01/2020. [ PaydOWN............cooorriiriinniiinies [ e | e 780,189 | .......... 780,189 | .......... 834,769 741,972 | i [ s (54,073) | oo [ ((CZN0 ) IS IR 780,189 0 ... 21,686 | 05/25/2058. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830M AG 8 |2019- .1 09/01/2020. [ PAYAOWN........courvrierririririeierinniiees | vveversssseeensssienins | eresnens 785,632 | .......... 785,632 | .......... 806,808 805,929 | ..o | e (20,296) [ ..o | e (20,296) [ ..voverrreverrs | e 785,632 0 [ 18,226 | 08/25/2059. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830T AD 0 |2020- . 109/01/2020. | PaydOWN.........ccvvireriniieiinniieens [ e | e 531,954 | .......... 531,954 | ......... B4T,097 | .o | e | e (15,144) [ oo | s (15,144) [ oo | v 531,954 0 [ 12,457 | 10/25/2059. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
64830W AD 3 |2019- .. | 09/01/2020. | Paydown ....481,889 ....494,162 L(12,273) ... 0 .4,279 | 12/25/2058.
65342R  A* 1 |NFP Corp Nt 7.000% 01/06/24................. .. | 08/10/2020. | Redemption ~ 100.0000..........ccccc. | coverrrrrererrriirriianns 1,861,920 1,824,682 | ........... 1,830,104 | ..cooovviriri 0 01/06/2024.
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .1 09/01/2020. | PaYAOWN...........cvvorvieereiieriiienies [ cevireneiieniiiesiiiinns | covevienesiinns 187 | o 187 | o 187 187 [ o [ [ v | e (U 187 0 6 |03/25/2034. | 1FM...........
NRRC-D Facilities Corp CTL GSA Rev Bd
67020B AA 8 |Ls . | 09/07/2020. | Redemption ~ 100.0000. 184,435 184,435 0 11/07/2023. | 1
OneMain Direct Auto Rec Tr LBASS Ser
68268X 9 |201 .. [ 09/14/2020. | PaydOWN............coooreeereiieneiienies [ e | e 3,255,413 | ....... 3,255,413 | ....... 3,254,669 3,254,982 431 431 3,255,413 0. 79,236 | 12/16/2024.
68902V AF 4 |Otis Worldwide Corp SrNt 2.565% 02/15. | .. | 09/08/2020. | VAMIOUS..........ccoovrvurrrrrmmirnnrieinniin | wonmnienneiinnnieinnnies | coneees 3,000,011 | ....... 3,000,000 2,999,990 21 21 I 3,000,011 (U 40,826 | 02/15/2030.
70069F CH 8 |Park Place Securities Inc RMBS Ser 2004- | .. | 09/25/2020. | Paydown 233,731 | oo 233,731 | .o 224,528 228,545 5,186 5,186 | oo | e 233,731 0 2,998 | 10/25/2034.
70069F DM 6 |Park Place Securities Inc RMBS Ser 2004- | .. | 09/25/2020. | PaydOWN............ccceuvenrieeiivnniinnens | vevernmeiemnisnsinesirenes | cvvens 1,223,718 | ....... 1,223,718 | ....... 1178211 | oo 1,196,512 [ oo | v 27,206 | ..oovvveerrirees [ v 27,208 | ..oovvverrrireens | v 1,223,718 0 .. 21,086 |12/25/2034.
Parmer 31 (Austin TX) CTL Pass CTL Ser
70176@ AA 7 |A .. | 09/15/2020. | Redemption  100.0000..........cccco. [ vorrvrmrrvemiienrirenirns | o 220,490 | ......... 220,490 | ... 222,144 221,858 | ..covvvcieiins | e (1,368) | ..o [ errerrerrrne(1,368) | o | s 220,490 0 [ 5,102 | 01/15/2032.
713448 DC 9 |Pepsico Inc SrNt 2.150% 10/14/20.......... .. [ 09/14/2020. [ Call ~ 100.0000...........coormmveererrier [ ceriereriereriieeiiines | e 7,500,000 | ....... 7,500,000 | ....... 7,491,900 | ........... TA498,672 | ..ovvevcviicc | s 1,188 | . 7499861 | | e 139 | s 139 | ... 147,813 | 10/14/2020.
73019%# AA 0 |PNC Equip Finc LLC LBASS Priv PINt Ser | .. | 09/13/2020. | Redemption ~ 100.0000..........ccccoe. | corvvrrrverirerirnniianns | e 290,287 | .......... 290,287 | .......... 290,287 290,287 290,287 0 [ 8,709 | 09/13/2027.
73019# AB 8 |PNC Equip Finc LLC LBASS Priv PINt Ser | .. | 09/13/2020. | Redemption  100.0000. ....209,713 209,713 209,713 0 6,291 |09/13/2027.
74041C  AA 7 |Preferred Term Sec Ltd VI LBASS FIt Rt N | .. | 09/28/2020. | Paydown 776,050 .971,374 0. 11,562 | 09/26/2034.
74041E  AC 9 |Preferred Term Sec Ltd VI LBASS Mezz Nt | .. | 09/23/2020. | Paydown 900 ....16,268 0 248 | 03/23/2035.
74041N  AA 3 |Preferred Term Sec Ltd VI LBASS Sec Nt.. | .. | 09/24/2020. | Paydown..........ccccovvvunmvvnricnniciens | rovevverrsninnienniinns | woverernnnd,713 | i 7,713 | i 41,158 ..37,975 9,738 | oo | a9, 738 | i | s 47,713 (U I 1,008 | 12/24/2033.
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74041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser. | .. | 09/24/2020. | PAYAOWN..........cccovvrrvmriminiirerniinens | ereversesneeersniseeres | vveernnns 35,785 ..35,785 8,534 | | e 17,251 | oo | e, 17,251 35,785 |...... (01— 787 |12/24/2033. | 1FE....
74042H AA 5 |Preferred Term Sec Ltd LBASS XIX FIt Rt.. | .. | 09/22/2020. | Paydown 25,261 ..25,261 ..19,026 6,235 6,235 25261 |..... 0 256 | 12/22/2035. | 1FE............
74043A  AC 5 |Preferred Term Sec Ltd LBASS XXIII Nt Se| .. | 09/22/2020. | PAYAOWN.........inmnrnrrrvvecenminsnnninnns | ceveeessssssssssssnsneins | s 4777 | o 4777 | e 9723 | 11,818 2,959 2,959 | oo | i 14777 | ...... 0 | 133 | 12/22/2036. | 2FE............
741382 AC 9 |P . | 07/18/2020. | Paydown 5,981 5981 | o330 | o 3,130 2,851 2,851 | 5981 | ... 0 15 | 03/23/2035. | 1FE............
Prime Mortgage Tr RMBS Ser 2005-4 Cl
74160M KU 5 |2A9 .. [ 09/01/2020. | PaYAOWN............cvoereeireieniiienins [ o | ceveeieeesienesenens (19) 2,950 |...... (2,950) | .......... (2,950) | .cvvovevs 122 | 10/25/2035.
74170 AB 5 |Prime Property Fd LLC SrNt Ser B 3.84.. |.. | 08/22/2020. | MatUFity...........o..ovrveremeerrrieneniiinns | eoeeerenenrinnniirennies | e 17,000,000 .17,000,000 |...... 0 .. 652,800 | 08/22/2020.
74924D AA 7 |Residential Accredit Loans Inc RMBS Ser.. | .. | 09/01/2020. | Paydown...........ccocvvimiiiimiiiiniiiens | corevieneiisnniesnniiins | covviinens 56,375 62,783 | ..o [ (6,408) | .......... (6,408) | ......... 3,721 | 09/25/2037.
Residential Asset Secs Corp RMBS Ser
754068 AE 7 |200 . | 09/25/2020. | Paydown ...579,633 ....579,633 ....499,933 554,303 25,330 25,330 579,633 |...... 0 03/25/2036.
Renew LBASS Ser 2017-1A CIA 3.670%
75973L  AA 6 |09 .. [ 09/20/2020. | PaydOwN............coomrvvinniieniiiinies [ e | e 165,257 | .......... 165,257 | .......... 165,213 165,216 41 4. 165,257 |...... 0 | s 4,313 | 09/20/2052. | 1FE....
760761 AD 8 |Republic Services Inc Co Gtd Nt 5.250%. |.. [ 09/10/2020. [ Call ~ 105.6700..........ccoorervermmvee | covemrrrirrrnriinniiinnns | e 9,774,475 | ....... 9,250,000 | ....... 9,527,480 9,315,993 | oo | v (23,886) | ..oovvevrries [ e (23,886) | .... eerereeen9,292,106 | oo [ (42,106) | ........ (42,106) 11/15/2021.
780153 AG 7 |Royal Caribbean Cruises Ltd SrNt 7.50... | .. [ 09/11/2020. | MarketAXess...........c.c.courvviurriinnies [ covienniisnniiinniiinns | o 248175 | ......... 278,510 | .......... 324,116 311,197 (2,411) (A1) | e | i 308,786 | ...covvvrrriins [ o (60,611)| ....... (60,611) 10/15/2027.
780153 AU 6 |Royal Caribbean Cruises Ltd Hgh YId Bd... | .. | 09/11/2020. | Wells Fargo Securities LLC............ | .ccoureecrmreirirciiranes | corerees 203,281 ....221,030 | ..........234,016 226,316 | .oocvereiiens | e (1,239) [ oo [ e (1,239) [ [ 225,077 | oo [ (21,796) | ....... (21,796) | ... 11/15/2022.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl| .. | 09/15/2020. | Paydown 23,382 | oo 23,382 | oo 23,047 | oo 11,820 507 507 23,382 |...... 0 03/15/2033.
SACO | Tr RMBS Ser 2006-5 CI 1A
785811 AA 8 |0.448% . | 09/25/2020. | Paydown ..26,085 ..25,787 ....8,897 ....8,900 28,900 | .o | 17,185 | ... 17,185 04/25/2036.
Sequoia Mortgage Tr RMBS Ser 2018-8 Cl
81748H AD 1 |A .. [ 09/01/2020. | PaydOWN...........covorviiriiiiniiiinies [ e | e 847,842 | .......... 847,842 | .......... 846,410 847,842 | ...... 0 | e 4,943 | 11/25/2048.
83379%# AB 1 |Sodexo Inc Gtd SrNt SerB 3.440% 03/0. | .. | 08/14/2020. | Call ~ 101.5618........ccoooemvvereriirns | e | e 20,312,364 | ..... 20,000,000 | ..... 20,232,080 | ......... 20,071,987 | oo 20,034,464 | ......oovvvoei | e (34,464) | ........ (34,464) | .....962,142 | 03/04/2021.
Soundview Home Eq Loan Tr RMBS Ser
83612M AF 4 |2006- .. | 09/25/2020. | Paydown 2,216,972 2,178,635 38,337 2,216,972 0 17,764 | 12/25/2036.
858119 AZ 3 |Steel Dynamics Inc SrNt 5.250% 04/15/.. | .. | 07/05/2020. | Call ~ 100.8750........cccccvuverererunne 6,224,442 | ..o | e (15,311) [ oo B [ 6,209,131 | .o [ e (24,131) | ...vn (24,131) | ..... 288,633 | 04/15/2023.
86358E CL 8 |Structured Asset Inv Ln Tr RMBS Ser 2003 | .. | 09/25/2020. | Paydown 125,752 | covveevevveecinns | e 7401 | 132,854 |...... 0 1,830 | 07/25/2033.
86358E EK 8 |Structured Asset Inv Ln Tr RMBS Ser 2003 | .. | 09/25/2020. | Paydown 478,413 (681) VATTT33 | 0 10/25/2033.
86358E HQ 2 |Structured Asset Inv Ln Tr RMBS Ser 2004 | .. | 09/25/2020. | Paydown 172,600 | oo | v 10,489 | .ooooivri ..183,089 |...... 0 2,015 | 04/25/2034.
86358E LS 3 |Structured Asset Inv Ln Tr RMBS Ser 2004 | .. | 09/25/2020. | Paydown 106,187 89 | oo eveeerierieeen89 | | 106,276 | (V1 1,348 | 09/25/2034.
86358E QJ 8 |Structured Asset Inv Ln Tr RMBS Ser 2005 | .. | 09/25/2020. | Paydown 179,698 6,165 | ...cooovvvveris | cerrenernn8,165 | i | i 185,863 | 0 2,003 |02/25/2035.
863598 JU 6 [2004- o .. [ 09/01/2020. | Paydown............cccoouvvvinmriinneiinnnes [ cevinnriienniinnniinnns | ceviinneneenn 1,008 | 01,006 | 1,006 | 1,004 1 e | e s | i 1,008 | 0 37 |03/25/2034. .
86350U AE 9 |2006- . 1 09/25/2020. | PaydOWN............coooervererrireniiienis [ e | e 108,492 | 1000 108,492 | 11 103,554 | i e | e 4,939 | s [, 939 | | e 108,492 | 0 72 | 04/25/2036. | 1FM...........
TIAA Real Estate CDO Ltd CMBS Ser
87246A AG 3 |2007-C . [ 09/10/2020. [ PaydOWN............cvvereeiariieriiienies [ e | ceveenenens 90,418 | ............ 90,418 | .ocvvvennn 85,150 | ..coovvves 85,150 5,268 5,268 | oo | e 90,418 |...... 0 3,332 | 08/15/2039. | 1FM...........
87272Q AA 8 |TLF National Tax Lien Trust LBASS Ser 20 | .. [ 09/15/2020. | PAYAOWN............coomrveereererriiienies [ covisrerisneiiieeiiieens | coienenes 129,774 | .......... 129,774 | .......... 129,512 129,663 12 L TN 129,774 | ...... 0 2,671 | 12/15/2029. | 1FE............
Tax Ease Funding LLC RMBS Ser 2016-1A
87677Q AA 9 |Cl .. [ 09/15/2020. | PaydOWN............coverrreervieniiienins [ o | v 597,649 | .......... 597,649 | .......... 595,849 596,310 | ...ovvveerrrrinns | e 1,339 | s [ 1,339 | e | e 597,649 |...... 0 .. 12,696 | 06/15/2028. | 1FE............
Terwin Mortgage Trust RMBS Ser 05-10HE
881561 VC 5 |C .. | 09/25/2020. | Paydown 238,276 | .......... 226,437 235,089 3187 | oo | e 3187 | i | 000000 238,276 | . 0 2,607 | 06/25/2036.
88642R AA 7 |Tidewater Inc 1st Lien Sr Sec Nt 8.000.... |.. | 09/02/2020. | Robert W Baird & Co Inc ...987,054 | ....... 1,009,263 | ........... 1,009,263 [ ...oovvevrririnns [ e e | evvvnnrinnnnnen0 e | 1,009,263 [ [ (76,497) | ........ (76,497) | ....... 66,462 | 08/01/2022.
89054X AD 7 |Topaz Solar Farms LLC Nt 4.875% 09/30/|.. | 08/28/2020. | Call  100.0000...........cccourvrmmmrras | wrmmmrermmmrrinmiiennies | v 48,083 | i 48,083 | ........... 48,083 | ... [ [ | | o0 e | 48,083 [ 0 963 | 09/30/2039.
89054X AD 7 |Topaz Solar Farms LLC Nt 4.875% 09/30/|.. | 09/30/2020. | Redemption ~ 100.0000..........cccce. | werrrvermrrermmneirnennes | rverienne 242,865 | .......... 242,865 | .......... 243,891 | oo | e | s (1,026) | ..o [ evrreerreene(1,026) | e | . 242,865 | .. (O I 5,920 | 09/30/2039.
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Towd Point Mortgage Tr RMBS Ser 2018-3
89175M AA 1 |C .. [ 09/01/2020. | PaydOWN............covorrrereieriiienins [ o | v 626,976 | .......... 626,976 | .......... 848,107 | ..o [ e [ s (1131) | s [ (VAT 1) SRS I 626,976 (U I 8,423 | 05/25/2058. | 1FM...........
Towd Point Mortgage Tr RMBS Ser 2018-6
89176L AL 8 |C .. [ 09/01/2020. | PaydOWN............covorvvriiieriienis [ e | v 110,186 | .......... 110,186 | .......... 8,261 | oo | e | e (8,075) | oo [ v [CCH O O 110,186 |.... 0 [ 714 | 03/25/2058. | 1FM...........
Towd Point Mortgage Trust RMBS Ser
89176V AA 0 |2018- .. [ 09/01/2020. | PaydOWN............cooorivrriiiniiienis [ e | v 927,590 | .......... 927,590 | .......... 996,000 | ..o [ e [ s (68,410) | oo [ e (68,410) | ..o | e 927,590 0 3,541 | 07/25/2058. | 1FM...........
Towd Point Mortgage Tr RMBS Ser 2019-4
891788 AA 2 |C .. | 09/01/2020. | Paydown rerrernrn 355,766 | ... 355,766 | .......... 364,324 355,766 0 2,573 | 07/25/2059. | 1FM....
Tricon American Homes RMBS Ser 2017-
89613F AA 6 |SFR2 .. | 09/01/2020. | Paydown . 33,349 | ... 33,349 (981) 33,349 | ... 0 249 | 01/17/2036.
90363@ AA 8 |USTA Natl Tennis Ctr Inc Sr Sec Nt Ser A. | .. | 07/08/2020. | Redemption  100.0000...........ccco. | vornrermiicnniseiiicninns | covriiis 501,883 | .......... 501,883 501,883 501,883 0 .. 15,609 | 09/08/2024.
USG Asset LLC Sec Nt Ser M-3  0.270%
90366J AB 3 |09 . [ 09/18/2020. | DiFECL........cooueveerrreerveerinerinereiens | cevieeeiieneiieeeiiinnns | e 25,000,000 | ..... 25,000,000 | ..... 25,000,000 | .vooueeeerreiiriiiens | reerieenienies | e | e | e 0 [ e | e 25,000,000 0 .. 20,550 | 09/24/2020.
90931Q AA 5 |United Airlines LBASS EETC 2013-1 Ser CI| .. | 08/15/2020. | PaydOWN............cccourvvimmiiinmiiiinnies [ coviinnniienniiinniinnns | s 2,028,877 | ....... 2,028,877 2,037,177 2,031,370 (2,494) 2,028,877 |.... 0. 109,052 | 02/15/2023.
90931V AA 4 |United Air Lines PTC Ser2018-1 A 3.70.. |.. | 09/01/2020. | Redemption ~ 100.0000..........ccccc. | worrvreremereremmrerinnnes | v 136,304 | .......... 136,304 | .......... 136,304 136,304 | oo | e [ e | e LU RO 136,304 |.... 0 [ 5,043 |09/01/2031.
909458 AA 2 |United Auto Credit Securitizat LBASS Ser.. | .. | 09/10/2020. | PaydOWN..........c..coorvveemveimiiieniiins | eeeeniieneienniisnnies | oo 1,679,045 | ...... 1,679,045 | ...... 1,679,001 44 A4 | | e 1,679,045 0 [ e 1,539 | 05/10/2022.
91736# AA 4 |United States of America BIA CTL GSA Gtd| .. | 09/15/2020. | Redemption ~ 100.0000...........cccc. | woerrvernmrecnniiiinnies | v 135462 | .......... 135462 | .......... 135,462 135,462 | .ovoovvenriies | e [ | e LU OO 135,462 |.... 0 03/15/2024.
92837B  AB 7 |Visio RMBS Ser2019-1 CI A1 3.572% 06/ .. | 09/01/2020. | PAYOWN..........cooourveemrieeereiriniins | eoererieneeieneiisnnees | oereienns 942,848 | .......... 942,848 | .......... 942,838 942,788 61 B1 | e | e 942,848 | .... 0 06/25/2054.
92837D AA 5 |Visio RMBS Ser2019-2 CI A1 2.722% 11/| .. | 09/01/2020. | Paydown . 99,543 | oo 99,543 | ... 99,529 14 99,543 | ... 0 11/25/2054.
92837K AA 9 |Visio RMBS Ser 2020-1 Cl A1 1.545% 08/|.. | 09/01/2020. | PAYOWN..........cooourveemmieierrireniins | eorererireneeieneeiennnes | e 102,837 | .......... 102,837 | .......... 102,835 2 oo | e | e | e 102,837 |.... 0 08/25/2055.
92851@ AA 3 |Vivendi SPC Tr CTL 6.630% 04/15/22..... .. | 09/15/2020. | Redemption ~ 100.0000. . 81,854 1,854 ..81,854 ...81,854 81,854 | ... 0 04/15/2022.
Volkswagen Auto Loan Enh Tr LBASS Ser
92868 AA 4 |20 .. [ 09/21/2020. | PaYdOWN........oovvvvriiiriirinrineiiienis [ rveviereseeisnisnines | eveens 9,835,638 | ....... 9,835,638 | ....... 9,836,406 (768) (768) ...9,835,638 |.... 0 05/20/2021.
WFRBS Commercial Mtg Tr CMBS Ser
92938E AT 0 |2013-C1 .. 1 09/01/2020. [ PAYOWN.......ocvrrvririrrieisnisieis | veveverensersssssiennns | eerenvenns 444935 | ... 444935 | .......... 458,280 448,095 (3,160) (25 [C10) 1 ORI ISR 444935 | ... 0 [ 12,813 | 07/15/2046. | 1FM...........
WFRBS Commercial Mtg Tr CMBS Ser
92939K AF 5 |2014-C2 .. 1 09/01/2020. [ PAYOWN......c.ovvrrveiririieinniniiens | eeveverenssrisssssiennns | eereerenes 214,819 | .......... 214,819 | .......... 216,585 | ..o e | e (1,766) | coovvnrvvererirs [ v (1,766) 214,819 |.... 0 [ 1,176 [ 11/15/2047. | 1FM...........
931142 CU 5 |Wal-Mart Stores Inc SrNt 3.625% 07/08.. | .. | 07/08/2020. | VAFOUS............coorveerreeerrmrirrmneiinnns | coveremerieeniiinniiiinns | e 3,500,000 | ....... 3,500,000 | ....... 3,496,989 3,499,805 195 195 ceeennnnn3,500,000 | ... 0. 126,875 | 07/08/2020. | 1FE...........
931899 9A 8 |Walkers SPV Nt 0.138% 09/16/21............ .. | 08/25/2020. | Redemption ~ 100.0000.........cccvvee | vovrererrrmrrnrnnirerinns | cervrinns 540,046 | .......... 540,046 | ..o [ | e [ e 540,046 | ...oooovvervinis | e 540,046 | ...covvvrericnns | e 540,046 |.... (V1 I 3,907 | 09/16/2021. | 6*...............
Washington Mutual Mtg RMBS Ser 2006-
93362F AB 9 |AR8 .. 1 09/01/2020. [ PAYOWN......c.ocvrrveiririieiiriniiieis | vevereresserisssssiennns | eerenvenns 153,164 | .......... 141,678 | .......... 126,388 126,388 | ..o | e v | v 0 [ o | e 126,388 | ..ooovrrvrriciins | v 26,775 | oo 26,775 | oo 4,128 | 08/25/2046. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363E AB 1 |AR10 .. | 09/01/2020. | Paydown 6,222 | .. 8,622 | .oovrrnen. 8,635 | ..o 8,306 319 319 | s | e 8,625 | ..o | cerernnd (2,403) | ...vvvc (2,403) | ..o 202 |09/25/2036. [ 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363N  AA 3 |AR12 .. [ 09/01/2020. | PaYAOWN..........corvvvrrrirrriinrriinnies [ eevieeniinesiineniieens | cevieeniens 10,998 | oo 8772 | oo 8,798 | oo 8,608 177 [ R SR 8,785 | oo | e 2214 | . 2,214 | 315 | 10/25/2036. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363P AA 8 |AR14 .. | 09/01/2020. | Paydown . 50,337 | ..... 52,991 | oo 48,624 Wl8824 | e [ [ | e (U OO ISR 48,624 | ....covvverrrans | s 1713 | s 1,713 | 1,193 | 11/25/2036. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
939348 AE 8 |Ser20 .. | 09/01/2020. | Paydown . 86,965 | ............ 95,004 | ............ 73,029 273,029 [ e [ | s 0 | oo | e 73,029 | oo | e 13,936 | ......... 13,936 | ..ocoo.. 1,830 | 04/25/2037. | 1FM...........
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .. | 09/01/2020. | Redemption  100.0000, . 38,520 | ..ccoonnee. 38,520 | ..ccovnuee. 38,520 238,520 [ o e [ | s (V1 IR 38,520 0 [ 1,708 | 08/01/2027. | 2.....occvevneee
Wells Fargo Bank Northwest NA CTL
94978% AU 1 |MWRAL .. | 09/15/2020. | Redemption  100.0000...........ccoce. | vovereerernrieniiiniinns | e 43,465 | ... 43,465 | ... 45,508 CAAB3T | | (1,072) | oo [ e (1,072) | oo | s 43,465 (U I 2,140 | 05/15/2032. | 1...cccvvvennves
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Wells Fargo Bank Northwest NA CTL CVS
94978# AX 5 |Co .. [ 09/10/2020. | Redemption  100.0000..........ccoco. | coverrerermrmriirerriens | corerenes 180,251 | .......... 180,251 | .......... 180,251 180,251 | oo | cerrinenieeniiens [ v | e LU OO 180,251 0 .. 18,336 | 10/10/2024. | 2................
94978# BC 0 |Wells Fargo Bank Northwest NA CTL 6.59| .. | 09/01/2020. | Redemption ~ 100.0000..........cccce. | vormervermmrirmmneinennes | v 178,983 | .......... 178,983 | ....cco... 178,983 178,983 | ovveoevierrvins | e [ e | e (U OO 178,983 0 [ 7,878 | 11/01/2022. | 2......cvvonne.
Wells Fargo Home Eq Tr RMBS Ser 2005-
9497EN AE 3 |3C . 109/25/2020. | PaydOwn..........ccovvveiiniiiciinniiens [ e | i 396,060 | ......... 396,060 | ......... 385,282 388,623 | ...ovrvierriinns | e TA3T | o | e TA3T | oo | v 396,060 (U I 4,869 |11/25/2035. | 1FM...........
Wells Fargo Home Equity Tr RMBS Ser
94980G BF 7 |2004 . 109/25/2020. | PaydOwn..........ccovvieirinriicinniieens [ e | i 695,678 | ... 695,678 | ... 671,165 | ..o [ | e 24514 | oo [ 24514 | e [ i 695,678 (O I 1,454 | 10/25/2034. | 1FM...........
Wells Fargo Comm Mtg Tr CMBS Ser
94989E  AF 4 |2015-LC . 109/01/2020. | PaydOwN.........ccvvivninriieiieriienns [ e | s 768,418 | .......... 768,418 | .......... 778,744 772,440 | .o [ s (3,722) | oo [ v (3,722) | oo | s 768,418 0. 15,212 | 04/15/2050. | 1FM...........
Wells Fargo Comm Mtg Tr CMBS Ser
94989 BA 3 |2015-C2 . 109/01/2020. | Paydown..........ccoovivniinricciinniiinns [ e | e 266,360 | ......... 266,360 | ......... 274,109 261,674 | .o | e (3,002) | ..o [ e (3,002) | .oooovverriienes | i 266,360 0 [ 5,708 |05/15/2048. | 1FM...........
Wells Fargo Comm Mtg Tr CMBS Ser
94989V AE 9 |2015-NX . | 09/01/2020. | Paydown 37 37 39 38 | s [ i | s | e (U POOOTOORPOUROTS PPN 37 0 11 09/15/2057. | 1FM...........
World OMNI Select Auto Tr LBASS Ser 20-
o 98163W AA 4 |B . [ 07/15/2020. | PAYAOWN..........coveorrreerviiriirenies [ cevireeniinneiiseniinnns | e 3,340,948 | ....... 3,340,948 | ...... 3,340,948 | .o | e | e | s | e 0 [ oo | e 3,340,948 0 522 | 07/15/2021. | 1...ovvvveannee
World OMNI Select Auto Tr LBASS Ser 20-
m 98163W AA 4 |B .. [ 09/15/2020. | PaYAOWN...........ocveerrreeriieriiienies [ eeviereeinniiieeniienes | e 6,647,492 | ....... 6,647,492 | ....... 8,647,492 | oo | e | e | e | e 0 [ oo | e 6,647,492 (U I 3,338 | 07/15/2021.
(=
T 98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31 7...|.. | 07/25/2020. | VANIOUS..........ccoooumvveemmiemmniianniians | corvvienniisnniisnniins | aeneennn 430,686 | oviecs 430,686 | ......... 432,064 431,094 0 12/23/2022.
'_\ G72212 AA 4 |Preferred Term Secs XIX LBASS Sec Nt 0] .. | 09/22/2020. | Paydown ..34,114 0 12/22/2035.
N Air Canada LBASS EETC Ser 2017-1AA
00908P AA 5 |33 A| 07/15/2020. | Redemption  100.0000 25,600 | ............ 25,600 | ........... 25,600 225,800 [ oo [ | s | e (U 25,600 0 845 | 01/15/2030. | 1FE............
Air Canada LBASS PTT Ser 2017-1A
00908P AB 3 |3.550 A| 07/15/2020. | Redemption ~ 100.0000 25,600 | ............ 25,600 | ........... 25,600 225,800 [ oo [ s [ s | e (U O 25,600 0 909 | 01/15/2030. | 2FE............
Air Canada LBASS EETC Ser 2015-1B
009090 AB 7 |3.87 A| 09/15/2020. | Redemption  100.0000...........coee | corvvermmrermrmriinniirns | cevevienens 76,868 | ............ 76,868 | ............ 75,907 ...76,280 588 588 | ... | e 76,868 0 2,979 | 03/15/2023. | 2FE............
JBS Investments GMBH Sr Nt  6.250%
000000 00 0 |02/0 D|08/10/2020. [ Call  101.0420.........coooorrererrrcees | vererereeerreneriennnes | cenenes 1,146,827 | ....... 1,135,000 | ....... 1,141,188 (2,018) (2,018) | oo | verreeee 1,139,170 | [ e (4170) | e (4,170) | e 48,281 | 02/05/2023.
000000 00 O |Metinvest BV SrNt 7.750% 04/23/23....... D[ 09/09/2020. | DIFECE.......vvurererrerririrrnsirsnreererinnins | eoversesneeesssisseenes | cvreenes 206,500 | .......... 200,000 | .......... 207,200 206,336 [ ..ccreerreriren | e ({72 | [N IO (1,327) | coovvvvrernieenn | everreneennn205,009 [ | e 1,491 | 1,491 | e 16,275 | 04/23/2023.
000000 00 O |TBCBankJSC SrNt 5.750% 06/19/24.... | D | 07/17/2020. | DIfECL...........ovveeereeeerierienierieneiiens | covieneeiereeiseeiines | coeeenes 530,000 | .......... 530,000 | .......... 561,833 | .ooevoeerrerieireriienes [ e | v (3,370 | oo [ e (3,370) | ..o | e 558,463 | oo | 1....(28,463) | .......(28,463) | ....... 17,946 | 06/19/2024.
000000 00 O |Credit Bank of Moscow Sr Nt 7.121% 06/. | D| 09/21/2020. | DIr€Ct..........ccovurvereriiriiririiieiiienis | orvisnrienienissiienns | oo 447525 | .......... 405,000 | ......... 441,450 440,930 (5,322) (5,322) [ coovvvvvvvvssssninns [ wrrrrrrnnnnnni 835,608 | i [ 11917 017 | 21,470 | 06/25/2024.
000000 00 O |Vendanta Resources Plc SrNt 6.125% 08| D | 09/22/2020. | DifECL............cooerveeerieiierieieneiiens [ coviereeieneeiieeiiines | o 239,693 | .......... 335,000 | .......... 280,563 5,569 5,569 | .coooervvereriies | cerrernrnnni286,131 | i | 0 (46,439) | .......(46,439) | ....... 12,824 | 08/09/2024.
000000 00 O |Dar Al-Arkan Sukuk Co Lt SrNt 6.750%.. | D | 07/27/2020. | DIf€CE..........cvvveemrrerrrrermnrrereniiriens | eeviemsrisesniessiinnns | cvveeenes 399,938 | .......... 450,000 | .......... 447,525 444,960 2,584 504 3,088 | .o | e 448,048 | | 1l (48,110) | .. (48,110) | e 23,963 |02/15/2025.
000000 00 O |MTN Mauritius Investments Sr Nt 6.500% | D | 08/14/2020. | DIfECL............cooerveeereeemnreieneiiens [ covieneeieseriieeiiines | coveeenes 551,875 | .......... 500,000 | .......... 556,875 552,500 3,586 | ... (4,496) | ....vvvrrri 10/13/2026.
BBVA Banco Continental Sub Nt 5.250%
000000 00 0 |0 D| 09/17/2020. | Direct ..886,950 .810,000 | ..........858,875 09/22/2029.
000000 00 O |Centrais Eletricas Bras Sr Nt 4.625% 0.... | D | 09/10/2020. | DIf€CE..........cvrveemrvermnrrermnrrerenririens | eoviemseinssninessinnns | ceveeenes 381,375 | .......... 375,000 | ......... 385,781 02/04/2030.
000000 00 O |Intl Airport Finance SA 1st Lien 12.000...... D|09/15/2020. | Redemption ~ 100.0000...........cvee. | worrrerrmmeermmeennnees | cevernneernnenns 463 | .o 463 | . 361 03/15/2033.
02109T AE 2 |Alrosa Finance SA SrNt 3.100% 06/25/2. | D| 09/22/2020. | DIFECL..........cvveurveerrreemriereneirrenies | woreeerieeenieneiisennes | ceveees 1,131,771 | ... 1,125,000 | ....... 1,125,000 06/25/2027.
059626 AC 5 |Banco Nacional De Panama Sr Nt 2.500%| D | 09/08/2020. | Direct. 212,100 | .......... 210,000 209,815 1 08/11/2030.
059710 2C 0 |Banco De Credito Del Peru Sub Nt 3.125. | D| 08/17/2020. | Direct ..356,953 .355,000 352,352 30 07/01/2030.
05971V 2A 2 |Banco De Credito Del Peru Sr Nt 2.700% |D | 09/09/2020. | Direct 692,265 | ......... 665,000 635,075 2,381 ! , 01/11/2025. .
11042A  AA 2 |British Airways Pic EETC  4.625% 06/20/.. | D| 09/20/2020. | VAHIOUS...........cocnruemivmiineiireniinins | orvisniiesienissniienns | coviienes 508,013 | .......... 508,013 | .......... 513,825 510,423 (2,410) (2,410 | oo | s 508,013 0. 17,622 | 06/20/2024. | 1FE............
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11042T AA 1 |British Airways Plc EETC  3.800% 09/20/.. | C| 09/20/2020. | Redemption ~ 100.0000..........ccccc. | woverererirmrinmieiniinns | wovevirnens 17,649 | oo 17,649 | oo 17,649 ..17,649 .0 L7649 0 503 | 06/20/2031. | 1FE....
15119C AA 7 |Celtic Resources Holding SrNt 4.125%... | D|09/10/2020. | Direct I I 785,000 L0 785,000 | ..o [ e 47,250 | ... 47,250 | ....... 30,026 |10/09/2024. | 3FE............
15238X AB 5 |Central American Bottling Corp SrNt 5.... | D| 07/29/2020. | DireCt..........ccovnverevimrinnriniiiieriienes | corvvesnisesirenissienns | 471,825 | i 450,000 | .......... 478,125 469,903 (2,042) (2,042) | oo | s 467,861 | ..o | e 3,964 | ...co..... 3,964 | ... 25,875 |01/31/2027. | 3FE............
22113A  AB 1 |Cosan Ltd SrNt 5.500% 09/20/29............ D | 08/10/2020. | Direct ....400,000 399,977 22 22 ... 400,000 | ..oovverians [ s 13,500 | ......... 13,500 | .......22,564 | 09/20/2029. | 3FE....
25381Y AD 3 |Digicel Group 0.5 Ltd 1st Lien PIK 10.0..... | D | 09/30/2020. | Direct 20240,000 | o0t 162,979 | i [ | i 1,222 | oo 04/01/2024. | 5FE............
25382D AA 4 |Digicel Group Two Ltd 1st Lien 8.250%.... | D| 07/16/2020. | Taxable EXChange..........cccccvvvvvree [ orrvererncnnrernencnnns | veveenenreeeee (1) | oo [ 12/30/2022. | 6FE............
279158 AN 9 |Ecopetrol SASrNt 6.875% 04/29/30........ D| 09/18/2020. | Direct 114 . . 04/29/2030. | 2FE....
44963L AC 0 |IHS Netherlands Holdco Sr Nt 8.000% 09 | D | 09/08/2020. | Direct verernrn450,000 | oo 450,000 . 09/18/2027. | 4FE............
55388R  AA 4 |MV24 Capital BV 1st Lien 6.748% 06/01/. | D| 09/15/2020. | DIr€Ct.........cooeurveerrveremvicrennieneins | coreviseeriseesisnneins | ceeeeeen 741,394 | il 711,852 | oo 711,852 T11,852 [ oo [ e | v | e 0 [ oo | s 711,852 06/01/2034. | 3FE............
71647TN  BF 5 |Petrobras Global Finance SrNt 5.093%... | D| 09/17/2020. | Tax Free EXchange............ccccccouees | vorvveineieinniiinniins | covenae 2,864,648 | ... 2,742,000 2,875,550 2,688,227 | ........ 11,390 | oo (8,468) | ....ocvvvrrns [ i 2,922 2,864,648 01/15/2030. | 3FE....
716743 AP 4 |Petronas Cap Ltd Sr Nt 3.500% 04/21/30. | D| 09/11/2020. | DIr€CL..........cvvurermermmeereeireiierienes | eveesersersesesseesenes | eveeeees 270,816 | .......... 240,000 | .......... 236,966 102 102 |.... coee | e 237,068 04/21/2030. | 1FE............
71675M  AA 4 |Petropaviovsk 2016 Sr Nt 8.125% 11/14/. | D | 08/06/2020. | DifECL............ccovvmrrveriieinniiinniiinns [ covisseiisnsiisnsiiinns | s 1,013,008 | .......... 965,000 | .......... 965,000 965,000 | ....vvvuriiinnis | i | s | LU OO I 965,000 11/14/2022. | 4FE............
74365P AD 0 |Prosus NV SrNt 4.027% 08/03/50........... D| 09/18/2020. | Direct ....210,000 ....200,000 000200,000 | oo [ | e | | 0. ..200,000 08/03/2050.
90015W AH 6 | Turkiye Garanti Bankasi SrNt 8.125% 0.. | D| 07/10/2020. | Direct cere920,250 | .........900,000 | ..........897,273 897,622 256 256 | ... ..897,878 03/28/2024.
90351D AA 5 |UBS Group Funding SrNt 2.950% 09/24/2| D | 09/24/2020. | MALUFiLY.........c..orvveeerierenrireriienes | cereviieeiieeeeieeniins | oo 10,000,000 | ..... 10,000,000 | ....... 9,982,900 9,997,353 2,647 2847 | oo | s 10,000,000 09/24/2020.
G6764# AA 0 | Omega Leasing Ltd Sr Nt Ser 9 2.400% 1|D | 07/12/2020. | Redemption  100.0000. coeenn.526,316 ....526,316 526,316 . 526,316 10/12/2026.
G6764@ AA 2 |Omega Leasing No. 12 Sr Sec Nt (Rolls Ro| D | 07/12/2020. | Redemption ~ 100.0000...........ccoc. | worreveremerermrerirenenes | v 390,562 | ..........390,562 390,562 L0 390,562 |.... 04/12/2027.
G9420R AA 4 |Valaris Pic Sr Nt 4.875% 06/01/22........... D | 09/23/2020. | Jefferies & Company INC..........ccccoc. | overvveeneiiinciinnnis | v 1,552,000 | ..... 19,400,000 (2,443) | 16,839,466 | ....(16,841,909) | ...........occocenn. 2,619,000 |.... .(1,067,000) | ...(1,067,000) | .......occcuvveveee 06/01/2022.
Mastellone Hermanos SA Sr Nt 12.625%
P6460M AJ 3 |07 D | 08/04/2020. [ DIFECt........orveeriiesriiismriissniisnnies | covsnsiesnsieisssisssnies | conneieens 153,125 | .......... 175,000 | ..cocoee. 167,781 136,502 36,206 860 37,066 |..oooovveianiiins | covianii 173,568 |..ocoovviiiniins | e (20,443) | ........ (20,443) | ....... 24,119 |07/03/2021. | 5FE............
3899999. Total - Bonds - Industrial and MISCElIANEOUS..............riuuiiiiiiiiiis oo ....465,386,520 |...482,113,953 |....468,511,154 | ....... 329,677,354 | ....... 81,241 | ... 568,333 [ 16,845,694 | ....(16,196,120) | ................. 0 ... 465,392,229 |......cc....... 0 [...(901,911) | ...... (901,911) | 12,847,679 XXX XXX
Bonds - Unaffilited Bank Loans
000000 00 O |Animal Supply Company New Term Ln Nt 1| .. | 08/14/2020. | Taxable EXchange.............ccccccoeeves | covimrvviincririnniinns 3,140 3140 | oo | e 552,218 | ..oovveerirens [ (86,141) | ........ (86,141) | ........ 40,420 |02/22/2022.
000000 00 O |WASH Multifamily Acq Inc 1st Lien Term L | .. | 09/30/2020. | Redemption  100.0000. 25 25 158 |.... 0 2 | 05/14/2022.
000000 00 O |SovosLLC Revolver Nt 1 4.983% 04/29/2| .. | 09/30/2020. | Redemption  100.0000, .865,312 | ... 0 .. 27,017 | 04/29/2024.
000000 00 O |HCAInc TermLnB-12Nt1 2.000% 03/13|.. | 09/30/2020. | Redemption ~ 100.0000.........cccoee | vorvrrrreerrrcmmrverrenes | wovrirerneen,002 | 4,002 | 4,002 | oo 4,002 4,002 |.... 0 77 | 03/13/2025.
000000 00 O |CarePathrx Midco Inc Term Ln Nt 1 6.89. | .. | 09/30/2020. | Redemption  100.0000. 180 7,207 |... 0 05/14/2025.
000000 00 O |TPC Broadband Holdings TermLn Nt 1 7.|.. | 09/30/2020. | Redemption ~ 100.0000..........cccoee | vorerrreemnimmrrerrnnes | orrirernenn8,268 [ 8,268 [ iiiecB,268 [ oo [ e [ [ e | e 0 8,268 |.... 0 06/01/2025.
000000 00 O |Immucor Inc 1stLien TermLn Nt 1 6.75...| .. | 09/30/2020. | Redemption  100.0000. 227 24/ IS I 11,358 0 07/02/2025.
000000 00 O |Messer Industries Initial Term B-1 Loan..... .. | 09/30/2020. | Redemption  100.0000, . 50,000 ...50,064 23 (87) (64)].... 50,000 0 03/01/2026.
000000 00 O |Tibco Software Inc New Term Ln B #3 Nt 1] .. | 08/28/2020. | Redemption  100.0000, . 24,937 61 61 24,937 0 07/03/2026.
Harvest Hill Beverage Company New Term
000000 00 O |L .. | 09/30/2020. | Redemption ~ 100.0000...........ccoe. | voverrrerrrenrrienrirerres | crverreennd1,650 | crviiiennid1,650 | covireenid0,609 | oo [ e | s 1,041 | 0 267 |08/28/2026.
000000 00 O |Sensata Technologies New #2 1st Lien Ter | .. | 09/30/2020. | Redemption ~ 100.0000 12,751 29 0 289 | 09/20/2026.
000000 00 O |First American Payment Sys Term Ln Nt 1. .. | 08/13/2020. | Redemption ~ 100.0000. 32 0 67 | 03/04/2027.
000000 00 O |First American Payment Sys Term Ln Nt 2. | .. | 08/13/2020. | Redemption ~ 100.0000 38 0 22 | 03/04/2027.
000000 00 O |First American Payment Sys Term Ln Nt 1. | .. | 09/01/2020. | Redemption  100.0000. 396 396 | ... 39,563 0 950 | 03/04/2027.
000000 00 O |First American Payment Sys Term Ln Nt 1. | .. | 07/06/2020. | Tax Free Exchange (I (O IS L 3,848 0 61 | 03/04/2027.
00216C AD 5 |AQ Sunshine Inc aka Relation Term Ln Nt. | .. | 09/30/2020. | Redemption ~ 100.0000...........ccco. | corvveermrermmmrrmnnirns | cvereereen8,533 | ciiiiii5,633 | i 5,442 | e 5421 28 82 110 5533 |.... 0 306 | 04/15/2025.
00797* AA 5 |Aero Operating LLC Term Ln Nt 1 6.655%/| .. | 08/25/2020. | Redemption  100.0000 139 139 5551 |.... (I I 177 | 02/07/2026.
00797* AB 3 |Aero Operating LLC Delayed Draw Term Ln| .. | 08/25/2020. | Redemption ~ 100.0000...........ccoe. | vorerrvrererneerermrnnnne | vererveneees 1,590 | i 1,590 | i 1,590 [ e [ s | ceveeineineeeneens | veereeseeensenees | veeeeseeeeneeennees 0 1,590 |.... 0 311 02/07/2026.
01370# AA 4 | Alcami Holdings LLC 1st Lien Term Ln Nt.. | .. | 09/30/2020. | Redemption ~ 100.0000 13 113 5625 |.... 0 23 | 07/12/2025.
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01370# AA 4 | Alcami Holdings LLC 1st Lien Term Ln Nt.. | .. | 08/28/2020. | Tax Free Exchange 5,512 5625 | oo 5470 | o 5,400 97 15 112 5,512 0 221 | 07/12/2025.
02358@ AA 0 [5.147% ’ .. | 07/20/2020. | Redemption ~ 100.0000..........ccuw. [ worerererereerrrinnrnes | worerereens 49,543 ...48,552 7 983 990 |.... 49,543 0 | e 1,686 | 11/25/2025. | 4Z..
03525@ AA 6 |Animal Supply Company New Term Ln Nt 1 .. | 08/14/2020. | Taxable EXChaNge..........cccvvuvvenier | vovvervnrneerernsinnires | vrvees 3,549,678 3,806,043 | ...... 399,674 | ........... 9,754 |..... 902,434 | ......... (493,008) | .vvovveverrireinns 3,355,085 | ...ooovvrrererinns | e 194,614 | ... 194,614 | ..... 171,713 | 121152021, [ 5....cvvevnnne
03539# AA 8 |Ankura Consulting Group LLC 1st Lien Ter |.. | 09/30/2020. | Redemption ~ 100.0000 9,747 | v O TAT | 9,552 | s 9,589 158 158 9,747 (U IO 465 | 08/24/2024.
04685Y AK 5 |Athenahealth Inc Term Ln BNt 8 4.651% | .. | 09/30/2020. | Redemption ~ 100.0000 1,543 279 279 1,543 0 4 |02/11/2026.
04685Y AK 5 |Athenahealth Inc TermLn BNt 1 4.651% |.. | 09/11/2020. | Tax Free Exchange 1,265 14 L 1,265 0 51 | 02/11/2026.
08579 BE 1 |Berry Plastics Corp Term Ln XNt 1 2.1.... | .. | 09/30/2020. | Redemption  100.0000 22,104 22,172 27 (95) (68) | .. 22,104 0 505 |01/19/2024.
09523@ AA 5 |Marcone Appliance Parts Inc Incremental.. | .. | 09/30/2020. | Redemption ~ 100.0000. 27 27 1,603 0 14 1 01/02/2026.
09523@ AA 5 |Marcone Appliance Parts Inc Incremental.. | .. | 07/20/2020. | Tax Free Exchange 2 [ e | e 2 1,576 0 38 | 01/02/2026.
09523C AC 6 |Marcone Appliance Parts Inc Delayed Draw| .. | 07/01/2020. | Redemption  100.0000. 204 0 13 [ 01/02/2025.
09523C AC 6 |Marcone Appliance Parts Inc Delayed Draw| .. | 07/09/2020. | Tax Free Exchange, 16,985 (N I 1,364 |01/02/2025.
09788H AN 1 [Advanced Infusion Solutions Last Out Ter.. | .. | 09/30/2020. | Redemption ~ 100.0000.........ccccov. | vorerermrrevererrmnnneres | vnrivereeen 11 | el 11 | 08,923 | 8,931 179 (VI I 492 | 06/27/2024.
09788H AN 1 |Advanced Infusion Solutions Last Out Ter.. | .. | 08/28/2020. | Redemption ~ 100.0000, 12,669 254 . 0 554 |06/27/2024.
10483 AA 3 |Bragg Live Food Products LLC Term Ln Nt | .. | 07/17/2020. | Redemption ~ 100.0000 v 174,631 . 170,852 3,779 3,779 .174,631 0 | et 7,132 | 03/11/2024.
12632B AG 1 |CPlI International Inc 1st Lien Term Ln N.... | .. | 07/10/2020. | Redemption ~ 100.0000..........ccccee. | cevererrrmeermernerrenes | 21,089,787 | L. 1,059,787 | ....... 1,059,787 | oo 1,017,396 | ........ 42,397 | oo [ e [ s 42,391 | e | e 1,059,787 0. 27,265 |07/26/2024.
12702# AA 0 |Bakemark Holdings LLC Term LnNt 1 5.5].. | 09/30/2020. | Redemption  100.0000. 9,802 9,802 194 9,802 0 379 |08/14/2023.
12702# AC 6 |Bakemark Holdings LLC New Term Ln Nt 1] .. | 09/30/2020. | Redemption  100.0000. 5,314 5,314 0 206 |08/14/2023.
14852D AC 5 |Castle US Holding Corp Term Ln Nt 1 3... | .. | 09/30/2020. | Redemption ~ 100.0000 0 530 |01/31/2027.
14880B AG 6 |Catalent Pharma Solutions Inc Term Ln B-. | .. | 09/30/2020. | Redemption ~ 100.0000........... 0 331 | 05/17/2026.
15644G  A* 5 |Centric Brands Inc DIP Ln Nt2 8.750%... |.. | 07/13/2020. | Tax Free Exchange (V1 I 1,765 | 10/29/2023.
18449E  AD 2 |Clean Harbors Inc New TermLn 2Nt 1 1. |.. | 09/30/2020. | Redemption ~ 100.0000 0 291 |06/30/2024.
20602* AB 6 |Concert Golf Partners LLC Delayed Draw T|.. | 09/30/2020. | Redemption  100.0000 0 10 | 08/20/2025. | 2PL....
22526@ 5 | Concert Golf Partners LLC Term Ln Nt 1.... | .. | 09/30/2020. | Redemption ~ 100.0000 (U I 198 | 08/20/2025. | 2PL....
DRB Holdings LLC TermLn Nt 1 5.895%
23361* AA 3 |1 .. | 09/30/2020. | Redemption  100.0000. 0 842 |10/06/2023.
26887@ AA 9 |EP Wealth Advisors LLC Term Ln Nt 1 6..|.. | 09/30/2020. | Redemption ~ 100.0000. 0 11 | 09/04/2026.
30282# AA 0 |First Watch Restaurants Term Ln Nt 1 6.. | .. | 09/25/2020. | Redemption ~ 100.0000. 0 390 |08/21/2023.
30282# AB 8 |First Watch Restaurants Delayed Draw Ter | .. | 09/25/2020. | Redemption  100.0000 0 98 | 08/21/2023.
31528# AC 8 |Ferraro Fine Foods Corp Incremental Term | .. | 07/01/2020. | Redemption ~ 100.0000. 0 05/09/2024.
31528# AD 6 |Ferraro Fine Foods Corp Term Ln #2 Nt 1. | .. | 07/01/2020. | Redemption ~ 100.0000 0 05/09/2024.
33748# AF 1 |First Watch Restaurants Delayed Draw Ter | .. | 09/25/2020. | Redemption ~ 100.0000. 0 81 |08/21/2023.
33748# AG 9 |First Watch Restaurants Delayed Draw Ter | .. | 09/25/2020. | Redemption  100.0000 0 48 | 08/21/2023.
33748# AJ 3 |First Watch Restaurants Delayed Draw Ter | .. | 09/25/2020. | Redemption  100.0000. 0 64 |08/21/2023.
35041@ AA 3 |Foundation Risk Partners Corp Incrementa | .. | 09/30/2020. | Redemption ~ 100.0000. (V1 126 | 11/10/2023.
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr | .. | 09/30/2020. | Redemption ~ 100.0000. (V] I 170 | 11/10/2023.
35041@ AD 7 |Foundation Risk Partners Corp Delayed Dr | .. | 09/30/2020. | Redemption ~ 100.0000. 0 271 | 11/10/2023.
35041@ AD 7 |Foundation Risk Partners Corp Delayed Dr | .. | 07/01/2020. | Redemption  100.0000. 0 11/10/2023.
35041@ AG 0 |Foundation Risk Partners Corp Delayed Dr | .. | 09/30/2020. | Redemption  100.0000. 0 11/10/2023.
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... | .. | 09/30/2020. | Redemption  100.0000. 0 09/18/2023.
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... |.. | 07/31/2020. | Tax Free Exchange 0 09/18/2023.
35921@ AC 4 |Frontline Technologies Gr LL Delayed Dra. | .. | 09/30/2020. | Redemption  100.0000. 0 09/18/2023. | 3PL............
35921@ AC 4 |Frontline Technologies Gr LL Delayed Dra. | .. | 07/31/2020. | Tax Free Exchange 0 09/18/2023. | 3PL............
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36221@ AA 3 [4.970 .. | 09/30/2020. | Redemption  100.0000, 4,308 ...4,308 70 70 4,308 0 [ 190 | 02/28/2027. | 3PL....
36850@ AB 9 |Gehl Foods Inc LLC Term Ln Nt4 5.655%| .. | 08/03/2020. | Redemption ~ 100.0000. 22,491 ..22,491 ..19,174 532 389 921 22,491 0 3,326 | 01/25/2024. | 3PL............
39341# AA 0 | Green Street Parent LLC Term Ln BNt 1... | .. | 09/30/2020. | Redemption  100.0000..........coeer. | correererrmrvrrermriniinnes | veverirenene 15,000 | .overeeee 15,000 14,712 288 288 [ oo | s 15,000 (01— 732 | 08/27/2026. | 3PL............
40406# AD 4 |ProService Corp Term Ln Nt 1 9.250% 11/ .. | 09/30/2020. | Redemption  100.0000 22,500 | ..... 22,500 ..22,071 429 429 22,500 0 | e 1,332 | 11/01/2024. | 2PL....
41781@ AA 5 |Harvey Tool Co LLC 1st Lien Term Ln Nt 1| .. [ 09/30/2020. | Redemption ~ 100.0000..........ccovv. | covermrvermmrrirmnririnns | cevereennens 17,760 | oo 17,760 .. 17,463 296 296 17,760 0 840 | 10/12/2024. | 3PL....
Harvey Tool Co LLC Delayed Draw Term
41781@ AB 3 |Ln .. | 09/30/2020. | Redemption  100.0000. 4424 | o A A24 | 4380 | 4,386 38 38 4,424 10/12/2024. | 3PL....
41902@ AA 9 |Sigma Electric Manufact Corp Term Ln A-2 | .. | 09/30/2020. | Redemption  100.0000..........cvee. | orveeereererererneeinns | vvvirenes 468,892 462,419 6,473 6,473 468,892 10/31/2023. | 3PL............
44903 AC 0 |Hygiena LLC TermLn Nt1 6.250% 08/26/| .. | 07/20/2020. | Redemption ~ 100.0000..........cccco. | ovvrverermrimniiiniicnns | woerireens 47,578 ..47,337 241 241 | e | s 47,578 08/26/2022. | 3PL............
44969C BH 2 |Quintiles IMS Term Ln B-2Nt 1 2.147%... | .. | 09/30/2020. | Redemption  100.0000 25,276 ...25,310 (34) (34) ] ... 25,276 01/18/2025.
44989 AA 1 |IQNavigator Inc 1st Lien TLNt1 5.753.....] .. | 09/30/2020. | Redemption ~ 100.0000. 22,388 ...21,842 274 272 546 22,388 08/20/2024.
44989 AB 9 |IQNavigator Inc Revolver Nt 1 5.753% 0.. | .. | 07/24/2020. | Redemption ~ 100.0000.........ccccres | covvvrrmmrrrmmerrrmmnnnns | cererrenr 164,818 | ... 164,818 | ......... 162,346 | .............. 161,126 | ......... 1,798 | oo 1,894 | s [ e 3,692 ..164,818 08/20/2023.
45004K AC 0 |Information Resources Inc 1st Lien Term... | .. | 09/30/2020. | Redemption  100.0000. 90 90 ....10,349 11/07/2025.
45320 AA 6 |Revint Solutions Term Ln Nt 1 4.147% 1..| .. | 09/30/2020. | Redemption ~ 100.0000, 109 109 3,540 12/13/2023.
o 45320 AB 4 |Revint Solutions Delayed Draw Term Ln Nt| .. [ 09/30/2020. | Redemption ~ 100.0000. 7 77 8,335 12/13/2023.
m 45763F AN 8 |Inmar Inc Initial Term Ln Nt 1 4.220%...... | .. | 09/30/2020. | Redemption  100.0000 37 268 305 6,104 05/01/2024.
) 45773Y A* 6 |Innerworkings Inc Term Ln Nt 1 6.395%... | .. | 09/30/2020. | Redemption ~ 100.0000 225,000 | ..........225,000 | ..........219,375 | .............218,228 | ......... 1,446 5,327 6,773 225,000 07/16/2024.
SJ'l 45778E  AG 9 |Innophos Holdings Term Ln Nt 1 3.901%. | .. | 09/28/2020. | Redemption  100.0000, .12,250 61 61 ...12,250 02/07/2027.
= 48240@ AA 5 |K2Insurance Services LLC Term Ln Nt 1...|.. [ 09/30/2020. | Redemption ~ 100.0000. ..12,083 11,862 221 221 ...12,083 07/01/2024.
~ 773 Aa 8 Kellermeyer Building Svcs Initial Term L..... | .. | 09/30/2020. | Redemption ~ 100.0000 2,941 | 2941 | 2912 | 2,912 29 2,941 11/07/2026.
48773# AB 6 |Kellermeyer Building Svcs Delayed Draw T | .. | 09/30/2020. | Redemption  100.0000..........cocooe | correrremrmrneeieinnnns | veveereieineenn 647 6 647 11/07/2026.
48773# AC 4 |Kellermeyer Building Svcs Delayed Draw T | .. | 09/30/2020. | Redemption ~ 100.0000 91 1 .91 11/07/2026.
48881# AB 5 |EnEngineering LLC (Kene Acg) Term Ln Ni| .. | 09/30/2020. | Redemption  100.0000 AT | 3T | 3,108 | e 3,111 61 3,171 08/07/2026.
48881# AC 3 |EnEngineering LLC (Kene Acq) Delayed Di| .. | 09/30/2020. | Redemption ~ 100.0000..........cooes | corerrrrrrmernrerersninnes | veveeens 528 150 5 528 08/07/2026.
552462 B# 9 |Lytx Delayed Draw Term Ln Nt 1 7.000%. | .. | 09/30/2020. | Redemption ~ 100.0000 1,161 12 1,161 02/28/2026.
552462 B@ 1 |Lytx TermLnNt1 7.000% 02/28/26......... .. | 09/30/2020. | Redemption ~ 100.0000.........ccever | verrrvrermrrrernnrneeres | overerines 13,355 247 13,355 02/28/2026.
55340# AB 5 | MB2 Dental Solutions LLC Term Ln Nt 1.... | .. | 09/30/2020. | Redemption ~ 100.0000..........ccceen | voreremrmmvmmmmnerirenes | voverivienne 14,987 ...14,861 126 14,987 09/29/2023.
55368 AD 2 |Service Logic Term Ln Nt 8 4.496% 07/3. | .. | 09/30/2020. | Redemption ~ 100.0000 23,814 315 315 23,814 07/31/2023.
55368* AD 2 |Service Logic Term Ln Nt 7 4.496% 07/3. | .. | 08/28/2020. | Tax Free Exchange 23,499 25 25 | o 23,499 07/31/2023.
Mac Lean-Fogg Company Term Ln Nt 1
55418%# AA 4 |48 . 109/30/2020. | Redemption ~ 100.0000.........ccccer | cormrrvmmermerirererneenns | cerveriens 13,438 | oo 13,438 | oo 13,294 ...13,303 8 127 135 | oo [ s 13,438 0 592 |12/17/2025.
Mac Lean-Fogg Company Delayed Draw
55418# AB 2 |Term .. | 09/30/2020. | Redemption  100.0000, ...938 9 938 0 48 | 12/17/2025.
57810J AC 2 |Amynta Agency Inc Term Ln Nt 1 4.156% | .. | 09/30/2020. | Redemption  100.0000 2,642 91 2,642 (V1 106 | 02/08/2025.
578100 AC 2 |1 ’ .. | 09/30/2020. | Redemption  100.0000, 1,762 61 1,762 0 71 | 02/28/2025.
60367 AA 9 | Community Brands Delayed Draw TL Nt 1. | .. | 09/30/2020. | Redemption ~ 100.0000 9,108 91 9,108 0 369 | 12/02/2022.
62931  AA 2 |Topix Pharma Term Ln Nt 1 4.897% 10/31|.. | 09/30/2020. | Redemption ~ 100.0000 3,375 66 66 3,375 0 [ i 157 |10/31/2024. | 3PL...
62931* AC 8 |Topix Pharma Delayed Draw Term Ln Nt 1 | .. | 09/30/2020. | Redemption ~ 100.0000 1,123 10 10 1,123 0 211 10/31/2024. | 3PL....
62931* AC 8 |Topix Pharma Delayed Draw Term Ln Nt 2 | .. [ 07/31/2020. | Tax Free EXChange........ccoevevveinee [ wovervveneirernincrens | v 353,358 299 299 [ | e 353,358 (VN 10,046 |10/31/2024. |3PL............
NSM Insurance Group LLC Dollar Term Ln
62976# AE 6 |N .. | 09/30/2020. | Redemption  100.0000...........coce. | vverererinriiniicnninns | e 15,034 | ..ccoveeee 15,034 | ..ccooeeee 14,846 189 189 | oo | s 15,034 0 520 |05/11/2026. | 3PL............
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64027# AA 9 |Nelipak Holding Co Incremental Term Ln N | .. | 09/30/2020. | Redemption ~ 100.0000..........cccee | coverrirnreremiicnniveis | v 375 | oo 375 A IR IO 7 375 0 8 | 07/02/2026. | 3PL..
64027* AA 3 |Nelipak Holding Co First Lien Term Ln Nt... | .. | 09/30/2020. | Redemption ~ 100.0000 2,312 2,312 42 42 2,312 0 52 | 07/02/2026. | 3PL...
Omega Healthcare Holdings LLC Term Ln
67096@ AA 0 [Nt . | 09/30/2020. | Redemption  100.0000. 4,500 | oo 4,500 | oo 4,404 96 96 | .o 4,500 (U I 150 | 10/24/2026. | 2PL............
OTG Management LLC Incremental DD
67113@ AB 7 |TermL . | 09/30/2020. | Redemption  100.0000. 3,466 3,466 | ..oovvenen 3441 | 3,442 24 24 | e 3,466 0 290 |08/26/2021.|4PL............
OTG Management LLC Incremental DD
67113@ AB 7 |TermL . | 09/30/2020. | Tax Free Exchange 36,619 | oovvernees 36,619 | .o 36,619 036,619 [ o e [ | s (V1 IO 36,619 0 | e 3,044 | 08/26/2021. | 4PL............
OTG Management LLC Incremental DD
67113@ AB 7 |TermL .1 09/30/2020. | Redemption ~ 100.0000.........ccceer | cormrremrrmrmerieninnenns | ceverrreneiene 487 | e 487 | e 487 ABT [ oo | e | v | s (V10 IO 487 0 46 |08/26/2021. [4PL............
OTG Management LLC Incremental DD
67113@ AB 7 |TermL .. | 09/30/2020. | Tax Free Exchange 222,855 | .......... 222,855 | ......... 222,855 104,627 | .ooovvvevvreernes [ v | e | e 0 | oo | s 222,855 0. 20,185 |08/26/2021. [4PL............
69406* AA 3 |Planview First Lien Term Ln Nt2 5.395.... | .. | 09/30/2020. | Redemption  100.0000 1,123 | e 1123 | i 1123 [ s | s [ e [ e | e (V1 IO 1,123 0 43 |01/27/2023. | 3PL............
69406* AB 1 |Planview Incremental Term Ln Nt2 5.39.. | .. | 09/30/2020. | Redemption ~ 100.0000 4,637 28 28 4,637 (U I 178 | 01/27/2023. | 3PL....
69406* AC 9 |Planview Incremental Term Ln 2Nt 1 5.... | .. | 09/30/2020. | Redemption ~ 100.0000 1,142 11 11 1,142 0 51 101/27/2023. | 3PL....
71579U AF 2 |Petco Animal Supplies New Term Ln B-1 Nt| .. | 07/31/2020. | Redemption  100.0000, 18,835 8,166 659 7,507 26,342 0 966 |01/26/2023.
71639% AA 4 |PetlQInc Term Ln Nt 1 5.397% 07/08/25. | .. | 09/30/2020. | Redemption ~ 100.0000 10,358 189 (U IR 480 | 07/08/2025. | 3PL....
Petroleum Servce Group LLC Delayed
71667* AA 3 |Draw .. | 07/01/2020. | Redemption  100.0000, 1 0 9 | 07/23/2025.
71667 AB 1 |Petroleum Servce Group LLC Term Ln Nt 1| .. | 07/01/2020. | Redemption ~ 100.0000.........c.ccoe. | corrrerrermrnrnnierienns | cevereennn8,044 | 6,044 | 5,923 | i 5,923 7 114 0 220 | 07/23/2025.
Yum Brands New Term Ln Nt 1 1.906%
72584D AE 4 |03/ . 109/30/2020. | Redemption ~ 100.0000.........ccceer | corrremerrerierineinns | eevrereens 16,007 | coovvrene 16,007 | coovvvrne 15,945 15,959 48 A8 | oo | s 16,007 0 310 [03/29/2025. | 3FE............
Command Alkon (Potter Buyer) New Term
74140# AA 0 |Ln .. | 09/30/2020. | Redemption  100.0000. 8,102 243 243 8,102 0 334 |04/23/2027.
74741@ AA 5 |Invo Healthcare (Olympia Acq) Term Ln Nt | .. | 09/30/2020. | Redemption ~ 100.0000. 2,305 | coiorienn2,305 | 2,247 | e 2,249 56 56 |.... 2,305 (V1 I 139 | 09/24/2026.
74966F AJ 2 |RP Crown Parent Term LnB Nt 1 2.973% | .. | 07/31/2020. | Redemption ~ 100.0000..........ccvver | vrvrerrrerererersenenns | veens 11,952,000 11,969,654 | ...oovvvvirrernns | v (17,654) | oovverevereees [ e (17,654) | ... 11,952,000 0 ... 317,423 | 10/12/2023.
74966F AJ 2 |RP Crown Parent Term Ln BNt 1 2.973% | .. | 07/31/2020. | Tax Free EXChange.............cccoovuens [ vonsmnvvvvvevniisisssnnnes | oo 12,091,528 2,094,338 (2,810) (2,810)|. 12,091,528 0. 321,738 | 10/12/2023.
74966F AL 7 |4.000 .. | 09/30/2020. | Redemption  100.0000. 33,941 (19) (19) ] ... 33,941 (U IO 226 |01/30/2026.
75734@ AB 9 |Reddy Ice Holdings Inc Term Ln Nt 1 5.... | .. | 07/03/2020. | Tax Free Exchange 5182 | cooeeeee5,318 | 5,159 | 5,169 12 12 5,182 0 294 |07/01/2025.
75734@ AB 9 |Reddy Ice Holdings Inc TermLn Nt5 5.... | .. | 09/30/2020. | Redemption ~ 100.0000. 5,318 137 137 5,318 0 90 |07/01/2025.
Reddy Ice Holdings Inc Delayed Draw
75734@ AC 7 |Term .. | 09/30/2020. | Redemption  100.0000. L2 [N IO 5 348 0 568 |07/01/2025. | 3PL....
76150# AA 2 |Revint Solutions Incremental Term Ln Nt... | .. | 09/30/2020. | Redemption ~ 100.0000.........ccoovr | vovrvererrererernrrerinns | cvrvrirennndy 163 | 3,163 | 3,084 | e 3,089 74 74 3,163 (/1 156 | 12/13/2023. | 2PL...
78411E AC 2 |SpecialtyCare Initial Term Ln Nt 1 4.5...... .. | 07/01/2020. | Redemption ~ 100.0000..........ccoev. [ vorerermeernenrrnnrrnernes | crrvererneerns 7,380 | i 7,380 | o 7,343 | i 7,356 24 24 | 7,380 0 242 [09/01/2023. | 4FE............
Harmony Fds/Santa Cruz Hids Term Ln Nt
78431@ AA 1 |1 .. | 09/30/2020. | Redemption  100.0000, 2,836 2,836 | oo 2,801 | covvreris 2,807 30 30 | oo . 2,836 (U I 143 | 12/13/2023. | 3PL............
78433  AA 1 |SG Acquisition Inc (Safeguard) Term Ln N. | .. [ 09/29/2020. | Redemption ~ 100.0000..........cccove | vorervrrneirernrinerens | covrirenes 137,143 | .......... 137,143 | .......... 134,400 2,743 2,743 | oo | e 137,143 0 | s 6,013 | 01/27/2027. | 3PL............
SecurAmerica LLC TermLn Nt 1 9.156%
81389%% AA 5 |1 . | 09/30/2020. | Redemption  100.0000. 7,648 | .o 7,648 | oo TA10 | s 7,39% 198 198 | s 7,648 (U IO 483 | 12/19/2023.| 2PL............
SecurAmerica LLC Term Ln Nt 5 10.000%
81389% AA 5 |1 . 109/30/2020. | Redemption ~ 100.0000..........cccev. | vorrrrrrermerierirnrirns | ceverrerireins 890 | .o 890 | .o 890 [ .ooivrrieieriniienes | v [ e | e | e (V1 IR 890 0 38 | 12/19/2023.| 2PL............
SecurAmerica LLC Delayed Draw Term Ln
81389% AB 3 |Nt .| 09/30/2020. | Redemption  100.0000. 2,879 2,879 | v 2,847 | oo 2,830 27 27 | 2,879 0 | 182 | 12/19/2023. | 2PL............
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SecurAmerica LLC Delayed Draw Term Ln
81389# AC 1 |#2 .1 09/30/2020. | Redemption  100.0000.........cccoer | cormrrrumrrmnerierireeene | veverereeeinns 519 | v 519 | oo 513 510 L J [T I 5 | e 519 0 33 | 12/19/2023. | 2PL............
SecurAmerica LLC Delayed Draw Term Ln
81389 AD 9 |#3 .. | 09/30/2020. | Redemption  100.0000, 325 0 14 {12/19/2023.
81760H AG 7 |ServiceMaster Co Term LnD Nt 1 1.896%| .. | 09/30/2020. | Redemption  100.0000, 549,307 679 0. 10,650 | 11/05/2026.
84756# AA 4 |Spectra Finance LLC Term Ln Nt 1 4.802 | .. | 09/30/2020. | Redemption ~ 100.0000 ...10,750 164 (U IR 487 | 04/02/2024.
84850X AG 7 |Spin Holdco Inc Term Ln B-1 Nt 1 4.250.. |.. | 09/30/2020. | Redemption ~ 100.0000 329 0 21 | 11/14/2022.
86738* 6 | Sigma Electric Manufact Corp Term Ln A-1 | .. | 09/30/2020. | Redemption ~ 100.0000 265,620 261,953 3,667 0 | e 8,478 | 10/31/2023.
Sunshine Sub LLC Term Ln Nt 1 4.916%
86803@ 410 . | 09/30/2020. | Redemption  100.0000. 8,540 8,540 | .o 8,370 | oo 8,408 132 (K72 - 8,540 0 395 |05/27/2024. | 3PL............
Sunshine Sub LLC Delayed Draw Term Ln
86803@ AB 2 [Nt .. | 09/30/2020. | Redemption  100.0000, 5,016 58 58 5,016 0 232 | 05/27/2024.
88870T AF 5 |Tivity Health Inc Term Ln ANt 1 4.397..... | .. | 09/30/2020. | Redemption ~ 100.0000..........cccres | covrrrrmmrrmrimrincinns | ceveereens 12,326 2,108 2,108 (I IO 185 | 03/08/2024.
88870T AG 3 |Tivity Health Inc Term Ln B Nt 1 5.470..... | .. | 09/30/2020. | Redemption ~ 100.0000 85,615 2,505 2,505 0 | e 3,409 | 03/08/2026.
89158* AC 7 |Touchstone Acquisition Inc Term Ln Nt 1... | .. | 09/30/2020. | Redemption ~ 100.0000 7,347 160 160 0 337 | 11/15/2025. | 3PL
89416F AQ 0 |Travel Leaders Group LLC Term Ln Nt 1.... | .. | 07/08/2020. | Stifel Nicolaus & CO INC........cccoeves | reverrrmerirerernriniins | wovenes 9,996,000 | .....14,700,000 | .......9,994,435 | ........14,681,214 | ....... 17,008 | .............. 216 |..4,704,003 |...... (4,686,779) [ ..oovvverrrerrenes | cvrerrnnn 9,994,435 | i | s 1,565 | cocovrenee 1,565 | ..... 400,822 | 01/25/2024.
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt| .. | 09/30/2020. | Redemption ~ 100.0000 38,696 131 (181) (50) 0 878 |06/01/2024.
US Foods Inc New Term Ln Nt 1 1.897%
90351H AB 4 |0 .. | 09/30/2020. | Redemption ~ 100.0000..........ccve. [ worerererereermrinsninns | worerereens 72,881 | oo 72,881 | oo, 73,260 73,056 97 (272) (U6 ) O IS 72,881 0 | e 1,406 | 06/27/2023. | 4FE............
90385P AC 4 |Ultimus Group Midco LLC 1st Lien Term Ln| .. | 09/30/2020. | Redemption ~ 100.0000 5,367 | . 5,367 | coooereeern5,367 | i 5,367 | oo [ [ e | e 0 5,367 0 240 |02/01/2024. | 4PL....
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 8.. | .. | 09/30/2020. | Redemption ~ 100.0000...........ccce. | vorereermremerrnerenenes | covirrriinns 16,250 | coovvrrnee 16,250 | coovvvene 169 169 16,250 0 [ 127 | 08/31/2022. | 5PL....
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 2.. | .. | 08/28/2020. | Tax Free EXChANGe........cccovvrrevrerns | worveererrmrinseeninninnes | veveverennns 16,081 | oo 16,250 | ..oooovneee 15,896 15,975 54 54 | e | e 16,081 0 964 | 08/31/2022. | 5PL............
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw |.. | 09/30/2020. | Redemption ~ 100.0000..........ccceen | verererrmerrersneninanes CAATBE | e | e [ e | e | e 0 ...14,736 0 | 115 | 08/31/2022. | 5PL....
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw | .. | 08/28/2020. | Tax Free Exchange 14,543 146 146 ..14,736 0 990 | 08/31/2022. | 5PL..
WR Grace & Co Term Ln B1 Nt 1 2.049%
929400 AB 4 |0 . | 09/30/2020. | Redemption  100.0000. 9,211 9,211 9 9,211 0 209 |04/03/2025.
WR Grace & Co Term Ln B2 Nt 1 2.049%
92940J AD 0 |0 .| 09/30/2020. | Redemption ~ 100.0000.........cccever | verrrrrermrrernnrneeres | orererines 15,789 | o 15,789 15 15 15,789 0 358 | 04/03/2025. | 3FE....
92974* AA 7 |Discovery Life Sciences LLC Term Ln Nt 1 | .. | 09/30/2020. | Redemption  100.0000 2,430 2,430 46 46 2,430 (U I 147 | 03/30/2024. | 3PL....
92974* AA 7 |Discovery Life Sciences LLC Term Ln Nt 1 | .. | 09/30/2020. | Tax Free Exchange 2,392 2,430 YA IORROROR IR YA 2,392 (U IO 147 | 03/30/2024. | 3PL............
92974* AC 3 |Discovery Life Sciences LLC New Term Ln | .. | 09/30/2020. | Redemption  100.0000 13 13 647 0 46 |03/30/2024. | 3PL....
92974* AC 3 |Discovery Life Sciences LLC New Term Ln | .. | 09/30/2020. | Tax Free Exchange 2 [ | e 2 636 0 46 | 03/30/2024. | 3PL............
92975@ AA 4 |Wealth Enhance Group LLC Term Ln Nt 1. | .. | 07/01/2020. | Redemption  100.0000. 2 56 L51: N I 3,850 (U I 156 | 10/02/2025. | 3PL............
Wealth Enhance Group LLC Delayed Draw
92975@ AB 2 |Te .. | 07/01/2020. | Redemption  100.0000. KT IR IR 3| e 324 0 13 | 10/02/2025. | 3PL............
93710@ AA 2 | WASH Multifamily Acq Inc Incremental Ter | .. | 09/30/2020. | Redemption ~ 100.0000..........ccoco. | overererinreenicnniones | cvvverrenenn 7,008 | i 7,608 | o 7,599 | i 113 9 122 7,608 0 339 |05/14/2022.
93710@ AA 2 | WASH Multifamily Acq Inc Incremental Ter | .. | 09/30/2020. | Redemption ~ 100.0000. 163 163 1,019 0 13 | 05/14/2022.
93710@ AA 2 | WASH Multifamily Acq Inc Incremental Ter | .. | 09/16/2020. | Tax Free Exchange. 39,419 758 758 39,419 0 950 | 05/14/2022.
96145@ AA 0 |Westrock Coffee Holdings LLC Term Ln Nt | .. [ 09/30/2020. | Redemption  100.0000. ..18,750 328 328 B [P 18,750 (U I 733 |02/28/2025. | 2PL....
96811* AA 5 |Wildcat Buyer Co Inc Term Ln Nt2 5.72.. | .. | 09/30/2020. | Redemption ~ 100.0000 21 21 965 0 22 | 02/27/2026.
96811* AB 3 |Wildcat Buyer Co Inc Delayed Draw Term L] .. | 09/30/2020. | Redemption  100.0000. 2 | e | e 2 184 0 5 | 02/27/2026.




Statement for September 30, 2020 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 4

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

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
BL2961 73 0 |Ultimate Software Group Inc Initial Term.... | .. | 09/30/2020. | Redemption ~ 100.0000 45 (186) (141) ] v | e 49,750 |...... 0 05/03/2026. | 4FE....
000000 00 O |BurgerKing TermLn B-4 Nt1 1.897% 11 | A| 09/30/2020. | Redemption  100.0000 26 15 41 87,638 |...... 0 11/14/2026. | 3FE............
22526@ AA 5 |Creation Holdings Inc 1st Lien Term Ln N.. | A| 09/30/2020. | Redemption ~ 100.0000 90 90 | o 3,789 |...... 0 214 | 08/15/2025. | 2PL............
22526@ AB 3 |Creation Holdings Inc Delayed Draw Term. | A| 09/30/2020. | Redemption ~ 100.0000..........cccoo. [ cerreerermrmrmennnerene | wvvrmmmrmreene T | e T |t T | e | e [ v v | v 0 71 ... 0 20 | 08/15/2025.
68371Y AJ 2 |Open Text Corp Term Ln Nt 1 1.896% 05/| A | 09/30/2020. | Redemption ~ 100.0000.........ccccce. | corvrerirmremriericnnns | verrenen 18,465 | 1010 18,465 | ... 18,530 | i, 18,524 (59) (59) | .. e 18,465 | ...... 0 356 | 05/30/2025.
02034# AA 0 |MISYS (Almonde Inc) Term Ln Nt 1 3.761 | D | 08/28/2020. | Redemption  100.0000........cccceee | corvrmrernrernmmnsnnnnnes | vererneennnD0,110 | i 50,110 | i 49,972 | s 49,713 284 113 397 50,110 |...... [ 2,142 | 04/28/2024. | 4FE............
8299999. Total - Bonds - Unaffiliated Bank Loans..... .| ....44,406,501 | .....49,936,744 | ....44,269,428 | ........ 46,690,492 | ... 464,499 | ......... 43,253 |..5,607,09 |...... (5,099,344) | ...coooceen0 | o 44,296,464 | ... | 110,038 | ... 110,038 | ..1,470,963 XXX XXX
8399997. Total - Bonds - Part 4.......ccoouviiimiiiiiiiniessesssnsssssseniens .|....614,467,118 |....638,129,127 |....621,556,750 | ....... 472,661,899 | ...... 545,740 | ...... (381,560) | 22,669,634 | ....(22,505,454) | ... | i 613,746,865 .0 ...(175949) | ...... (175,949) | 18,104,823 XXX XXX
8399999. TORAL = BOMAS. etttk k1R AR ....614,467,118 |...638,129,127 |....621,556,750 | ....... 472,661,899 | ...... 545,740 | ... (381,560) | 22,669,634 | ....(22,505,454) | ....coocovrnnnc 0. 613,746,865 | ....ccooon, 0]...(175,949)| ...... (175,949) | 18,104,823 XXX XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
000000 00 O |6.375 D| 09/17/2020. | Call ~ 100.0000.........ccomvermrerrrerss | weres 300,000.000 | ......... 300,000 | ..oooonerreireirenes | e 285,000 | ..oeouerneieireiienes [ e [ e [ e | e 0 [ oo | e 285,000 | ..ovoreerienns | s 15,000 | ......... 15,000 | ......... 9,563 XXX 5G.ciinns
P4949B AN 4 | Grupo Bimbo SAB De CV Sub Pfrd Hybrid. | D | 09/21/2020. | DIr€Ct...........cvueeverervrnremererscniirinns | oo 500,000.000 | .......... 527,500 | ..o | e 491,250 491,250 | ..o | e | e | o0 | | 491,250 | oo | e 36,250 | ..oooce 36,250 | ....... 35,204 XXX 3FE.e
23281# 12 4 | Cyprium Parallel Invs V LP Pfrd Units........ . | 08/21/2020. | Redemption  100.0000........ccccoer | ovvverrrr.659.860 | covovvencn 65,986 | ..oovviriinniniiiens | i 65,986 | ..o 21,286 ...65,986 |...... 0 XXX 1PL.i,
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred XXX 512,536 0 0 0 R 0. 842,236 [ ..o, 0. 51,250 | ......... 51,250 | ....... 44,767 XXX XXX
) 8999997. Total - Preferred SIOCKS = PaM 4... ... ittt eess sttt | snisnenas 893,486 XXX | 842,236 512,536 0 0 [0 {0 I 0 | s 842,236 | ..ot [V 51,250 | oo 51,250 | ....... 44,767 XXX XXX
m 8999999. T0tal - Prefermed SIOCKS. ... . vt ceiess st | nenienes 893,486 XXX 842,236 512,536 0 0 [( 0 [ (O I 842,236 | ..o, 0 ] 51,250 | .o 51,250 | ....... 44,767 XXX XXX
oc on Stocks - Industrial and Miscellaneous (Unaffiliated) Other
O 000000 00 0 [ Animal Supply Company Com................ [..] 08114/2020. [ Direct [ 1,750.000 | oo e O P P I P P 0 [ L | 0 XXX o
N 9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other...........ccorerrieieniireieieiesiessissieieisisnisnies | corersisniennennens 0 XXX | e 0 0 0 0 (] (U (O P 0 [ 0 .0 0 0 XXX XXX
o Common Stocks - Mutual Funds
63868B 86 4 lNationwide Bailrd Cog Val Fd Inst (Seed)... ‘ . | 09/11/2020. I Direct I .......... 1,013.380 | .ooovvinnnes 9,896 XXX e 13,526 | covovvienen 11,968 | 11,558 [ v [ (o 1558 [ | s 13,526 XXX [
9499999. Total - Common Stocks - Mutual Funds...........cccccouve. XXX .13,526 0 0 ....13,526 XXX XXX
9799997. Total - Common Stocks - Part 4 XXX 0 0 XXX XXX
9799999. Total - Common Stocks. XXX 0 0 XXX XXX
9899999. Total - Preferred and Common Stocks......... . XXX 0 0 .. XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks............ .|....615,370,500 XXX ...622,412512 | ....... 473,186,403 | ...... 547,298 | ...... (381,560) | 22,669,634 | ....(22,503,896) | .... ...(128,328)] ...... (128,328) | 18,149,539 XXX XXX
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Statement for September 30, 2020 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | CurrentYear'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 - Interest Rate
Pay Fixed USD Receive Floating Interes | Deutsche Bank LIBORO3M
USD Interest Rate Swap Surplus Note Hedge.........ccccooccnnenns FN 13K..|tRate [AG TLTWFZYICNSX8D621K86.... | 07/18/2012.... | 12/15/2024.... | .vvvvreerrenee ..400,000,000 (4.57 USD)| covoormerrvrererrrins [ eevemerreiieenniins [ o (4,034,613) | ..cvvveerrreeeerreiies [ e (32,348,820 | ...ovvoeeerrirres [ i [ e [ e | e 4,104,124 | ... 100
0999999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Interest Rate 0 0. (4,034,613) | oo 0 |XXX] .(32,348,820) 0 0 0 0 .. 4,104,124 XXX XXX
Swaps - Hedging Effective - Excluding Variable Annuity G Under SSAP No. 108 - Foreign Exchang
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 3.11USD
Cross Currency Swap AFS Bond - G6093#AA2................. D-1........ cy PLC G5GSEF7VJP5I70UKS573..... | 06/29/2017.... | 07/19/2023.... | covvoovvveenes [ o 7,998,200 (0.98 EUR)| -.cooovverrivicriins [ e [ v 127,608 (206,500) | ..... 62,972 (355,600) 66,918 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 3.26 USD
Cross Currency Swap AFS Bond - G6093#ABO. .|y PLC G5GSEF7VJP5I70UK5573..... | 06/29/2017.... | 07/19/2024.... B [ 9,140,800 (117 EUR)| .. 143,044 |..............(236,000) | ... | cccooee 141,513 | e [ e (406,400) 89,126 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Royal Bank of 4.36 USD
Cross Currency Swap AFS Bond - GT178*AF1........ccoeeee. D-1........ cy Scotland RR3QWICWWIPCS8A4S074... | 08/07/2018.... | 04/16/2028.... | ..covvvercrrens | cevees 9,319,680 (2.77 GBP)| oo [ ceerireriieeiisenins [ e 119,650 | ...ccoovvien. 17,280 | .o | coveeec 451,458 255,160 | ..ooovecriieniin [ e [ e 128,022 | ...ocovcvi 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Royal Bank of 4.3USD (2.69
Cross Currency Swap AFS Bond - G7178*AEA4.................. D-1........ cy Scotland RR3QWICWWIPCS8A4S074.. | 08/07/2018.... | 04/16/2028.... | ce.oovvvrrrrrns | cerend 9,319,680 (€121 OPORROSIUNS EPPRIRRI IORON 120,724 | ..o 17,280 |.oooe | covvenc 457,433 255,160 | .ovvervenreenrienns | enreeerenienies | e 128,022 | ..o, 100/QL......
Foreig
n
Pay Fixed JPY Receive Fixed USD Curren 2.19USD
Cross Currency Swap AFS Bond - JO835#AMI.................. D-1........ cy Citibank NA.......... E570DZWZT7FF32TWEFATS.. | 09/02/2020.... | 09/25/2032.... | c.vcovnvvveenne ....28,237,952 (0.88 JPY)| weoorevveermerrrienns [ orereeiirerneiin [ ceveeeeenns 16,601 |...cccooeuuee (203,459) | ..... | ...... (488,475) [ ..oovrvverrerrirns [ e (203,459) [ ...ocvveereerreenn [ e | v 488,984 | ......ccocccoene 100/QL......
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange 0 V) 527,627 | ..o (611,399) [XXX ....... 624,901 | .o 0]... (R KE) ] — (V)] P (V) 901,072 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0]... (3,506,986) | .....ovvevnve (611,399) [XXX] .(31,723,920) | ....covvvernnene 0]... (RN KE) ] — (V)] P 0. 5,005,196 XXX XXX




Statement for September 30, 2020 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 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)
Total - Swaps
1359999999. Total-Swaps-Interest Rate. 0 0. (4,034,613) | oo 0 |[XXX] .(32,348,820) 0 0 0 0 ... 4,104,124 XXX XXX
1379999999. Total-Swaps-Foreign Exchange 0 0 ] 527,627 |..ocov (611,399) [XXX] ... 624,901 | .o 0. (455,139) | .ovvviennnnd (U 0 | 901,072 XXX XXX
1409999999. Total-Swap: 0 0. (3,506,986) | .....oocconnn (611,399) [XXX] .(31,723,920) | ...ovvvvrerrnanad 0. (455,139) | ovvviiennnnnd (U] 0. 5,005,196 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0]... (3,506,986) | .....ooecvnv (611,399) [XXX] .(31,723,920) | ....covvvrrnvne 0]... (RN KE) ] — (V)] P 0. 5,005,196 XXX XXX
1759999999. TOTAL 0 0. (3,506,986) | .......ccoc.u (611,399) [XXX].(31,723,920) | ...ovvvvrvernnncd 0. (RN KLS) ] — (U] 0. 5,005,196 XXX XXX

1'9030

(@)

(b)

Code

Description of Hedged Risk(s)

REBALANCES PORTFOLIO DURATION

MANAGES CASH FLOW RISK

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF AN ASSET

HEDGES THE INTEREST RATE RISK OF A LIABILITY

HEDGES THE CREDIT RISK OF AN ASSET

REPLICATION OF AN INDEX

HEDGES THE CURRENCY RISK OF AN ASSET

© o || |o s w ([

HEDGES THE CURRENCY RISK OF A LIABILITY

Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period

QL

Qualitative Approach for Assessing Hedge Effectiveness
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Statement for September 30, 2020 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 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 Book/Adjuste | Cumulative Deferred | (Loss) Used to Variation (Loss) at Inception
Ticker Number of Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction d Carrying 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 Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
US Treasury 2-Yr T-Note Future Interest
TUZO....ooo | e 5,411 |1,082,200,000 |Dec 2020 Bond Portfolio Hedge.............. D-1......... Rate |12/15/2020. | CBT.....ccoovvrerrrenee 549300EX04Q2QBFQTQ27| 09/15/2020. | .......... 1104193 | .......... 110.4805 | ....... (42,268) [ ..o | crrrrerienirens [ e | e | e 662,158 | ...... 662,158 |....8,920,125 | .............. 04 .....c... 2,000
US Treasury Ultra Bond Future Interest
WNZ0...... | oo 62 | e 6,200,000 |Dec 2020 Bond Portfolio Hedge.. D-1......... Rate | 12/15/2020. 549300EX04Q2QBFQTQ27| 09/15/2020. ..221.7821 ...221.8125 | ... (124,000) | . ,884 884 | ... 102,208
ULTRA 10-YR T-Note Future Interest
UXYZ0..... | ooveeee 2,196 | ..219,600,000 | Dec 2020 Bond Portfolio Hedge.............. D-1........ Rate | 12/15/2020. | CBT.....ccoovvvurnnenns 549300EX04Q2QBFQTQ27] 09/15/2020. | .......... 159.1825 | .......... 159.9219 | ..(1,029,375) ...1,623,761 |...1,623,761 |...3,620,143 | ................ 04 1., 1,000
1539999999. Total-Long FUtUrES-HEAGING OfhEr. .. ..ttt ties ertitte st ..(1,195,643) | .... .0 0 ... 0. .0 {...2,287,802 |....2,287,802 |..12,642,477 XXX XXX
1579999999,  TOtAI-LONG FUIUES. ...ttt ettt L(1,195,643) | ..o 0 ] i 0 | i (U [P 0]...2,287,802 |...2,287,802 |..12,642,477 XXX XXX
Short Futures
Hedging Other
Bristish Pound (GBP) Future Dec Foreign
BPZ0........| oo 23 | ... 1,844,275 | 2020 Private Equity FX Exposure.... | BA-1....... Currency | 12/15/2020. | CME.........c.cccournee. SNZ20JLFK8MNNCLQOF{ 09/15/2020. | .......... 128.2974 | .......... 129.0400 | ......... (5,463) [ ..o [ everieerinniies | e | cevrveneninnins | s (10,675)| ....... (10,675) | ......... 37,916 | .o 03 | 625
Euro Currency (EUR) Future Dec Foreign
ECZ0....... | ccevrrnd 677 | ..100,909,389 |2020 Private Equity FX Exposure.... | BA-1....... Currency | 12/15/2020. | CME.........c.ccooeonee. SNZ20JLFK8MNNCLQOF{ 09/15/2020. | .............. 11924 | .. 11736 | ...... 173,481 | oo [ | e [ ....1,593,489 |....1,593,489 |...1,116,046 |................ 03] ... 125,000
US Treasury 5-Yr T-Note Future Interest
FVZ0.......| oo 1,673 | ..167,300,000 |Dec 2020 Bond Portfolio Hedge.............. D-1........ Rate | 12/15/2020. | CBT........cccovvurrrrenne 549300EX04Q2QBFQTQ27 09/15/2020. | .......... 125.7552 | .......... 126.0313 | ...... 169,915 | oo [ | v [ | o (461,928)]| ..... (461,928)|....2,757,969 | ..ot 041 .......... 1,000
US Treasury 10yr T-Note Future Interest
TYZ0....co. | v 3,558 | ..355,800,000 |Dec 2020 Bond Portfolio Hedge.............. D-1........ Rate | 12/15/2020. | CBT.......cccovvvrrrrvnns 549300EX04Q2QBFQTQ27 09/15/2020. | .......... 138.9270 | .......... 139.5313 | ...... 889,500 | ...cviicriens | e e | s ..(2,150,215) | ..(2,150,215) | ....5,865,423 |................ 04 .......... 1,000
US Treasury 30yr T-Bond Future Interest
USZ0....... | e 1,978 |..197,800,000 | Dec 2020 Bond Portfolio Hedge.............. D-1........ Rate | 12/15/2020. | CBT........cccovvunnrinas 549300EX04Q2QBFQTQ27 09/15/2020. | .......... 175.9972 | .......... 176.2813 |...1,854,375 | .oiiiiivicnes | v | v | e | e (561,890)] ..... (561,890)]....3,260,767 | ...t 04 ......... 1,000
16029999999. Total-Short FUUreS-HEAGING DN ... ..ot iisiiitiisis ittt ....3,081,809 | ..o (VI IO 0 | i (U1 [P 0] ..(1,591,220) | ..(1,591,220) | ..13,038,121 XXX XXX
1649999999,  TOtAI-SNOIt FUIUTES. ... .. tversittes ettt sttt sttt etttk ....3,081,809 | ...cocoeend (U (| I (U 0 | ..(1,591,220) | ..(1,591,220) | ..13,038,121 XXX XXX
Totals
1709999999, TOtal-HEAGING O1NET.......ceoietiieitie it ettt ....1,886,166 | ............... 0 i 0 | (U [P 0] ... 696,582 | ... 696,582 | ..25,680,597 XXX XXX
1759999999, TOTAL......cucviiirieiiiiiscieieisee ettt eaiee | ehsesa e es et e bbb ....1,886,166 | ............... [ (U] R [V 0]... 696,582 | ...... 696,582 |..25,680,597 XXX XXX
Beginning | Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Goldman Sachs
TORAI INEE CASH DBPOSIES. ... eeeeereeeeesseseesesaeseesseaeeeesseeesesseseeseeseseesseseeseseeeeseeeeseeseeseseeseeeeaeeeesees e eeseseeeeaeEeeseeseesesanses | 4e8eeseeaessssessessesassesseeassseseesesseseeseeseesesseseeeeseeeeseeseesesoeaeeseeseEeeseEeEseEeeAeeeEeeEeE 1o e eEoeEeeseEseEeeEeeseEeEaeseeaeesess | 408e81etaetessessneseseeseesetaeseeseEeeseseeseeseEeeEee e b et eesee et et ensensee et sesensetsntentensnnnne | srsessesaniesiens (O (U —— 0
(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




Statement for September 30, 2020 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

Traded Derivatives

[ oo [ oo | XXX [ 0 3,087,271 (1,201,108)] ..

0199999999. Aggregate Sum of Exchange Traded..........covererieinniissnncssiessssienssnsnsnin cnnnvnesessnsnssmsessssmsenennrneneee | KKK | XXX | XKX L s | eovnensssisnneennsnsnsnnsssnienns | eonneesnsnsnnssssssesseseend | cornernenninnnnnnen 087,271 | oiivinisiinneenn(1,201,106) | oo 3,087,271 | ... ....25,680,597 | .. .25,680,597
NAIC 1 Desig

Barclays Bank PLC.... G5GSEF7VJP5I7OUK5573... | Y. | S I 291,000 ...(442,500) 0 204,485 | .. 0 [ s 156,043
Citibank NA E570DZWZ7FF32TWEFAT76 | Y...ooovvvvvnce. | ZETTIN IR ...(203,459) (V1 ORISR IO (488,475) 0 [ s 488,984
Royal Bank of Scotland . RR3QWICWWIPCS8A4S074 [ Y...coovvvrnve. Yoo . ...1,180,000 34,560 0 908,891 0 s 256,044
0299999999. Total NAIC 1 Designation 1,471,000 34,560 ...(645,959) 0 1,113,375 ...(488,475) 0 .901,072
NAIC 2 Desi

DeutsChe Bank AG.........coiiuiiiiisisiississsisssiesss s 0 . (32,348,820) 0 ...4,104,124
0399999999, Total NAIC 2 DESIGNAHION. ... rersresirstisere ettt sttt sensnnes | eonensnnnsssnsensnnsssnnssnnesQ | nensnnssssnsssnsssnsenenens 0 0 0 0].. (32,348,820) 0 ...4,104,124
0999999999, GOSS TOAIS. ...vuovrueresiriseiseiseseseess sttt sttt snnssnsenssssssenssnsssnnssnssnssssnssssssnsesnsensssssssssesssessnnssnnnes | ensonennseesenconns 471,000 [ Liviiiniinas 34,560 ...(645,959) 0 4,200,647 | .ooovviinii (34,038,401) | ..eovvvrrinnris 3,087,271 | oo 30,685,793
1. Offset PEr SSAP NO. B4ttt

2. Net after right Of OfFSEE PEI SSAP INO. B4..........oiiiiieiieieiiesiei ettt ettt ettt et ess et ee et esses | esessetassessesasssesessee et eeses et eesesesseE et eeses e b et eesessessesens et et aesesses et snsansessesentessessntsnsansesnsans | sesssssias 34,560 ...(645,959)
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Statement for September 30, 2020 of the NATIONWIDE MUTUAL INSU RANCE COM PANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged by Reporting Entity

Goldman Sachs Group - CME.............cccneeeenerinreserineens SNZ20JLFKBMNNCLQOF39.. | SECUMY.......ovverecerareaevierserireiseeseeias 912828 H4 5 | U S Treasury 01/15/2025 TIPS 1,153,962 | .oooovvvrericrirs 988,574 | ..o 1,089,116 |01/15/2025. | .......... [

Goldman Sachs Group - CBT. . 549300EX04Q2QBFQTQ27.... | SECUMtY.......rvverveiricrireriririieniieiies 912828 H4 5 | US Treasury 01/15/2025 TIPS 24,526,636 | ....coooverene 21,011,426 | .o 23,148,393 | 01/15/2025. |.

Deutsche Bank AG - OTC.. 7TLTWFZYICNSX8D621K86.... | Cash Cash 37,435,000 . . .37,435,000

0199999999, TOAIS......eoveereserereeesieeesssisseesseee e ees sttt ee 4188 eE 808 eeE 18 seEE 4081 448814088 EE o8 oLE 140 E LR oL 4oL E oL E £ 8L E oL E e EE L4484 E 8L E oL E L E oL E e84 E LR oL L1 E LR oLk oL E e AR R e EEe  EieLEfeeEteee Lo E R oL oL Lo E LRttt | annsnnenenniaend 63,115,597 | .ocoovrirris 22,000,000 | .oovririinnnn 61,672,509

Collateral Pledged to Reporting Entity

Barclays Bank PLC - OTC.......c.cccoumiumrerneernneiseierienienes G5GSEFTVIPSITOUKSST3...... | CASH.....ouivuiieiiiiisiiciseeiseise it Cash 291,000 | ..veonrereieieiierienies XXX | | e AV

Royal Bank of Scotland - OTC.......ccoocniiiniinniicnnnriininns RR3QWICWWIPCS8A4S074.. | Cash Cash . 1,180,000 XXX i | s A

0299999999, TOAIS..........cvuuriiiiriiiiiiiiiieii s b bbb he | eebe bR h sk S bR C LS E S E e L L LR i L bR LieeeE b i L LR | s 1,471,000 XXX XXX XXX
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Statement for September 30, 2020 of the NATIONWIDE MUTUAL INSU RANCE COM PANY
SCHEDULE DB - PART E

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

CDHS Hedged 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 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

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

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

362351  AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 Cl.........ccvvurureriiiriireiiiieeiesiesesisesessesiessesisseessesss s ssessnsene 12/25/2046.......

617487 AB 9 |Morgan Stanley Mtg Tr RMBS Ser 2008-18AX..........ccuuuivimrimiiiiriiiieiiniiissiesiiesiesssssesissssessssssesssesessions 11/25/2036.......

81376G AC 4 |Securitized AB Receivables LLC RMBS Ser. 505,841 | ... . 09/25/2036.......

81378E  AA 1 |Securitized AB Receivables LLC RMBS SEr.......ciiiiiiiiiiisiierssissesessssisseensssssssssssssssssssssessssssssensssssassssssssanss | oosssssansenes TFM. i | i, 690,504 | ..o 690,504 |05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtIES...........vrveererioreirieiisieri s . 3,124,006 3,213,883 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated)..........coverriireeririsiiesiisiessississs e ssisssesenssseses 3,124,006 3,213,883 XXX
Totals
6499999.  Total - Residential Mortgage-Backed SECUMHES. .........viriiiiiriiisiisiisiieriesi st 3,124,006 3,213,883 XXX
7099999.  Subtotal - BONAS. .....euruririiiciiisisiisis st 3,124,006 3,213,883 XXX
Cash Equivalents (Schedule E Part 2 Type)

000000 00 0 | Overnight Repos SEC LENDING ONLY.....c.iiuiuiiuitiiriniestienssssesssnesessessssesenssnsssesenssenssnssnesenssssseeenssnssssssnssssssnssnens | sessssensssenes 23,889,701 23,889,701 |10/01/2020.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE)......ocveiriirinieisissiisissssssiessssisssssssssssssssssessssssenaas 23,889,701 23,889,701 XXX
9999999, TOMAIS. ... oovueieeiiiieeiieit s . 27,013,707 | .o 27,103,584 XXX

General Interrogatories:

1. The activity for the year.  Fair Value §.....19,333,707  Book/Adjusted Carrying Value $.....19,412,220
2. Average balance for the year:  Fair Value $.....16,698,149  Book/Adjusted Carrying Value $.....16,826,543
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE11




statement for September 30,2020 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on 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 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
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
Axos Bank SaN DIEGO, CA....ouvvrrireireeieieiiesieeesesssnins | eoneessessesssnens | seeessssnessens | cesvsnessenes (996,796) (936,890) (446,863) | XXX
Bank of America CONCOTd, CA.....oveiieieieesereesesesssniens | evrevessesesssnes | eveesesssssniens | ceesieseneens 821,537 536,298 457,104 | XXX
Bank of New York Mellon............ccueveererneernnens INEW YOrK, NY c.oooiiiniiienieeicienissinessessneens | veessenssnssnees | seeesessesssnees | sesssssssessesssseessnsses | onessnsssnsssessesenens | oneennes 13,827,887 | ......... 17,508,153 | ......... 32,459,581 | XXX
BNP Paribas USA Los Angeles, CA. 25,998,951 25,000,175 XXX
Citi BANK...cvvvoevveeee s New York, NY 989,305 | ..ooveae 1,974,965 | XXX
Chase Bank........ COlUMBUS, OH.....virriiiieiseicierississennies | vererssnienenes | cnsnssinsnnns | o | oo | cees (527,259,817) | ...... (600,362,615) | ...... (613,023,312) | XXX
Fifth Third Bank CiINCINNGL, OH....coouvveiereeieeiseiseeiseiesiesinees | eneessessnsisnens | eersssssnessens | ceseseessenes 27,446,296 27,680,598 26,876,557 | XXX
Huntington National Bank..............ccccevereniennn. COlUMBUS, OH.....ovirrieiniicieiseseiesissisessies | vesessssinnsnnss | eosresessnnens | ooevessnnees (36,240,493) | ........ (39,172,355) | ........ (33,613,293) | XXX
Key Bank CaNtON, OH....oouieiiiieeieiieeisesesiesisessenes | eneesesseseinees | eeessssnsssens | ceseseensenes 486,598 | ........... 1,536,747 | oo 166,174 | XXX
National Bank of Detroit...............ccocerererneeenninnns Detroit, Ml........cooreieiieinrieienieeenissiseiies | enresesiesiinens | enveessnssiens | oervenenienes 421177 | e (3,330,046) | .......covnu. 478,783 | XXX
PNC BaNK......oovvorrnrireireeiseisessesieseseessninns COIUMDUS, OH.....couiiuiiiiriieireeissieiiesinees | rneessensessnees | seeesessesssnnes | sesessssnessesssssessnsses | onessenssssssnessessnees | oneenn 65,995,522 | ......... 17,117,172 | ......... 58,549,816 | XXX
Toronto Dominio Bank............ccccecveveviviireiniinns TOrON0, CN..ooocivrireiiiieiienieeiesisrisesies | eerveeessensenens | cevieessenisnnens | coeeresnnenns 194,019 149,668 146,695 | XXX
Univest Bank and Trust Company. . Souderton, PA 602,864 602,864 602,916 | XXX
Wells Fargo Bank. Souderton, PA 2,835,286 | ........ 19,608,301 | ........ (10,258,044) | XXX
0199998. Deposits in.....5 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open DepoSItOMES.........ocoverererrrsrsreersrineeas XXX XXX | 144,086 116,875 119,798 | XXX
0199999. Total Open Depositories XXX XXX 0. 0 ... (425,722,883) | ...... (532,955,750) | ...... (535,509,124) | XXX
0399999. Total Cash 0N DEPOSIL..........cvveurvverieiiesisiesesiesesie s XXX XXX 0 0]... (425,722,883)| ...... (532,955,750) | ...... (535,509,124) | XXX
0599999. Total Cash XXX XXX 0 0... (425,722,883) | ...... (532,955,750 | ...... (535,509,124) | XXX
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Statement for September 30, 2020 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

Exempt Money Market Mutual Funds as Identified by the SVO

38141W 32 3 | Goldman Sachs Fin Sq Treas Oblig Fd............ccoeurerrrvveveeemirmmererrrerecesenernee 09/30/2020....... 0.006 |......... 6,272,350 .6 632

825252 40 6 |S/T Investment Co Treasury Trust (AIM) 09/30/2020....... 10,121,420 164 552
8599999. Total - Exempt Money Market Mutual FUNdS @s IdENtifIEd DY the SVO ...t sb 88881 b e b8 1 bR bbb 16,393,770 170 1,184
All Other Money Market Mutual Funds

825252 69 5 | S/T Investment Co Liquid Asset Private ( 10/04/2016....... 0.010 | 31,009 [ oo eeseeeeeeeeeceereseeseeeeees | eeeereeeeeeseseseeeseseeee e 225
8699999. Total - All Other MONEY MArKEE MUIIAI FUNDS...........cvvvuuiuiriissieeiiiss st L4810 ..31,009 0 225
8899999. Total - Cash Equivalents 16,424,779 170 1,409
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Supplement for September 30, 2020 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 3787 20205050010 3 =

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended September 30, 2020
NAIC Group Code.....140 NAIC Company Code.....23787
Company Name: NATIONWIDE MUTUAL INSURANCE COMPANY

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

1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
........................... 6,787 | oo | e

2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of @ CMP packaged POIICY? .........curiuierurerieneireiieeeneenseseese et ss st essssssssesssssssenss Yes[ ] No[X]

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANTITIEA OF ESHMALEA? ...ttt s et s £ e84 E 28428 R 842 E 2R R bRt e st Yes[ ] No[X]

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

2.31 AMOUNE QUANEIEA: ....vvcveiicecieictetet ettt et bbb ettt bbb ee b bt s et b s bt s s et b s st et s se e e s ae bbb e b et b e b e b s se s et s e st b et e b e b s se b b s s e bbb e st ensebets ebsebetsastetessnsetesansetesnsneas

2.32 Amount estimated USING reaSONADIE ASSUMPHONS: .........c.rvuererureieereretsreseeerseeesesseessseseeseessssssesessessesssessessesssessessesseeses e st eeseesess e ssessesEaes e sseesees e sseesast e s sessesEeesaees _sEieesessassassssssassanssnssassaneas

2.4  If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP PACKAZEA PONICIES: .........cveiererrerrirriereeisessesessessesesssssssesessessssesessessesssssssssessessesssessessessssssessessessssssessessanssns _sesssssassssssssessassssssssssssanes

Q505
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