PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

L
QUARTERLY STATEMENT

As of March 31, 2021
of the Condition and Affairs of the

NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

NAIC Group Code.....140, 140 NAIC Company Code..... 23779 Employer's ID Number..... 31-4177110
(Current Period) (Prior Period)
Organized under the Laws of OH State of Domicile or Port of Entry OH Country of Domicile  US
Incorporated/Organized..... December 27, 1933 Commenced Business..... April 15, 1934
Statutory Home Office ONE WEST NATIONWIDE BLVD. .. COLUMBUS .. OH .. US .. 43215-2220
(Street and Number) (City or Town, State, Country and Zip Code)
Main Administrative Office ONE WEST NATICNWIDE BLVD. .. COLUMBUS .. OH .. US .. 43215-2220 614-249-7111
(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Mail Address ONE WEST NATICNWIDE BLVD., 1-14-301 .. COLUMBUS .. OH .. US ..
43215-2220
(Street and Number or P. O. Box) (City or Town, State, Country and Zip Code)
Primary Location of Books and Records ~ ONE WEST NATICNWIDE BLVD., 1-14-301 .. COLUMBUS .. OH .. US .. 614-249-1545
43215-2220
(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Internet Web Site Address WWW.NATIONWIDE.COM
Statutory Statement Contact ANDREA D IACOBONI 614-249-1545
(Name) (Area Code) (Telephone Number) (Extension)
FINRPT@NATIONWIDE.COM 866-315-1430
(E-Mail Address) (Fax Number)
OFFICERS
Name Title Name Title
1. MARK ALLEN BERVEN PRESIDENT & COO - P&C 2. DENISE LYNN SKINGLE SVP & SECRETARY
3. DAVID PATRICK LAPAUL SVP & TREASURER
OTHER
PAMELA ANN BIESECKER SVP-HEAD OF TAXATION JOHN LAUGHLIN CARTER PRESIDENT & COO-NW FIN
JAMES ROBERT FOWLER EXEC VP -CIO MARK SHANNON HOWARD EXEC VP-CHIEF LEGAL OFFC
RAMON JONES EXEC VP-CHIEF MARKT OFFC GALE VERDELL KING EXEC VP-CHIEF ADMIN OFFC
MICHAEL WILLIAM MAHAFFEY EXEC VP-CHIEF STRATEGY AMY TAYLOR SHORE EXEC VP-CHIEF CUSTOMER
OFFC OFFC
MARK RAYMOND THRESHER EXEC VP - CFO KIRT ALAN WALKER CEO
DIRECTORS OR TRUSTEES
CRAIG RICHARD ADAMS STEPHEN FRANCIS HIRSCH MARC ALLEN HOWZE DANIEL THOMAS KELLEY
MARY DIANE KOKEN SARA ALICIA MARTINEZ TUCKER TERRY WAYNE MCCLURE DEBORAH ANN PLUNKETT
BRENT RINNER PORTEUS SUKU RADIA MICHAEL JOSEPH TOELLE KIRT ALAN WALKER
SPARKY RAY WEILNAU PAUL JEFFREY WENGER JEFFREY WADE ZELLERS
State of........ OHIO
County of..... FRANKLIN

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as
herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions
therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
procedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also
includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filing) of the

enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the enclosed statement. o /7
Dy Pouat)f 2
" (Signature) T (Signature) (Signature)
MARK ALLEN BERVEN DENISE LYNN SKINGLE DAVID PATRICK LAPAUL
1. (Printed Name) 2. (Printed Name) ) 3. (Printed Name)
PRESIDENT & COO - P&C SVP & SECRETARY SVP & TREASURER
(Title) (Title) (Title)
Subscribed and sworn to before me = a. Is this an original filing? Yes [X] No [ ]
This O Y dayof AR b. Ifno: 1. State the amendment number

O, J 2. Datefiled
a; 3. Number of pages attached




Statement for March 31, 2021 of the

ASSETS

NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1 BONAS. oot | seresseennia 5,245,885,783 | ....cvevveereerenerrnenne | v 5,245,885,783 | ............. 4,671,344,303
2. Stocks:
2.1 PrEfErred SIOCKS. .. ...ttt sttt nsessenans | srenssssesseneas 10,671,657 | cooveeeereeereineereinene | ceveineieeneeneens 10,671,657 | oo 9,216,547
2.2 COMMON SOCKS. .. ..eeurerrerrereeisessssesesessssssessssessssssesssssssssessesssssssssessessssssessesssnssessessanssns | ssssssessessanes 383,673,205 | ...covevvnnne 26,192,071 | oo 357,481,134 | oo 340,717,151
3. Mortgage loans on real estate:
31 FIISEENS e | ceeeiennennees 572,169,231 | ..o | v 572,169,231 | ..covoveriene 559,396,741
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash($....2,636,548), cash equivalents ($.....139,966,558)
and short-term investments (§.......... 0) ettt enens | ererenrenienas 142,603,106 | .....cvevererereecrereeeereeees | ceereeieienes 142,603,106 | ................ 292,289,535
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
7o DEIIVALIVES. ....oooocveeevereeiceserisseee sttt sttt sensnnes | sesssseniesstinees 1,137,000 [ ovooveeceiceiereineeesenns | e 1,137,000 | coovvvrrevrernens 1,250,000
8. Other iNVESIEA @SSELS..........cvuiiciiciiiiiiri b | eesiresieniens 844,359,857 | ... | e 844,359,857 | ...ccovvvenne. 787,295,071
9. ReCeiVabIES fOr SECUMHIES. .........uuviuriiiiiiiiiiiiisiirr s | fonsesssessansaennees 249,749 | ... | e 249,749 | ..o
10.  Securities lending reinvested collateral @SSEtS..........ccuvieiiiiirieieeieeee e | crresesisiesienns 12,020,761 | .oovoereiieeereeseeiees | cevninnenieinnens 12,020,761 | oo 3,122,612
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [ PN 12,739
12.  Subtotals, cash and invested assets (LINES 110 11)......c..rurrrrenerememineiinerneseieeriseeses | veeeeenees 7,212,770,349 | c.oovvvvvcenne. 26,192,071 | covvvvennes 7,186,578,278 | ............. 6,664,644,699
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccccoeevees | ceverrirennnn. 587,218,885 | ......cccevevne. 10,783,743 | coovveee. 576,435,142 | ..covvvvnne 545,547,931
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........cocoeveveeeeiies | covvverrrinnnns 853,093,154 | ...ccovviernne 1,323,989 | ..ooovrein 851,769,165 | .....cccovvnee 854,330,685
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cccovcuevereeeeieeteeceeeeeeesssessetesssesssesasseseees | ceevesssesessnans 45,461,408 | ..o | e 45,461,408 | ......ccvvveeeee 51,650,718
16.2 Funds held by or deposited with reinsured COMPANIES.............ccevrvererereresiereeieieens | eveieereeenns 11,025,990 | ..ovoveieeeieeeeeeeeceens | e 11,025,990 | ..oocvevrrnnne 4,677,918
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccoceeevvcees | covvieiveirinennns 1,939,908 | ... | s 1,939,908 | ...ccveverean. 1,646,927
18.2 Net deferred taX @SSEL...........rwririirerieries st esssssnsns | cessseesssnesens 269,467,076 | ..c.oovvvernen. 73,380,096 | ...ccvvrrenne 196,086,980 | ......coooneen. 215,574,875
19.  Guaranty funds receivable or 0N AEPOSIL............ccuiveiecieeiiisieieeteee et | cereresssenienans 1,462,439 | ..o | e 1,462,439 | ..cooovire 1,649,727
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign exchange rates...........ccoceeviveveniviins | cevereiesieienens 16,015 [ oovveveeeeseeevesreieees | e 16,015 | oo 6,285
23. Receivables from parent, subsidiaries and affiliates............ccccouereverieiieceisieeeseieees | e 14,868,277 | .oooveeereereeeeiieiees | cvvsseieinnnns 14,868,277 | .coovverrrne 13,540,425
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........covivieieeirieieeeeeesenesines | ererisiisienans 66,201,861 | ..ooovvvvrrennnas 2,847,374 | oo 63,354,487 | oo 67,925,921
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........vururerienrereisiiesineieesssseeeesssessssesssessssssssssssessssesns | seesssessenns 9,099,965,802 | .......cccennee 114,705,273 | .....cocv. 8,985,260,529 | ............. 8,459,087,236
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......ruuiererereireeireiseissseeeseeseseessse st sssssessssesesssssssssessesssssssessenssnssns
DETAILS O
1101. Other investment reCEIVADIES.........c..cviririii s
1102, oottt
1103, ettt | ieeb ettt ntnt s | eestenss st snnnt e nnntn | eesteess ettt (O
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 :@DOVE).......cceurverireesimernrieserrsneeesenssssnsses | seeeessesssssssssesssssesssenas [0 IR 0 | e (O I 12,739
2501. Deposits and Prepaid @SSELS............covuiueieieiiieie ittt | entessesesses s saeses (6,199) [ cvoveveveeereesereeeiieieeies | e (6,199) [ cvovvvereeieeeeeeeiiae
2502. Funds held equity pools & @SSOCIAtIONS............cccvviviviieieierseieie ettt | sssesessssessenns 29,366,565 | ..o | e 29,366,565 | ....ccovrrrenne 32,293,804
2503. MISCEIIANEOUS @SSELS. ......vreveeverscersrssseesserissesseesseesssessssesseses st sessssessssssssesssssssssssnass | sosessssssssnens 18,381,551 | .ooeerceierieeerneeenenineee | overeieeeinenes 18,381,551 | oovvvrveernens 23,222,727
2598. Summary of remaining write-ins for Line 25 from overflow page........c.ccccueeveererersesieiens | cveereeseiennenne 18,459,944 | ......covevv 2,847,374 | oo 15,612,570 | oo 12,409,390
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuererirmeeniresseresessssensssssesssenes | corenssssessnns 66,201,861 | ...ocvvvvirinenne 2,847,374 | oo, 63,354,487 | ..cccoonirii 67,925,921




Statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year

1. Losses (current accident year $.....410,776,989)..........ovcirvereiereereeeesessessssssssssssssssssssssssssssssssssssssssssssssssssssssssesssessssnssesssssses | svsessesssssssensens 3,016,492,738 | ..coeverrrern 2,852,312,975
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceuiveieiiiieieieissiese sttt sssssessssessens | srtesissessessesessssans 223,876,915 | oo 229,511,150
3. LOSS AUIUSIMENT EXPENSES.......ouiviveiecieriie ettt bbbttt bbb a e s s bbb b b st b st b st s s benans | setesesessesseseesnans 710,347,717 | o 549,948,284
4. Commissions payable, contingent commissions and other similar charges 61,254,730 101,796,802
5. Other expenses (excluding taxes, licenses and fe€s)..........cccoevverevrererrerennnes 39,139,439 | v 61,762,068
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cevuerervreierisinsieiesseie e sssssssesas | creesesssseessessesssens 15,384,232 | oo 17,663,221
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gaing (I0SSES))......ccrurrrrrrrrrrrerrerriererrerneereees | serreiessnesnsieessessesessssssesessesssses | eesessesssssssssessssssessessssssssessessseens
7.2 Net deferred taX HADIIILY.........cc.cccirerieciciescee ettt s bbbt sse s st sns | anbsessestess e b e s es s s st s ssentenes | ebsesteste s e st en ettt
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt bbbttt b st nnsas | nesbieeti et s bt ettt et sttt | ebsess ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....407,886,812 and including

warranty reserves of $.....2,343,616 and accrued accident and health experience rating refunds

including §.......... 0 for medical loss ratio rebate per the Public Health Service ACt)..........ccceuiveieierrisieeseseee e | eveeisieiisisinnnns 1,833,303,317 | oo 1,833,538,428
10, AVANCE PIEMIUM....couvevecveeeieeieeietestes et tes et ss sttt s st s s s s e bbb bbbt s s s b s s s s ss st ssb e sttt ntes e sass s s ssessesssensessesansenes | evsesssesssssesssssnssens 40,361,147 | v 29,763,016
11.  Dividends declared and unpaid:

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

112 POICYNOIAETS. ...ttt bbbttt bt nnt st | aeisessenss sttt 1,686,371 [ oo 1,748,929
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........covuveveirrrieereieieeses et sess s sssssssessenes | erreveesessessssesinans 244,088,288 | ....covvvererernnn 248,892,045
13.  Funds held by company Under reiNSUFANCE trEALES............c.evcviieieie ettt snbenes | erbessessssstess s s et ssenaes 1. .
14, Amounts withheld or retained by company for aCCOUNt Of OtHES............ovurinriini st sstssesss | eesseesessesssessessensnes 37,215,767 | o 69,104,520
15.  Remittances and items NOt AlIOCAIET..............cuueiiiiieieeee ettt s s s st esenans | svsebessessessessssestesenas 2,918,403 [ ..oovoveeeieene 3,645,778
16.  Provision for reinsurance (including $.......... 0 COMfIEA)..vuvrrereeieierise ettt sttt ens s essenssnssens | sessessessesssnssessensnnssenaas 522,000 | oo 522,000
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES...........ccueicivcieiece et stessesas | retesiesiss st tes s sessestns | eevaessss s sss s bbbt es bbb s baes
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affllates...........cccveuriiririiiisiiee sttt | sressesres s 3,180,822 | oo 3,270,712
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
21, PaYable fOr SECUMHES. .......cueiviierieieiiesiseie sttt ettt bbbttt ss s s st ssensensassenans | esbsessesssssesestansas 79,907,245 | oo 13,908,686
22.  Payable fOr SECUMEIES IBNAING........c.ccviveieiciiecie ettt bbbttt bbb st st es s bensenas | eveesasssssesasssssesseses 13,033,128 | oo 4,208,100
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25, Aggregate Write-inS fOr [IADIIES. ..........ccevverveieiierisciciessce ettt bbbttt n s ssnsenns | sees ....133,986,077
26. Total liabilities excluding protected cell liabilities (LIN€S 1 through 25)...........cueirininenreseseiseessieeeeese s sssssssssesnes | soeeensensssneensenees 6,456,698,337
27, ProteCIEd COll IADIIHES. .......evrevveeiseieiecieiieieiseis ettt s st es e n s s s s nsensessnes | ansesssssssassessessessnsesessessnsansensnsses
28.  Total liabilities (LINES 26 GNA 27)........ocieieeireireiseise sttt bbbttt ettt sttt enssenssenssenns | sesiessssssssseseseas 6,456,698,337
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI STOCK. ......eueeeceeieiecieie ittt bbbk sttt sb st e bsnnss | setseesestaseebsee s st es s st et estenbenes | eesesteetessessees e b sttt e
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovueieiiieiieicieiis ettt bbb a bbbt s b se s ssnsns | oebstessessessssessessesssssstessesssbensesses | ebiessssssssssessessntes s bbb s s snses
35, UNaSSIGNEA fUNAS (SUMPIUS)........cuevuirireieeseictete ettt se sttt s s sa s st nses st es s st ssnssstensnssntas | evestessesnsassnens 2,528,562,192 | .oovveererernn. 2,393,565,465
36. Less treasury stock, at cost:

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

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

37.  Surplus as regards policyholders (LiNeS 29 0 35, IESS 36).......cccuiviriireieieiieieeeie et ssss e sses s sses s sesssnes | evsssesessissessenens 2,528,562,192 | coovvvieren. 2,393,565,465
38.  Totals (Page 2, LINE 28, COl. 3)......ccuieiiiiiiciiic ettt nsnnns | aeiiesniesi e 8,985,260,529 | ...covvvvrvrrrrinnnn. 8,459,087,236
DETAILS OF WRITE-INS
2501, CONHNGENE SUIL HADIIILY. ......v.ocveeeeiecee it bsennta | erbsesbssssinnssness e steees 2,847,026 | oo 2,710,510
2502, ESCIOW TADIIIY ... .v.vvereeeeeiieiiciteie ettt bbbttt st | ebeesess s 20,877 | e 15,143
2503. Miscellaneous liabilities 17,133,328 | oo 18,168,882
2598. Summary of remaining write-ins for Line 25 from overflow page 113,984,846 | oo 23,030,521
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)......c.veuieuiieuiieiiieiiessisiississis s | oonesssssssssessseenes 133,986,077 [ ..o, 43,925,056

2901.

2902.

2903.

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

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

3201.

3202.

3203.

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




Statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct............... (Written $.....200,583,483)........ccuceeeeeieeeee et sseesses s ses s ssesssnssnssss s ensenssnnsnnnns | evveesseesiens 236,764,920 | .............. 273,268,075 1,034,122,940
1.2 Assumed......... (written $.....1,037,944,914).. ...1,034,370,703 .1,015,399,678 ..4,068,876,782
1.3 Ceded.. . (written $.....201,221,249)...... N [P 237,432,000 ...274,084,774 ..1,036,733,646
14 Net . (Written $.....1,037,307,148)......cooeeeeeeeeeeee e seesssesssesssesssss s s sssssssssssnssensssnsasnss | evveeniens 1,033,703,623 1,014,582,979 4,066,266,076
DEDUCTIONS:
2. Losses incurred (current accident year $.....626,227,262):
2 DIMBCE....eoee ettt s ettt et ettt st st n st st s st stensansensaensnsans | eveeseesienies 140,557,268 | .............. 119,231,683 | ...c.oucev 496,600,356
2.2 Assumed. . ..576,724,647 ....590,092,013 | . ..2,722,671,052
2.3 COAB. ..ottt ettt ettt et et et e st sa s st stentnsaenes | sressessesians 140,794,342 | .............. 119,568,688 | ............ 497,596,629
2ANBL.....oeee e ettt e s s a st st s saensntensaenes | seeseessenta 576,487,573 | ..ooueeevn. 589,755,008 | ........... 2,721,674,779
3. Loss adjustment expenses incurred.. ....97,570,642 ...103,340,565 | . 386,945,530
4. Other underwriting eXPENSES INCUITEM..........cccvivieieeiieieieiieie ettt sse s sses s sstenaenas | essesissesens 330,797,206 | ............. 327,821,802 | ........... 1,356,593,597
5. Aggregate write-ins for underwriting dEAUCHIONS.............curirieriririreireseneise e ieessseseeessensenssessesssssssssessens | sosssssssssssssssnsssssssssnsnss0 | onensmsrssnessesssssnessssesensd | eosmessesssssnsssesssssssssenses 0
6. Total underwriting deductions (Lines 2 through 5). ..4,465,213,906
7. NetinCOME OF PrOtECIEA CEIIS........cvuieieeriiicicie ettt s bt ses st ns st entensns | stssssssssnssnssssssnsenssnssnssnnss | sessesssssssssssssnssnssnssenssnsans | coonssssssssonssnsssesessssesnesenes
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).....curuurimiieniireieeireireiecseieisesiesise et ssssesssessesssstsssesseses | ceneesesessncens 28,848,202 | .ovvvverenee (6,334,396)| ...coovnnv. (398,947,830)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cciuiiueiiiieiee ettt s sssenaas | srsesesssesssns 53,972,407 | .oovvereernnn 51,136,165 | ..cooeoncee. 218,251,961
10. Net realized capital gains (losses) less capital gains tax of $.....1,469,852............covuerveereereeeeieeieeeeeeeseeseeseesiesesas | erissiessissesnnss 4421504 |...cocvnnene. 3,655,455 | 13,825,175
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cviviuiieiciieieeeie ettt ssse st nsns | sbessesnsnsenns 58,393,911 | .oevvererrnn 54,791,620 | ..cooevnvee. 232,077,136
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....(7,352) amount charged off §.....3,284,235).........cvirvemveeeeereereeeeenseeesessssesseessssssssssssssseses | sevesseesssnsees (3,291,587)] .. ..(3,118,552)| .
13. Finance and service charges not included in premiums.... .5,536,184 |... ....5,853,626 |.
14. Aggregate write-ins for MISCElANEOUS INCOME. ... vt ssssssessenssssssssessesssnssnsss | eresssssassassssses 3,150,587 | oo (1,889,985)
15. Total other income (LINES 12 thIOUGN 14).......vu vttt s sae s bt s s b s s seeses | sressssessssnssanes 5395184 | .o 845,089
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11+ 15). ..ottt ettt s s saesanes | evsesassssinees 92,637,297 | .cvverernnnn 49,302,313 | .o (152,403,508)
17. DivIdends t0 PONICYNOIABTS..........cucveevcveieee ettt ettt st b st s b n s s sess s s sstesss | ssssssssssnsansesansas 405,804 | 528,251 | .o 1,697,456
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17).......coveieiireiieieieie ettt sssss s sesns | evsessssssssns 92,231,493 | ..o 48,774,062 | ............. (154,100,964)
19. Federal and foreign iNCOME taXES INCUITEA...........vuvurerrurererriseerereseiseesssssesessssessssssesssssssssessssssssssssessessessessssssssessenssnsss | sressassssssessas (1,762,833)[ .ovvvnenns (18,764,927)] ...ocvvvenne. (57,618,634)
20. Netincome (Line 18 MinUS LiNe 19) (10 LINE 22).........ccuevereereeeeeeeieeeeeeeese e sesssssssssssssssssesssssesssssssssesssssssssonsns | cvreesensessenees 93,994,326 |.............. 67,538,989 | ............... (96,482,330)
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year ...2,393,565,465 .2,455,047,338 ..2,455,047,338

22. Netincome (from Lin€ 20)........coccvrurrumrrnrerrerneeneereirnieneen. ....93,994,326 |... ..67,538,989 ..(96,482,330)
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....12,565,409...........cccccverrvemvrmnervennnns [ oo 47,439,367
25. Change in net unrealized foreign exchange capital gain (loss) (222,046)| ...
26. Change in net deferred INCOME tAX.........cu vttt b sttt bsessentnnns | seeessessesens (11,146,657)
27. Change in NONAAMILIEA ASSELS..........cuiueicicieiieie sttt st b b s s saenns | svsbessesssaesnd 4,593,285
28. Change in provision for reinsurance.. ..(522,000)
29. ChanGe iN SUIPIUS NOTES......euvuuieererrireiereieiseis ettt sse st bsse st s st b es bbbttt ssess st ssestns | wbebsesssssasssnssestensanssnssenss | nebsesssssnsssnsssstassessestansans | stesssesessessnssssssnssasssnesenes
30. Surplus (contributed to) withdrawn from ProteCted CEIIS............ruirrrieierereiieeereeree sttt esssissesesseees | seteeesssessseissssessssssssessens | reesssssessesstessnssessessnnsns | sesssesssnsssssssessssessasssessees
31. Cumulative effect of changes in acCounting PANCIPIES..........cvcveviviiieieeieiee et | erresissessenaessenaes 170,094 | oo | v
32. Capital changes:
3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35. DiVIdENAS t0 SIOCKNOIAETS...........couierieiriecieiet ettt bbbttt sssnias | stbeiesiesssesnessessssbsnnesiens | sressesissinesestessnensesseninenes | sebsebessess st sensssbseeesiees
36. Change in treasury stock .
37. Aggregate write-ins for gains and I0SSES IN SUMPIUS.........c.cvueveiveiueieiieeie ettt es s sses e sses s ssesssses | esssssessssssssssans 168,358 | ..o, 55,924 |, (80,482)
38. Change in surplus as regards policyholders (Lines 22 through 37).........c.ccceueiveineieieiseeeeeseseseessssesesssssesenes | eveseessssnes 134,996,727 | ..ooveveinas 1,615,254 | ...cooeo. (61,481,873)
39. Surplus as regards policyholders, as of statement date (Lines 21 PlUS 38)..........covvveeverereeirereiseereeseesssveesesiseies | eveesiens 2,528,562,192 | ........... 2,456,662,592 | ........... 2,393,565,465
DETAILS OF WRITE-INS
0507, ettt h bbbttt tnents | senbent sttt biens | eebeesenss sttt enen [ Hreeeteni ettt
0502. oottt ettt ents | senbes b st ettt esbtens | eebees ettt enes [ Heeertene sttt
0503, oottt
0598. Summary of remaining write-ins for Line 5 from overflow page. .
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
1401. Change in contingent SUIt HADIIILY..............ccuevvirvieieieiice ettt ssntas | sbsssesesanesaeses ((RI1C) ] —— (688,148)( .....ocvvveee. (1,315,391)
1402. Other income/(expense)............ ..3,287,103 ..(1,201,837)]. 4,311,712
TAD3. RS S £ R Rkttt | Hienbinebi bt een st ennts | nerteni st entes | eebeeb s
1498. Summary of remaining write-ins for Line 14 from ovVerflow Page...........coviereeenmiinnienniernenneneineineenesesinssissenes | onesnennennennensnsssinnsendd | oo ettt
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above).......... ..3,150,587 | .. ..(1,889,985)]. .2,996,321
3701. Change in SUrpIUS- MISCEIIANEOUS..........c..cvuevcirceeie ettt sttt sae st sensessssensnes | eseessssssssssesnsas 168,358 |... 55,924 | .o, (80,482)
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes (0 O (01 TR 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......cviviriiieiiiciscessiecieis e seesessssenesssssssnesnsessnssssenees | esesssssssssnsesnnas 168,358 | ..o, 55,924 | (80,482)
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Statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oieiuriiir ettt ensesns | sessesinenas 1,014,068,745 | ............ 1,014,258,371 | ............ 4,103,158,531
2. Netinvestment income... ..56,443,250 58,602,865 | ..... ..228,931,525
3. MISCEIIANEOUS INCOME.........ooiveieieiiciitesieie sttt ettt bbb bbbttt ensesenans | distensesssansenas 4181414 | oo (868,927) | ..vvevrerrnen. 10,424,824
4. Total (LINES T HIOUGN 3)...ereeiecieieeicicie ettt sttt ens e snessenen | sesnsnesnns 1,074,693,409 | ............ 1,071,992,309 | ............ 4,342,514,880
5. Benefit and 10SS related PAYMENLS.........cciuiiiieiiieiie ettt sntensenne | sressesnnsenies 557,706,252 | .....cccevnnn 620,063,205 | ............ 2,526,865,569
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.rvurererrirrrenrerirnrneis [ cenerrsessenssnssssesnssessnniiees | sessesssssssssssssssessssssessessans | sessssessssessssssssesssssssssessns
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........ccoueveiirieieeiseieseseessisseseisssenns | seveesssennes 400,888,856 | ............... 384,896,659 | ............ 1,743,398,533
8. Dividends paid t0 POICYNOIAETS. ........cuveeeririierireieirei ettt nssenesnnts | seesseenesnssessennees 468,362 | ..ooovrveeeren096,176 | o 1,824,075
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ...(64,657,108)
10, Total (LINES 5 throUGN 9).......eurvueecerricieireie ettt ettt sttt ss e ss s ssnnsantns | seesssssasens 959,063,470 | ............ 1,005,614,839 | ............ 4,207,431,069
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccueviviiriieiiieiiceeiee et esae s ssnnaens | evesisessesens 115,629,939 | ....cooevevnee. 66,377,470 | ..covvnee 135,083,811
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... eoiereeceite ittt bbbttt | sriestnstnnes 204,037,987 | ...cvcveene 347,729,912 | o 868,071,982
12,2 SHOCKS. .ottt sesnsnensessesensens | s 080,080 | i | e 3,438,783
12,3 MOMGAGE 108NS........cvuiiriieriiiririerieriesiesisi s essessesieniesiesiesssssssssssessneninensensnenses | onennennennenns 1,498,004 | coiivinirinenene 33,542,453 | ... 224,135,492
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  Oher INVESIEA @SSELS.........cvuieieciriiiieie ettt bbbttt nseninen | sbseensnsinsens 40,695,763 | ....ccvvoveenee 19,188,607 | ..covvvvenee 169,527,005
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS............cc.ccvecveveveeeeeeeieseeieees | e (V1 (0] ] I (358)
12.7  MISCEIIANEOUS PrOCEEAS. ........ucvviveiiiseieciii ittt sttt se st st es s nse s snsensens | dessesssssssensa 65,761,549 | oo, 24795343 | .coov. 30,045,878
12.8  Total investment proceeds (LINES 12.1 10 12.7) ...ttt ssssssenaes | evessssssanns 312,638,185 | ..ocvveen 425,256,225 | ............ 1,295,218,782
13.  Cost of investments acquired (long-term only):
1311 BONAS.....eeoieeiiciiieis ettt | srenssnstenes 500,879,436 | ....cccoenenne 335,651,682 | ..cooovervnns 948,415,013
1312 SHOCKS .ottt | Senesenseneseees 2,080,887 | ..coovoriinnee 1,689,893 | ...ooviirin. 7,148,957
13,3 MOMGAGE I0BNS...euereereireiieieireesise ettt sttt en s st ns st ensnss | seessnssessnssnssenens 29,818 | oo 38,009,898 | ............... 125,228,781
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13.5  Other INVESIEA @SSELS.......uu vttt ettt sttt st st srensenen | sessssnssessesens 44,042,138 | ..o 63,334,027 | ..o 198,647,913
13.6 Miscellaneous applications 8,840,383 5,836,811 | .ooovererennn, 2,174,780
13.7 Total investments acquired (Lines 13.1 to 13.6)... 555,872,662 444,522,311 ...1,281,615,444
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........ccoorrrrrnrrrnerreenere e eeseeseessssenens | eeveesseennes (243,234,477) | ..o (19,266,086) | .....c..rvvnvenee 13,603,338
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (PPHEA)..........cuueriueriuerirerierisrrieieisiessess bbbt | eebssssssisenes (22,081,891) | ..ocvvvvennene (80,122,572) | ...cvovvvenvene (20,097,797)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccovruneees (22,081,891 | ..c.cvevene (80,122,572 | ..cocvuanan (20,097,797)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccovvevvverens | verrernnenns (149,686,429) | .......cecn.... (33,011,188) | ..ovvevrrene 128,589,352
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN......oiviiireiieiieieiesesiss sttt bbbt s b ssenssenssns | sbsnssanssanses 292,289,535 | ....coovrenes 163,700,183 | ...cooovenee. 163,700,183
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiirieiieirieiieiireiieciseeise ittt sttt sntens | sbnssnssnnees 142,603,106 | ............... 130,688,995 | .....ccoouc.... 292,289,535
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Tax credit commitment TaDIlIY...........cccvvieiiceeceres e ssssesessssessssssesensnsens | snseressnsnsessnnenen e 3Q HA2A | vevviiiiiiieieenenn 79,980 | e 4,522,343
20.0002  Exchange of bond investment to bond iNVESIMENL............cccocevevcircreeeieeseceseeee e esessesesssssenens | ervereerennnnnn 43,600,208 | ..................6,829,222 | ... 60,604,029
20.0003  Capitalized interest 0N DONGS...........cccvveveveiiiesiecseese ettt sesse s sssssssssessssssessessnsessessnsens | sensesseseessnssssesee 1027890 | eveereeinsreerennnnnn 35,149 | i 293,411
20.0004  Capitalized interest on mortgage l0ans...........cocvverveneenrereerniensennenns 307,047 ...2,282,875 ..8,311,190
20.0005 Assets and liabilities transferred settled through investment transfer... s
20.0006  Exchange of bond investment to equity iINVEStMENL.........cooirririsinrnnisinssssesnssesseesesssssnsnssnssssssssnsssssssenes | ensererssnssneness@y 9 14050 | tiiiiiisiisiinnnnisissssisiinns | cersrssessessssnensens 12,771
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Statement for March 31, 2021 of the NATIONWIDE MUTUAL FlRE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect partial ownership of Eagle through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the
Department, Eagle has applied a prescribed practice which values Eagle’s reserves on an alternative reserving basis from the NAIC'’s
accounting practices and procedures manual. The prescribed practice changed the subsidiary’s valuation by $3.3 million and $(8.9) million as of
March 31, 2021 and December 31, 2020.

Nationwide Life Insurance Company (NLIC) and Nationwide Life and Annuity Insurance Company (NLAIC) are insurance companies domiciled
in the State of Ohio. The Company has an indirect partial ownership of NLIC and NLAIC through the Company’s ownership of Nationwide
Corporation. See the Nationwide Corporate Organizational Chart, which appears as Schedule Y of this statement. NLIC and NLAIC apply a
prescribed practice that utilizes certain alternative derivative and reserve accounting practices for eligible derivative instruments and indexed
products, respectively, in order to better align the measurement of indexed product reserves and the derivatives that hedge them. NLIC and
NLAIC applied the prescribed practice to their derivative instruments hedging fixed annuity and indexed universal life insurance products and
fixed annuity reserve liabilities effective January 1, 2021. The prescribed practice decreased the subsidiaries’ valuation by $12.7 million as of
March 31, 2021.

Olentangy Reinsurance, LLC (Olentangy) is a special purpose financial insurance company domiciled in the State of Vermont. The Company
has an indirect partial ownership of Olentangy through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Olentangy was granted a permitted practice from the State of Vermont
which increased the subsidiary’s valuation by $3.2 million as of March 31, 2021 and December 31, 2020.

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

SSAP F/S F/S

# Page Line # 2021 2020
Net Income
Nationwide Mutual Fire Insurance Company state basis (Page 4, Line 20,
(1) Columns 1 & 3) XXX XXX XXX $ 93,994,326 (96,482,330)
(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 $ 93,094,326 (96,482,330)
Surplus
Nationwide Mutual Fire Insurance Company state basis (Page 3, Line 37,
(5) Columns 1 & 2) XXX XXX XXX $ 2,528,562,192 $ 2,393,565,465
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation — Eagle 52 3 35 3,277,961 (8,920,383)
51, 86,
Subsidiary valuation — Nationwide Corporation 101 2 2.2 (12,731,585) -
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation — Olentangy 20 3 35 3,189,840 3,189,840
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 2,534,825976 $  2,399,296,008

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.
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Statement for March 31, 2021 of the NATIONWIDE MUTUAL FlRE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 2 - Accounting Changes and Corrections of Errors

Effective January 1, 2021, the Company adopted revisions to SSAP No. 32R, Preferred Stock (SSAP No. 32R). The adopted revisions updated the
definition for redeemable and perpetual stock, and furthermore, updated the valuation classification for perpetual stock to fair value. Previously,
perpetual stock could have been valued at amortized cost or fair value based on the rating of the security. Per SSAP No. 32R, any valuation
classification changes from amortized cost to fair value are to be recognized in statutory capital and surplus. Going forward, changes to fair value will
be recognized as unrealized gains and losses to the statement of statutory capital and surplus. As a result of this change, the Company recorded an
increase to statutory capital and surplus of $170,094 as of January 1, 2021.

Effective January 1, 2021, the Company adopted revisions to SSAP No. 32R, Preferred Stock (SSAP No. 32R). The adopted revisions updated the
definition for redeemable and perpetual preferred stock, and furthermore, updated the valuation classification for perpetual preferred stock to fair
value. Previously, perpetual preferred stock could have been valued at amortized cost or fair value based on the rating of the security. Per SSAP
No. 32R, any valuation classification changes from amortized cost to fair value are to be recognized in statutory surplus. Going forward, changes to
fair value will be recognized as change in net unrealized capital gains and losses in statutory surplus.

Note 3 - Business Combinations and Goodwill

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

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A. Mortgage Loans
There were no changes that were considered significant to the Company from prior year end.
B. Troubled Debt Restructuring
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. Less than 12 Months $ (3,087,026)
2. 12 Months or Longer $ (3,870,961)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 191,520,700
2. 12 Months or Longer $ 85,827,442

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.
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2. Type of Repo Trades Used

a.
b.

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

3-11. Not applicable.

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

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

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

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

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

2.  Type of Repo Trades Used

a.
b.

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

3. Original (Flow) & Residual Maturity

Maximum Amount

Open - No Maturity
Overnight

2 Days to 1 Week

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

No oM~ DN~

Ending Balnace

Open - No Maturity
Overnight

2 Days to 1 Week

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

No grN -~

4. Not applicable.

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

a.
b.

Maximum Amount
Ending Balance

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

ENDING BALANCE

T F@ "o a0 o

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

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
NO - - -
YES - - -
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
$114,338,125 - - -
$10,230,762 - 3 )
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
$116,624,888 $- $- $-
$10,435,377 $- $- $-
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
$-  $10,435,377 $- $- $- $- $-  $10,435,377
$-  $10,435,377 $- $- $- $- $-  $10,435,377
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7. Collateral Provided - Secured Borrowing

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

a. Maximum Amount
1. Cash $114,338,125 - - -
2. Securities (FV) - - - -
3. Securities (BACV) - - - -
4.  Nonadmitted Subset (BACV) - - - -

b. Ending Balance
1. Cash $10,230,762 - - -
2. Securities (FV) - - - -
3. Securities (BACV) - - - -
4. Nonadmitted Subset (BACV) - - - -

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

| Amortized Cost Fair Value
Overnight and Continuous $10,230,762 $10,230,762
30 Days or Less -
31 to 90 Days - -
> 90 Days - -

aoop

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.

R. Reporting Entity's Share of Cash Pool by Asset Type

Asset Type Percent Share
(1) Cash 0%
(2) Cash Equivalents 96%
(3) Short-term Investments 4%
(4) Total 100%

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. Derivatives under SSAP No. 86 — Derivatives
1-7.There were no changes that were considered significant to the Company from prior year end.

8. The Company has no premium cost due in each of the following four years and thereafter.
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B. Derivatives under SSAP No. 108 — Derivative Hedging Variable Annuity Guarantees
Not applicable.

Note 9 - Income Taxes

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

Note 10 — Information concerning parent, subs, and affiliates

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

Note 11 - Debt
A. All Other Debt
Not applicable.
B. Funding Agreements with Federal Home Loan Bank (FHLB)
Not applicable.

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

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

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

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

Note 14 — Contingencies

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

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

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

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

A. Transfers of Receivables Reported as Sales
Not applicable.

B. Transfers and Servicing of Financial Assets

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

Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

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

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

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

Level 1. Unadjusted quoted prices accessible in active markets for identical assets or liabilities at the measurement date and mutual funds where the
value per share (unit) is determined and published daily and is the basis for current transactions.
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Level 2. Unadjusted quoted prices for similar assets or liabilities in active markets or inputs (other than quoted prices) that are observable or that are
derived principally from or corroborated by observable market data through correlation or other means. Primary inputs to this valuation technique
may include comparative trades, bid/asks, interest rate movements, U.S. Treasury rates, London Interbank Offered Rate, prime rates, cash flows,
maturity dates, call ability, estimated prepayments and/or underlying collateral values.

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

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

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

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

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

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

The fair value of derivative instruments is determined using various valuation techniques relying predominately on observable market inputs. These
inputs include interest rate swap curves, credit spreads, interest rates, counterparty credit risk, equity volatility and equity index levels.

The following table summarizes assets held at fair value as of March 31, 2021:

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Bonds $ 860,713 $ 178,224,886 $ 16,104,140 $ - $ 195,189,739
Securities lending collateral assets - 1,539,193 - - 1,539,193
Preferred stocks - 7,027,797 3,643,860 - 10,671,657
Common stocks 14,713,806 - 10,684,224 - 25,398,030
Total Assets at Fair Value/(NAV) $ 15,574,519 $ 186,791,876 $ 30,432,224 $ - % 232,798,618

The following table presents the rollforward of Level 3 assets held at fair value during the year ended March 31, 2021:

Total gains

Beginning and (losses) | Total gains and

Balance at Transfers into | Transfers out of | included in | (losses) included Ending Balance at

12/31/2020 Level 3 Level 3 Net Income in Surplus Purchases | Issuances Sales Settlements 3/31/2021
Assets at Fair Value
Bonds $30,583,069 $2,167,187 $(17,239,477) $- $44,857 $- $- $(26,044)  $574,548 $16,104,140
Preferred stocks $3,749,866 $- $- $- $(318,772) $279,438 $- $(66,672) $- $3,643,860
Common stocks $- $- $- $- $2,164,074  $8,520,150 $- $- $- $10,684,224

Total Assets at Fair Value $34,332,935 $2,167,187 $(17,239,477) $- $1,890,159  $8,799,588 $- $(92,716)  $574,548 $30,432,224

B. & C. The following table summarizes the carrying value and fair value of the Company's assets not held at fair value as of March 31, 2021:

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

Bonds $5,358,609,615 $5,050,696,044 $1,115,819,303  $4,118,233,620 $124,556,692 $- $-
Mortgage loans, net of allowance 580,267,353 572,169,231 - - 580,267,353 - -

Cash, Cash Equivalents and
Short-term investments 142,603,106 142,603,106 5,727,251 136,875,855 - - -
Derivative assets 1,309,725 1,137,000 - 1,309,725 - - -
Securities lending collateral assets 10,444,196 10,481,568 10,230,762 213,434 - - -
Total Assets $6,093,233,995 $5,777,086,949 $1,131,777,316  $4,256,632,634 $704,824,045 $- $-

D. Not Practicable to Estimate Fair Value
Not applicable.
E. Measured using net asset value

Not applicable.

Note 21 - Other Items

There were no changes that were considered significant to the Company from prior year end.
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Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through May 7, 2021 for the statutory statement issued on May 10, 2021.

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

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through May 7, 2021 for the statutory statement issued on May 10, 2021.

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

Note 23 - Reinsurance

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

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

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

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

A. As of December 31, 2020, loss and loss adjustment expense reserves, net of reinsurance recoveries, were $3.40 billion. On January 1, 2021,
loss and loss adjustment expense reserves of $345.1 million were transferred to the Company as a result of the pooling and quota share
agreements, effective January 1, 2021. See Note 26 for details. Payments for incurred claims and claim adjustment expenses attributable to
insured events of prior years were $447 million for the three months ended March 31, 2021. As of March 31, 2021, remaining loss and loss
adjustment expense reserves attributable to insured events of prior years were $3.26 billion. The Company experienced favorable prior-year
development of $37.0 million during the three months ended March 31, 2021, primarily driven by ceded reinsurance recoveries on prior accident
years as a result of triggering CAT reinsurance treaties.

B. During 2021, 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

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

Effective January 1, 2021, Nationwide Indemnity entered the Nationwide Pool with 0% retrocession. Nationwide Indemnity ceded assets of $32.5
million and liabilities of $1.5 billion, primarily consisting of losses and loss expense reserves. Nationwide Indemnity transferred $286.2 million of
securities, $13.5 of commercial mortgage loans and $40.2 million of cash to the Company to settle this transaction. The Company received assets of
$7.5 million and liabilities of $347.4 million, primarily consisting of loss and loss expense reserves of $345.1 million.

Note 27 - Structured Settlements

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

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

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

Note 31 — High Deductibles

Not applicable.

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

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

Note 33 - Asbestos/Environmental Reserves

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

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.
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PART 1 - COMMON INTERROGATORIES
GENERAL

1.1 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]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
2.1 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[X] Nol[ ]
2.2 Ifyes, date of change: 02/10/2021
3.1 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] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.
3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.
4.1 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.
4.2 Ifyes, 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
5. Ifthe 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]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
6.2 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
6.3 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
6.4 By what department or departments?
OH
6.5 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]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
7.1 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]
7.2 Ifyes, give full information:
8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] No[ ]
8.4 Ifthe 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
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol[ ]

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

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

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

(e)

9.11 Ifthe response to 9.1 is No, please explain:

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

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

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

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

10.1

10.2

1.1

1.2

13.
14.1

15.1

15.2

16.1
16.2
16.3

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

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 266,790,727
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 354,508,766 358,275,175
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 30,000,000 30,000,000
14.26 All Other 53,566,208 56,338,879
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 438,074,974 $ 444,614,054
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] Nol[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NA[]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 11,983,388
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 12,020,761
Total payable for securities lending reported on the liability page: $ 13,033,128

Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, lIl - General Examination Considerations, F. Outsourcing

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

17.2

17.3
174

17.5

17.6

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

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

1 2

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

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

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

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
I 1 I 2 I 3 I 4 I 5 I
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Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
152209 Gramercy Funds Management LLC 54930052ZV4VR1WG8862 U.S. Securities and Exchange NO
Commission

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

18.2 If no, list exceptions:

19.

20.

21.

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

a.

b.
c.

a.
b.
c.

d.

a.
b.
c.

d.
e.

f.

FE or PL security is not available.

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

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

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

The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.

The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities?

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

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

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

NRSRO prior to January 1, 2019.

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

Q07.2

Yes[X] Nol[ ]

Yes[X] Nol[ ]

Yes[ ] No[X]

Yes[ ] No[X]



Statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

71

GENERAL INTERROGATORIES (continued)

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change?

If yes, attach an explanation.

Effective January 1, 2021, Nationwide Indemnity Company was added to the Nationwide Pool with 0% retrocession.

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?

If yes, attach an explanation.

Have any of the reporting entity’s primary reinsurance contracts been canceled?

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?

If yes, complete the following schedule:

Yes [X]

No[ ] NA[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

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

0.000 | 0.000 0 0 0

Total XXX XXX 0 0 0
Operating Percentages:

5.1 A&H loss percent 56.000%
5.2 A&H cost containment percent 0.000%
5.3 A&H expense percent excluding cost containment expenses 37.000%

Do you act as a custodian for health savings accounts?

If yes, please provide the amount of custodial funds held as of the reporting date.

Do you act as an administrator for health savings accounts?

If yes, please provide the amount of funds administered as of the reporting date.

Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states?

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?

Qo8

Yes[ ] No[X]

0

Yes[ ] No[X]

0

Yes[X] Nol[ ]

Yes[ ] NoJ[ ]



Statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

NONE

Qo9




Statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama........ccocoovnineiniininnns AL|....... Lo | v 7,792,951 | oo 9,065,009 | ..................3,203,374 | ..................3,900,588 | ................14,408,929 | ................ 12,960,559
2. AASKA.....oerreernree e AK L [ e | sonnneeennnnnnenen,828 | v 1,397 | i0000213,026 | e 244,864
3. Anzona....ceeeerieieee AL L | e 11,300 | 11,801 | 898 | e 1,500 | 14,925 | (11,305)
4. Arkansas 13,366,881 | oo 1,824,728 13,868,886 | ..overirrinne 7,874,200
5. California.......ccocooerernenrinnes. CA | il | 98,570 | i 76,684 | coi0..596,400 | oo (887,628) 3,251,119 | 2,959,604
6. C0lorado.......ccoevevvererireneee GO [ Lt [ ettt | eeeeseses et stesssnas | seeresessesiessssssesesentenaens | evesssesseseesnsnees 9,031 | oo 22,734
7. Connecticut......coovevveerveneeecnn CT | el | 003,248,805 | oo 3,918,587 2,412,438 [ TA4725 | 8,794,130
8. Delaware.......ccccoermecmecrrinenn. DE [ il | 003,058,872 | e 3,379,057 1,427,521 5,908,132 | v 6,168,435
9. District of Columbia................ DC|...... Lo | v 1,377,958 | oo 1,450,954 | ..o 416,974 | 1,098,052 | ..oovvecrriins 860,701 | ..o 1,941,373
10, Florida. ..o FL |l | [ e 111,824 | oo 1,895,527 | .ooovveevreinns 3,102,856
11.  Georgia 11,374,575 6,870,998 ..8,243,425 ..18,268,656 ...15,792,048
12 HaWali...coceeecceeecneeeHE |l | s s | et sensnnes | sereesssenessess e eessesseneneans
13, 1daN0....cecerircernnen D [l | e | | e
14. ..6,218,414 3,007,422 .5,081,178
15. ...1,412,876 1,486,519
16, 1OWA. oA |l | [ s | ettt | seent et
17, KaNSAS....veeeeernrrerernen e S [l | e | e | e
18, Kentucky......cocoveeveereersiencenens KY | ...o.c. Lo | e 2,956,924 | ....ccovvrnnenee 3,976,262 | ..oovvrrrenne 1,093,799 | oo 1,615,422 | oo 4,863,611 | .o 5,906,212
19, LOUISIANA........cvverererreriririririnas LA|...... Leee e [ e | seenervenennenenesenen 1,990 | v 1,365 | i 514,783 | oo 521,191
20.  MainB....ocooeeeenierererineineieinae ME |....... Lo | v 1,011,428 | oo 1,051,992 | i 591,782 | i 760,452 | e 1,205,706 | ..coovvevverernn 1,189,233
21.  Maryland 14,310,361 | .covvcvrrenes 16,112,450 | ...cccooeeer 8,771,183 | 9,710,905 | e........34,650,639 | oo 39,232,448
22, MasSaChUSELES.........coceveeeeee A |l [ [ e ensisnes | cetesesissesse e sens | esiesessesesesssssssessessssenes | ssresissessessesesnans 2,014 | o (2,258)
23, Michigan........ccccooveerrmrrmrcmrcneee MU o L | 000 910,862 | o 6,076,763 ..313,977,084 | .............. 346,202,967
24, Minnesota........oceeenevveereeend MN i L | 7,448 | e 7,100 | e 17,118 | 11,685 | 1,716,922 | ..o 1,774,671
25, MiSSISSIPPic.ceereecereereereneeee MS | L | oiiii00002.3,390,954 | e 4,106,319
26, MiISSOUM.....coereneerererrrenreeen MO | il s [ e
27, Montana........oceeeeveenenereeeeed MT il [ e
28, Nebraska........ccoveveneeneneend NE il s [ e
29, Nevada......ccooeoveveneneeneed NV [l e [ e
30. New Hampshire... ..450,966
31 New Jersey....oveneeneed NI il [ e
32, New MexiCo.......covenevnrneeecd NM | il s [ e
33.  New York..... ...13,000,293 | ... 14,311,882 10,159,945
34.  North Carolina 25,148,726 | .....cceovvene. 28,908,598 ....16,183,234
35, NOrth Dakota.......oveeveerereeeeneedND L | | et | consiessessneses st sssesestens | sessessnsssessesssssessessseenes
36. ...31,644,236 .37,250,434 21,920,651 .43,542,145
37. 371,327 164,371
38, 0regon.......cocovveeneererenneened OR vt L [ e 17,386 | coooveeveircrcrnn 22447 | ooeiiienenn6,680 | (35,916) | ..o 363,529
39.  Pennsylvania........cccooernenene. PA |l | 020,358,710 | oo 22,199,319 ....13,196,971 41,014,821
40. Rhode Island........ccccocvvemere R el | 02,518,350 | o 2,697,370 2,070,548 3,498,590
41.  South Carolina.........coceevevenee. SC| ... Lo | v 20,989,316 | ...cvvovvrenee 24,027,906 11,214,931 | oo 28,133,763
42.  South Dakota..........c.cceerernnee. SD|....... L e | e s | s s | eerebesetes et senetens | ebesreresises et serenes (4)
43, Tennessee.......ccommeurereeens TN|....... Lo | v 3,909,982 | ..oovvvrnenes 4,955,150 | ..coovreriicnnnee 2,614,229 | ..coovrnee 3,980,534 | ..o 12,233,231
44, TeXAS...ocirerrirerinrirereinrins TX| e Lo | v 2,446,530 | ..coovrverenee 2,592,560 | ...ccooviirerenne 2,264,931 | oo 2,129,646 | ......covvene. 13,580,942 | ..ocvvvnne 10,690,348
45, Utah..ccee UT . Lt [ e [ ettt | erseesssee st es e entesinens | sebnesessst et nienis | sreeeeesesesi s (1,310) | e (9,322)
46, Vermont.........coevvveeninnennenns VT ....... I T 666,888 | ...oovrrrrirrininnd 691,712 | o 494,449 | ..o AT 374 | e 1,233,337 | oo 1,176,528
47, Virginia.......ocoeveeeneereeeineiieenns VA|...... Lo | v 15,679,311 | v 16,753,208 | ..coovvvverennnc 6,989,512 | .oovvviinns 8,255,832 | ..covvrrinne 21,924,888 | .....cccvevnee 20,966,242
48, Washington.........cccoervrnrennen. WA|....... L. 35,629 36,651 25,684 318,655 | .o 202,969
49.  West Virginia.......ooocveenence WV | il | v 4,534,784 | 4,926,519 2,847 4T1 o B,924788 | o 6,367,666
50.  WIiSCONSIN.....c.ccvvererreririnrenes
51, Wyoming......ccocovvevererrnrennnnn.
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58. Aggregate Other Alien............ XXX...
59.  TotalS....ovuvereieirirernirircreins XXX | . 200,583,483 | . 233,118,121 ....116,605,232 | ..............136,447,696 | .............699,840,262 | .............. 743,853,582
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 52 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 5
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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Statement for March 31, 2021 of the NATIONWIDE MUTUAL FlRE |NSURANCE COMPANY

NATIONWIDE®

(Casualty/Fire subsidiaries)

NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY) OH (FIRE) OH
NATIONWIDE
CORPORATION RETENTION
Common Stock: ALTERNATIVES LTD.
13,642,432 Shares |Common Stock: 120,000 Shares
Casualty=95.2%
Fre48% OH Fre=100% BER
(See Page 2)
ALLIED INSURANCE e A e DEPOSITORS SCOTTSDALE
NATIONWIDE GENERAL AMERICAN MARINE NNOVS, LLC (DELAWARE), INC. ALLIED GROUP, INC. THI HOLDINGS
COMPANY OF AMERICA INSURANCE COMPANY UNDERWRITERS, INC. (NNOV8) (AHDI) (G INSURANCE COMPANY SRR S OMPANY (DELAWARE), INC.
(DEPOSITORS) (sicy (TH)
|Common Stackc 15,000 Shares ‘ommon Stock: 33,600 Sh: Common Stock: 20 Shares Common Stock: 100 Shares Common Stock 850 Shares| Common Stock: 300,000 Shares| | Common Stock: 30,136 Shares. Common Stock: 100 Shares
Casualty-100%
Casualty-100% Casualty-100% Casualty-100% Casualty-100% DE AHDI- 100% 1A AGI-100% A Casualty-100% OH Casualty-100% DE
OH OH FL OH
H T |
CRESTBROOK INSURANCE| NATIONWIDE NBS INSURANCE NW EYREBYRD, LLC ALLIED PROPERTY SCOTTSDALE VICTORIA FIRE &
COMPANY INDEMNITY COMPANY AGENCY, INC. Sincle Momber Limited HARLEYSVILLE GROUP INC, AND CASUALTY ":gﬁ;ﬁfg;’f;::]’é:‘ SURPLUS LINES TITAN INSURANCE CASUALTY COMPANY
(NW INDEMNITY) (NBS) ‘"3 ebl e"‘c " Limite (HG) INSURANCE COMPANY INSURANCE COMPANY COMPANY (VICTORIA FIRE)
Common Stock: 90,000 Share: — iability Company — (ALLIEDP &C) P — - 10000 Sh s
| Common Stock: 28,000 Shares. | Common Stock: 1,615 Shares Sommand Common Stock:12 Common Stock: 10,000 Shares Common Stock: 1,000,000 Shares Common Stock: 2,525 Shares|
NNOVE-100% AHDI-100% [Common Stock: 300,000 Shares| P
| Casualty-100% -1 (= lty-100% A SIC-100% 1-100% TH100%
OH Casualty-100% OH -asualty- OH OH DE |AGI-100% 1A OH AZ THI100¢ M OH
NW NEXT, LLC NATIONWIDE SALES
LONE STAR AMCO
O ey TV NATIONWIDE INSURANCE GENERAL AGENGY, INC. Single Membor Limited HARLEYSVILLE INSURANCE COMPANY SOLUTIONS, INC. FREEDOM SPECIALTY TITAN INSURANCE VICTORIA SELECT
COMPANY OF FLORIDA 4 ng INSURANCE COMPANY INSURANCE COMPANY SERVICES, INC. INSURANCE COMPANY
(NQ) B Stock 1,000 sh Liability Company OF NEW JERSEY (AMco) — [ '
. ‘ommon Stock: 1, ares [ . ¢ 20 3 Stock: [ 3
I Stock: 100 Shares | Common Stock:30,000 Shares. | 5000 Shares Common Stock: 300,000 Shares [Common Stock: 20,000 Shares Common Stock: 292,000 Shares CommonStock: 1 Share ‘Common Stock: 1,000 Shares
[AGI-100% SIC-100%
Casualty-100% NNOVS-100% THI100% Victoria Fire-100%
Casualty-100% Casualty-100% OH HGH100% AGI100%
- oH oH y- ™ 1A 1A OH X OH
i I VETERINARY PET
NCC OF AMERICA, LTD. NATIONWIDE INSURANCE CO.
, LTD. COLONIAL COUNTY NATIONWIDE REALTY HARLEYSVILLE LAKE ALLIED TEXAS Pl NATIONWIDE AGENT RISK
MUTUAL INSURANCE INVESTORS, LTD STATES INSURANCE COMPANY AGENCY, INC ADVANTAGE MORTGAGE PURCHASING GROUP, INC.
—| NATIONWIDE LLOYDS COMPANY +INC. COMPANY (NAMC) Common Stock: 6935387
% == Sh ;100
Common Stock:300,000 Shares| ATEXASLLOYDS Surplus Debentu Casuakty-97% — Common Stock: 1,000 Shares omman Stock: 333837 Sharey ares Common Stock: 100 Shares
Common Stock: 927,041 Shares
Assurance NW Indemnity-3% AMCO-100%
NC-100% G.B Lone Star ™ HGH100% X {AMCO - 87.3% SIC-100% OH THH100%
- X OH [Alied PAC - 8.47% 1A OH
Depositors —4.23%
NATIONWIDE REALTY i
NATIONWIDE AFFINITY NATIONWIDE PROPERTY SERVICES, LTD. NATIONWIDE ASSET HARLEYSVILLE PREFERRED L DVM INSURANCE
INSURANCE COMPANY AND CASUALTY MANAGEMENT, LLC INSURANCE COMPANY AGENCY
OF AMERICA INSURANCE COMPANY Single Member Limited Single Member Lirited
500,000 Shares |Common Stock:84,000 Shares Liability Company Liability Company — Comn, 470,000 REINSURANCE, LTD. Common Stock: 1,000 Shares
9 VPL100%
Casualty-100% oH (Casualty-100% OH Casualty-100% OH Casualty-100% oH HGk100% Common Stock: 11,000 Shares| CA
NAMC-100% T&C
NATIONWIDE CASH
NATIONWIDE SCOTTSDALE NATIONWIDE SERVICES
AGRIBUSINESS INDEMNITY COMPANY COMPANY, LLC MANAGEMENT COMPANY ms:mi:s(\g:'::mv V.P.L. SERVICES INC.
INSURANCE COMPANY (NSC) ‘OF NEW YORK
|commonstocc 5,690 Shares |Common Stock; 58,334 Shares Single MemberLimited | || Common Stock; 100 Shares | Common Stock: 1,000 Shares
Liability Company Commontod 15,000 Shares VPI-100%
Casualty-100% Casualty-100% HGF100%
i 1A i OH Casualty-100% OH Casualty-100% OH CA
HARLEYSVILLE LIFE
E| INSURANCE COMPANY VICTORIA NATIONAL E-RISK SERVICES, LL.C. HARLEYSVILLE
COMPANY INSURANCE COMPANY Single Member Linited INSURANCE COMPANY
[Commanstocks 1,750 shares ks 306000shares Common Stock: 1,000 Shares Liability Company Sommandia 2375000
[ ares
Casualty-100% Casualty-100% OH Casualty-100%  OQH Casualty-100%  DE HGH100% OH
OH
Subsidiary Companies — Solid Line
NCSARIZONA, LLC DANFORTH, LLC HARLEYSVILLE Contractual Association — Double Line
Single Member Limitd Single Member Limited WORCESTER Limited Liability Company - - Dotted Line
et o Liablity Company INSURANCE COMPANY
20,000 December 31,2020 Page 1
Casualty-100% Casualty-100% OH Shares
OH HGH100% OH



Statement for March 31, 2021 of the NATIONWIDE MUTUAL FlRE |NSURANCE COMPANY

NATIONWIDE®

NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY) (FIRE)
(See Page 1) OH (See Page 1) OH
NATIONWIDE CORPORATION
(NW CORP)
Common Stock: 13,642,432 Shares
Casualty-952% OH
Fire-4.8%
NATIONWIDE FINANCIAL

SERVICES, INC. (NFS)
Common Stock: 100 Shares

TT1O

EAGLE CAPTIVE \Wcopotoo%  DE
REINSURANCE, LLC T
Single Member Limited [
Uiability Company | _____ NATIONWIDE LIFE
NW Life-100% OH INSURANCE NATIONWIDE FINANCIAL | NFSDISTRIBUTORS, INC.
COMPANY (NW LIFE) SERVICES CAPITALTRUST (NFSDI)
Common Stock: 100 Shares
JEFFF“EIRASNOC'I‘A':_ACTOI:'P‘,AL ‘Common Stock: 3,814,779 Shares Preferred Stock:
(UNFC) NFS-100% NFS-100% DE NFS-100% DE
CommonStock: 8,300 Shares
. NATIONWIDE LIFE AND
NW Life-100% NATIONWIDE SBL, LLC
DE ANNUITY INSURANCE NATIONWIDE FUND NATIONWIDE FUND
coMPANY | Single Member Limited ANAGEMENT LLC
| ] (NLAIC) Liability Company
NES- 100% Managing Unithaldes
Common Stock: 66,000 Shares
JEFFERSON NATIONAL pw—— on NLAIC-100% OH DELAWARE BUSINESSTRU[S)TE )
JEFFERSON NATIONAL LIFE INSURANCE i NESDI-100% DE
SECURITIES COMPANY ;
CORPORATION UNLIO)
Common Stack; 100 Shares OLENTANGY REGISTERED INVESTMENT
|Comman Stace 1,043565 Shares REINSURANCE, LLC ADVISORS SERVICES, INC. NATIONWIDE FUND
| JNFC-100%
DE INFC-100% ™ Single Member Limited || DIsTRIBUTORS LLC
I 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
SECURITIES, LLC
| Common Stock:2.000,000 hares | CommonStock: 2800000 Shares
INLIC-100% NY Common Stock: 5,000 Shares.
NW Life-100% oK NFS-100% occ NFSDI- 100% oF
NATIONWIDE FINANCIAL
ASSIGNMENT NATIONWIDE FINANCIAL
COMPANY ‘GENERAL AGENCY, INC

Common Stock: 100 Shares
NW Life-100% OH

NATIONWIDE INVESTMENT
ADVISORS, LLC
Single Member Limited
Liability Company

NW Life-100% OH

(Nationwide Corp. subsidiaries)

Common Stock: 1,000 Shares

NFSDI- 100% PA

NATIONWIDE RETIREMENT
SOLUTIONS, INC.
Common Stock: 236,434 Shares

NFSDI00% DE

Subsidiary Companies
Contractual Association
Limited Liability Company

December 31,2020

— Solid Line
Double Line
-~ Dotted Line

Page 2
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Statement for March 31, 2021 of the NATIONWIDE MUTUAL FlRE |NSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

NAIC NAIC

Group Company State of Federal ID

Code Group Name Code Domicile Number Name of Company

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

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

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

0140 Nationwide 42587 1A 42-1207150 Depositors Insurance Company

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

0140 Nationwide 22209 OH 75-6013587 Freedom Specialty Insurance Company

0140 Nationwide 23582 OH 41-0417250 Harleysville Insurance Company

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

0140 Nationwide 35696 OH 23-2384978 Harleysville Preferred Insurance Company

0140 Nationwide 26182 OH 04-1989660 Harleysville Worcester Insurance Company

0140 Nationwide 64017 X 75-0300900 Jefferson National Life Insurance Company
0140 Nationwide 15727 NY 47-1180302 Jefferson National Life Insurance Company of New York
0140 Nationwide 11991 OH 38-0865250 National Casualty Company

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

0140 Nationwide 23760 OH 31-4425763 Nationwide General Insurance Company

0140 Nationwide 10070 OH 31-1399201 Nationwide Indemnity Company

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

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

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

0140 Nationwide 42110 TX 75-1780981 Nationwide Lloyds

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

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

0140 Nationwide 15580 OH 31-1117969 Scottsdale Indemnity Company

0140 Nationwide 41297 OH 31-1024978 Scottsdale Insurance Company

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

0140 Nationwide 42285 OH 95-3750113 Veterinary Pet Insurance Company

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

0140 Nationwide 10778 OH 34-1842604 Victoria National Insurance Company

0140 Nationwide 10105 OH 34-1777972 Victoria Select Insurance Company



statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
ﬁ?:ﬁbers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide..........cccoeerereerrrens [ orrerrennns 31-1486309.. 10 W. Nationwide, LLC.... Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvereens [ corererrenes 31-1486309.. 1000 Yard Street, LLC Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide..........ccoovererrvrrrens [ corrrrrennes 31-1486309.. 1015 Long Street, LLC.......cooevvevveriecrieienns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR IS
0140 [ Nationwide.........cccovurrerrrerrerens | corerereneene 31-1486309.. 1050 Yard Street, LLC......ccoevrerereercerieciens Nationwide Realty Investors, Ltd. ..... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccovvvverereenes [ orreriinas 31-1486309.. 1125 Rail Street, LLC........coccoevvvveeicceiean Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........cccoeererrerrrens [ errerrennes 31-1733036.. 120 Acre Partners, LLC.........ccccoovviervernieieinenns Nationwide Realty Investors, Ltd...................... ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company........... | ...... N T
0140 | Nationwide..........ccvvrverrverenns [ covvrerrenns 20-4939866.. 1125 Yard Street, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccevrererrvriens [ correrrennens 20-4939867.. 1175 Bobcat, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... \ TR ISR
0140 | Nationwide 26-2451988.. 1492 Capital, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. . | 111 Rivulon Boulevard, LLC.... . INRI-Rivulon, LLC.. ... |ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. 155 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......covveeeiecene e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1486309.. 161 Rivulon Boulevard, LLC.........ccccovrvrrrenrennen. NRI-Rivulon, LLC.......vvevreerseeneereeieeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
D 0140 | Nationwide. 31-1580283.. . | 170 Marconi, LLC................ . NWD Investments, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
= 0140 | Nationwide 31-1580283.. 245 Parks Edge Place, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
N 0140 [ NAHONWIAE. ..o | e 31-1486309.. 275 Rivulon Boulevard, LLC NRI-RivUlon, LLC......oovvvvrieieseseieieieene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennes 31-1486309.. 300 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......cceviveeieceieeresiinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide........ccccovurrerrrerrerens | corererrneene 31-1486309.. 310 Rivulon Boulevard, LLC.........ccccocvvinrnrunne NRI-Rivulon, LLC.......ooeieeieeneereeieeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceevrrverereeees [ ovreriirnas 31-1486309.. 343 N. Front, LLC.....ccoveervieivcereceees Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrens [ orrrrrennns 31-1486309.. 400 Rivulon Boulevard, LLC...........cccccoeverernnnns NRI-Rivulon, LLC.......coeveveeieceee e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvererens [ crvvrerrenes 31-1580283.. 400 West Nationwide Boulevard, LLC................ OH............ NIA..conne NWD Investments, LLC......cccoeuvrvrerrerrerniennenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccevrererrvrrens [ correrrennens 31-1486309.. 410 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......covveeieeeieeseisnieinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | OSSO ISR
0140 [ Nationwide..........coeurrerrrerrerens | corvrereneene 31-1580283.. 425 West Nationwide Boulevard, LLC OH........... NIA .o NWD Investments, LLC........ccocoveneereerrerninienes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide.........ccceeervverereeees [ erreriinas 31-1486309.. 44 Chestnut, LLC........cocoovveieeieccece e OH........... NIA.....cccoone. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 38-4118665.. 500 Neil Avenue, LLC........ccocvevvvrerririisiieieiins OH............ NIA....ccooe. NWD HP, LLC.....ovevereeiecreeeeeeeeiie ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvereens [ crvrrerrenns 38-4118665.. 515 Kilbourne Street, LLC.......ccovvvvereereinineenns OH........... NIA ... NWD HP, LLC....ovirireieenereeeeeeneeeeeeinenn ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide 20-4939866.. 735 Bobcat Avenue, LLC GVY Residential, LLC........cccoooererrvrirreriinnens ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1486309.. . | 75 Rivulon Boulevard, LLC.. . INRI-Rivulon, LLC.........ccoeverrrnan ... |ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 775 Yard Street, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 20-4939866.. 777 Swan Street, LLC.......covvveveveecceeies NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 20-4939866.. . {780 Yard Street, LLC... . INRI Equity Land Investments, LLC... . | ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 795 Rail Street, LLC.......ccoovvveeveeeceiieeisicinns NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 [ Nationwide.........cccveurrerrrereereens | corvrereneene 20-4939866.. 800 Bobcat Avenue, LLC........cccocuvrvinrininrinns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccovvrverereeees [ ovreriirnas 20-4939866.. 800 Goodale Boulevard, LLC...............ccccuvvnenenee OH........... NIA.....cccooone. NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrrens [ errerrennes 20-4939866.. 800 Yard Street, LLC.......cooovveveieiecriecinae NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovreerrvereens [ crvrreenenns 20-4939866.. 805 Bobcat Avenue, LLC GVY Residential, LLC.......ccccoevvrrrerrerrerierreens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide.........ccceeevvverereeees | ovreriirnas 20-4939866.. 808 Yard Street, LLC GVY Residential, LLC...........cccoevvverirririrernen. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
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0140 | Nationwide. 20-4939866.. n/a... . | 820 Goodale Boulevard, LLC.. . [NIA.... . |NRI Equity Land Investments, LLC... ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 825 Junction Way, LLC.........cccovvvererireieienne. GVY Residential, LLC.........ccccoeveviriiieiiinnns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 20-4939866.. 828 Bobcat Avenug, LLC........cccocvvvevnrirrrrinns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 20-4939866.. . | 840 Third Avenue, LLC... . INRI Equity Land Investments, LLC... ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 840 Yard Street, LLC......ooovvrerereeerereieceeees GVY Residential, LLC.......ccccoeurrrrerrirrerieneenens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 20-4939866.. 845 Yard Street, LLC.......cccoooveveeeiericcieins GVY Residential, LLC...........cccccevrverirririrernnen. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 20-4939866.. 860 Third Avenue, LLC.........ccooeveveicieerines NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 20-4939866.. 880 Third Avenue, LLC.......cccovvrevrrnrrrirrinnenes NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccevrvverereeees [ errerirnas 20-4939866.. 880 Yard Street, LLC.......cccoooveveveceriieeeieinns GVY Residential, LLC...........ccccoevvverirrirerernnen. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 [ Nationwide..........ccoeurrerrrreerens | corvrereneene 20-4939866.. 895 W. Third Avenue, LLC........cccovvvvrrurrinenns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necooe s
0140 | Nationwide..........cccoeeverevreens [ cerrereennns 20-4939866.. 950 Dorchester Way, LLC.......c.ccceevvvvercrrirnnnns GVY Residential, LLC........cccocoevererreeieieinnns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUR IS
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 20-4939866.. 950 Goodale Boulevard, LLC..........cccocoeverirnnee NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ccovvvrerrvereens [ covrrerrenns 31-1486309.. 960 Bobcat Avenue, LLC........cccocovvevnrirrirrenns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 31-1486309.. 975 Rail Street, LLC......oovvrereeieerieieeineens Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........cccoevevereerrrens [ orrerrnnns 31-1486309.. 995 Yard Street, LLC.......cooevveveeveiecriecines Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvreens [ corvrrrnenes 31-1486309.. 18615 Claret Drive, LLC........cccovevvrerrrireierirninns NRI Cavasson, LLC.........ccooovvnrrernrnrinrinenes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide 31-1486309.. 18700 Hayden Road, LLC..........ccccoovrerrirrrinienns NRI Cavasson, LLC.........cccccoevevvevieieirisiennns ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1580283.. . |ADTV, LLC.....ovvrrenee . INWD Investments, LLC.... .... | 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.....cevverrririecreeeevenie A Allied Holdings (Delaware), Inc.............ccoevnene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 46-4628790.. . | Allied Holdings (Delaware), Inc... . | Nationwide Mutual Insurance Company........... | ownership.. ...100.000 |Nationwide Mutual Insurance Company........... | ...... Y
0140 | Nationwide . |27-0114983.. ALLIED Insurance Company of America Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
ALLIED Property and Casualty Insurance

0140 | Nationwide.........cccecerriererirnnns 42579... |42-1201931.. Company A A ALLIED Group, INC......cvevveerereerreieeiseeeieienas ownership.......... ....100.000 | Nationwide Mutual Insurance Company...........| ...... Neveooos | e
0140 | Nationwide 42-1527863.. ALLIED Texas Agency, INC.......ccccererevrierennns D, SO A AMCO Insurance Company...........ccveuveverrennnes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide . |42-6054959.. AMCO Insurance Company............cccevereerrenens A A ALLIED Group, INC....ccvvererrerereeneereieeeneineines ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccevvvverereeeees [ errereinnas 59-1031596.. American Marine Underwriters, Inc.................... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide 81-4532504.. American Tax Credit Fund 2017-A, LLC Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 82-2001573.. . | American Tax Credit Fund 2017-B, LLC . | Nationwide Life Insurance Company ... .... | ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 82-4591498.. American Tax Credit Fund 2018-A, LLC Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 83-0606592.. American Tax Credit Fund 2018-B, LLC Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
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.........ccoevrveverereeees [ covreriirenas 83-3953721.. American Tax Credit Fund 2019-B, LLC Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company...........| ...... N | e
0140 | Nationwide..........ccooeererreriens [ orrrrrennes 84-3443067 .. American Tax Credit Fund 2020-A, LLC Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccoervrerrrerenns | crvvrirrenns 85-2359702.. American Tax Credit Fund 2020-B, LLC Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
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American Tax Credit Fund 2021-A, LLC (fka
0140 | Nationwide..........ccooeerereerrens [ orrrrrennes 85-2649655.. [N/a.....cccvve | covreiieiieiien [ American Tax Credit Fund 2020-C, LLC) OH............ NIA.....cccoone. Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvreens [ corvrrrrines 86-2502912.. | n/a.............. American Tax Credit Fund 2021-B, LLC............ OH............ NIA ..o Nationwide Life Insurance Company ............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccoovererrerrens [ corrrrrennns 31-1580283.. |n/a.............. Arena District CA I, LLC.....ccovevvrieierireieienns OH............ NIA....ccoonne NWD Investments, LLC.........ccccervvrreiererrnnnnn. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
.................................................................... 90-0280710.. | N/@...ccveeeers | woeererrereenees [ cveersenenennnneee. | Arena District Owners Association..................... |OH............ |OTH.............. | Other non-Nationwide............ccccovvrvnrnrrneeens | NM@eiiririiniincnes | cerineeneenn. | Other non-Nationwide..........ooooveveverenconncnncns [oeeedNeviiiin | 20
0140 | Nationwide.........ccccovvvvvevereeees [ evreriinas 31-1486309.. Ballantrae Woods, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 31-1486309.. Cavasson Hotel, LLC Cavasson Hotel Holdings, LLC...........c.ccccuuue. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSUO ISR
0140 | Nationwide..........ccovvererrvereens [ covrreenenes 31-1486309.. Cavasson Hotel Holdings, LLC..........ccccovvnrunee OH........... NRI Cavasson, LLC.........ccoovvnereuneneenrernenes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 20-1618232.. CNRI-Cannonsport Condominium, LLC............. OH............ CNRI-Cannonsport, LLC..........ccovvvvrvnirerrienn. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 20-1618232.. CNRI-Cannonsport, LLC.........ccocnernieneeneieineen. OH............ Nationwide Realty Investors, Ltd........cccccoevenee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide . | 74-1061659.. Colonial County Mutual Insurance Company..... | TX............. Other non-Nationwide............cocevrrvenrerrerninnnns CONract......covves | e Other non-Nationwide...........c.coeueverevnrerrreiinnes [ e N
N
N
N
N
N

0140 | Nationwide. 31-1486309.. . | Cottages at Hyatts LLC........... . [ Nationwide Realty Investors, Ltd....... ... | ownership.. ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide . |68-0066866.. Crestbrook Insurance Company. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. Crewville, Ltd......coveeveeeceieeecee s Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 84-5052608.. . | Danforth, LLC.........cccevvvrrnnee . ... | Nationwide Mutual Insurance Company........... | ownership.. ..100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide . [42-1207150.. Depositors Insurance Company.........cccoceveeerenne | HAuiiiiiinne ALLIED Group, INC....c.vvvrereeesrinnereierensisninns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......

Discover Affordable Housing Investment Fund |
.................................................................... 46-4104813.. LLC OH............ |OTH.............. | Other non-Nationwide...........c.cocrrrrmrmrrrrnens | Meuiiiriirrireiininnes [ cvrierenneeene. | Other non-Nationwide.......c.cveevevveeeereinvneneons | veereNuviiei [ 21
0140 | Nationwide 33-0096671.. DVM Insurance AgeNnCy.........cccceeveevererevensnnnns CA..ccoevnne. NIA.....ccooo.e. Veterinary Pet Insurance Company................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide . |47-4523959.. Eagle Captive Reinsurance, LLC....................... OH............ A Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvreens [ corrrerrenes 20-1945276.. East of Madison, LLC........ccccoevvvmrrrrrninrinrireinns DE............. NIA....cone 120 Acre Partners, Ltd........cccccovvvrvrinrnnnnne ownership.......... | oe... 24.910 | Nationwide Mutual Insurance Company........... | ...... [\ T
0140 | Nationwide..........ccoovererrerrens [ corrrrrennes 20-1945276.. East of Madison, LLC..........cccccoevrererrrereiennns DE............. NIA....ccoonne ND La Quinta Partners, LLC.........c.ccccccvvrrrennee ownership.......... | oo... 75.090 |Nationwide Mutual Insurance Company........... | ... N | P
0140 [ Nationwide........ccccvvurverreerrerens | corerrrrneene 26-3260559.. E-Risk Services, L.L.C....o.vvveerreeerererririnenne DE............. NIA ..o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide . | 75-6013587.. Freedom Specialty Insurance Company............ OH............ A Scottsdale Insurance Company .............ccco... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide 20-4939866.. Grandview Yard Hotel Holdings, LLC.................|OH............ NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 20-4939866.. . | Grandview Yard Hotel, LLC. . | Grandview Yard Hotel Holdings, LLC... ..| ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. GVY Residential, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1486309.. Harlem Road Developers, LLC.........c.ccccrvuneenee Nationwide Realty Investors, Ltd........c..cccnvene. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 51-0241172.. . | Harleysville Group Inc......... . | Allied Holdings (Delaware), Inc . |ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide . [41-0417250.. Harleysville Insurance Company Harleysville Group, INC.......cccvvvererereiirieiennns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide . 123-2253669.. |N/a....cciies [ e e Harleysville Insurance Company of New Jersey |NJ............. A Harleysville Group, INC........ccccovvvveverveeniiieins ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide . 123-2864924.. [Nfa...cocviers | e [, Harleysville Insurance Company of New York... |OH............ Harleysville Group, INC.......c.ccvevevverereiiicienns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide . 138-3198542.. |n/a.............. Harleysville Lake States Insurance Company.... |Ml.............. Harleysville Group, INC........ccoovvevernirnienrirrininns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TSI ISR
0140 | Nationwide . 123-1580983.. |n/a.............. Harleysville Life Insurance Company................. OH............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide .1 23-2384978.. [N/ | e | e Harleysville Preferred Insurance Company........ OH........... A Harleysville Group, INC........cccoovueeerrerneencireinanne ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
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0140 | Nationwide. .126182... | 04-1989660.. . | Harleysville Worcester Insurance Company...... OH. . | Harleysville Group, Inc.............. . |ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide..........cccoeerereerrrens [ orreriennes 32-0051216.. Hideaway Properties Corporation..................... Nationwide Realty Investors, Ltd...................... ownership Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 20-3289512.. Jefferson National Financial Corp.........cc.coo....... Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Y
0140 | Nationwide.... . [75-0300900.. . | Jefferson National Life Insurance Company...... Jefferson National Financial Corporation ownership ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
Jefferson National Life Insurance Company of
0140 | Nationwide . |47-1180302.. New York Jefferson National Life Insurance Company.... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 61-1340595.. Jefferson National Securities Corporation.......... Jefferson National Financial Corporation......... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSUO ISR
0140 | Nationwide..........ccovvererrvereens [ covrreenenes 31-1486309.. [N/a..civie [ v [ Jerome Village Company, LLC.........ccccovvrrrenne Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 31-1486309.. JV Developers, LLC........cccoveuvivieinnisieireinnnns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 74-1395229.. Lone Star General Agency, INC.........cccccovveneenne. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide . | 38-0865250.. National Casualty Company...........ccvverrerennes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. AC000920.... . | National Casualty Company of America, Ltd...... . | National Casualty Company. .... |ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 42-1154244.. Nationwide Advantage Mortgage Company....... AMCO Insurance COMPaNy..........coc.reerverrerrenns ownership Nationwide Mutual Insurance Company........... [ ..... Y
ALLIED Property & Casualty Insurance
0140 | Nationwide..........ccooeerereerrens [ errrrrennns A42-1154244.. | Da....ceicis | ereeieeiieis e Nationwide Advantage Mortgage Company....... A NIA.....cccoone. Company ownership.......... | coov.... 8.470 | Nationwide Mutual Insurance Company...........| ......Y....... | P
0140 | Nationwide.........ccceevrrverererees [ evreriienas 42-1154244.. N[ [ evieeieicens | e Nationwide Advantage Mortgage Company....... A NIA....ccoone Depositors Insurance Company...............o....... ownership.......... | ... 4.230 |Nationwide Mutual Insurance Company........... | .....Y....... T
Nationwide Affinity Insurance Company of

0140 | Nationwide . [48-0470690.. [N/a...cininer [ v America OH............ A s Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide . |42-1015537.. Nationwide Agribusiness Insurance Company... | IA.............. A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1578869.. . | Nationwide Arena, LLC....... . INRI Arena, LLC..... ... |ownership.. 90.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-8670712.. Nationwide Asset Management, LLC................. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide . 195-0639970.. Nationwide Assurance Company.............c.c.e... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1036287.. . | Nationwide Cash Management Company... . |Nationwide Mutual Insurance Company........... | ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-4416546.. Nationwide Corporation..............cccceeuvvreveverrinnns Nationwide Mutual Insurance Company........... ownership Nationwide Mutual Insurance Company Y
0140 | Nationwide..........ccooeerereerrrens [ orrerrennes 31-4416546.. Nationwide Corporation............cccceeererrirrriennes Nationwide Mutual Fire Insurance Company... |ownership Nationwide Mutual Insurance Company...........| ...... Yoo P
0140 | Nationwide..........ccovrverrrereens [ covrrerrenns 31-1667326.. Nationwide Financial Assignment Company...... OH........... NIA ..o Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccvvererrvriens [ corrrrrennes 23-2412039.. Nationwide Financial General Agency, Inc......... PA..coovis NIA....ccoonne NFS Distributors, INC.........cccoovivrrrirrrieirienns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide.........cccoeurrererereereens | corverenenne 31-6554353.. Nationwide Financial Services Capital Trust...... DE............. NIA. ... Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide..........ccovvverrrreens [ corrrrrnenns 31-1486870.. Nationwide Financial Services, InC.........c..cc..e.... Nationwide Corporation.............ccveveerrerrenenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide..........ccooeererreriens [ orrrreennes 52-6969857.. Nationwide Fund AdVisOrs...........ccccueevrrierennens Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... \ TR ISR
0140 | Nationwide..........ccvvereerrrereens [ crvvrirnenes 31-1748721.. Nationwide Fund Distributors LLC............c.ccee.u. NFS Distributors, INC........c.coerrunenrerriririenninns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide 31-0900518.. Nationwide Fund Management LLC................... NFS Distributors, INC.........ccoeovvveeriiceeriierinns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide . 131-4425763.. Nationwide General Insurance Company........... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide . 131-1399201.. Nationwide Indemnity Company............cc.cvvuerenee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TSI ISR
0140 | Nationwide . 195-2130882.. Nationwide Insurance Company of America...... ALLIED Group, INC. ..o ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide . 131-1613686.. Nationwide Insurance Company of Florida........ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide 41-2206199. Nationwide Investment Advisors, LLC Nationwide Life Insurance Company ownership ....100.000 |Nationwide Mutual Insurance Company N
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0140 | Nationwide.........ccccoevvveverceees [ ovreriirnas 73-0988442.. |n/a.............. Nationwide Investment Services Corporation.... | OK............. NIA.....ccooone Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Yoo [
Nationwide Life and Annuity Insurance
0140 | Nationwide . 131-1000740.. | n/a.............. Company OH........... Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide . 131-4156830.. |n/a.............. Nationwide Life Insurance Company.................. OH............ Nationwide Financial Services, Inc................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
Nationwide Life Tax Credit Partners 2002-A,
0140 | Nationwide.........ccceevrvverereeens [ ovreriirenas 13-4212969.. | N/A....ceiires [ erereriererieies | eveeiesisesseissienens LLC OH............ NIA....ccoone. Nationwide Life Insurance Company................ other......coceeeeees [ 0.010 | Nationwide Mutual Insurance Company........... | ...... N...... T
Nationwide Life Tax Credit Partners 2002-B,
0140 | Nationwide.........ccoeervrererevens [ ovrerrirenas 01-0749754.. [N/a..coiiees | e e LLC OH........... NIA....cccone Nationwide Life Insurance Company................ other......coceeieees [ ronrnad 0.010 | Nationwide Mutual Insurance Company........... | ...... N....... T
Nationwide Life Tax Credit Partners 2003-A,
0140 [ Nationwide..........ccoeurrerrerrerens | corererrneene 54-2113175.. | Nfa..cinins | v [ e LLC OH........... NIA. ... Nationwide Life Insurance Company................ (01211 SRR IS 0.010 |Nationwide Mutual Insurance Company........... | ...... N...ooee | P
Nationwide Life Tax Credit Partners 2003-B,
0140 | Nationwide..........ccovererrvriens [ corvrrrennns 58-2672725.. [Nfa...cciivies | v [ LLC OH............ NIA....ccoonne Nationwide Life Insurance Company................ Other...ccovevenes [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N P
Nationwide Life Tax Credit Partners 2004-A,
0140 | Nationwide..........ccvvererrvriens [ corrrrrennes 20-0382144.. [N/a...ciivin | o [ LLC OH.....c...... NIA....ccoone Nationwide Life Insurance Company................ Other...oovevevees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2004-C,
0140 | Nationwide.........ccceerrverererees [ ovreriirnas 20-0745965.. |n/a.............. LLC OH............ NIA.....ccoone. Nationwide Life Insurance Company................ other.......coceeveies [ 0.010 | Nationwide Mutual Insurance Company........... | ...... N....... T
Nationwide Life Tax Credit Partners 2004-F,
0140 | Nationwide..........ccoeveerrrereens [ covrrerrenes 20-1918935.. | Nf@...veerrs | v [ cermerneineieeseenninns LLC OH........... NIA ... Nationwide Life Insurance Company................ Other....covvevees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ | P
Nationwide Life Tax Credit Partners 2005-A,
0140 | Nationwide..........cccoeevereerrrens [ orrereennns 20-2303694.. [N/a.....ccoive | e e LLC OH............ NIA.....ccoo... Nationwide Life Insurance Company................ Other.....oveveeis [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N.oooae | P
Nationwide Life Tax Credit Partners 2005-B,
0140 | Nationwide..........ccoovererrvriens [ corrrrrennes 20-2303602.. [N/a....ciivie | eorreireiiieiiens [ LLC OH............ NIA....ccoonne Nationwide Life Insurance Company................ Other.....coeveves [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N T
Nationwide Life Tax Credit Partners 2005-C,
0140 | Nationwide..........ccoovererreriens [ corrrrrennes 20-2450960.. [N/a...c.icvin [ oo [ LLC OH............ NIA....coone Nationwide Life Insurance Company................ Other...ooveverees [ e 0.010 | Nationwide Mutual Insurance Company........... | ... N | P
Nationwide Life Tax Credit Partners 2005-E,
0140 | Nationwide..........ccvvrrvrerrverenns [ covererrenes 20-2774223.. |n/a.............. LLC OH............ NIA ..o Nationwide Life Insurance Company................ Other....covvevees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ | P
Nationwide Life Tax Credit Partners 2007-A,
0140 | Nationwide........ccooeerrrverererens [ orrerriinas 21-1288836.. [N/a.....ccviers [ v e LLC OH............ NIA....ccoone Nationwide Life Insurance Company................ Other.....cooceeenes [ 0.010 | Nationwide Mutual Insurance Company........... | ...... N....... T
Nationwide Life Tax Credit Partners 2009-C,
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennns 26-3427479.. [N/a...civies | e LLC OH............ NIA.....cccoone. Nationwide Life Insurance Company................ Other...ooveveees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N P
Nationwide Life Tax Credit Partners 2009-D,
0140 | Nationwide..........ccovvrererrvrrens [ corrrrrennes 26-3427525.. [Nfa..ciivins | o [ LLC OH.....cc..... NIA....ccoonne Nationwide Life Insurance Company................ Other...ovverenees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N | P
0140 | Nationwide.........ccceevvvvevereeees [ evreriinas 27-1362364.. | N/a...coccriies [ eereiieeiiiies e Nationwide Life Tax Credit Partners 2009-I, LLC| OH............ NIA.....ccoone. Nationwide Life Insurance Company................ other......cocoeveees [ 0.010 |Nationwide Mutual Insurance Company........... | ...... N...... T
0140 | Nationwide.... 45-0469525.. . | Nationwide Life Tax Credit Partners No. 1, LLC Nationwide Mutual Insurance Company
0140 | Nationwide . | 75-1780981.. Nationwide LIOYdS..........ccevverrreieirninieieireinnens Nationwide Mutual Insurance Company
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Nationwide Sales Solutions, Inc. (fka
0140 | Nationwide..........ccooeerereerrens [ orrrrrennes 42-1373380.. | Na..occiiis | rreieiieieiens e Nationwide Member Solutions Agency Inc.) A NIA.....cccoone. ALLIED Group, INC...c..cvuevrrercieieieicsieieinas ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvreens [ corvrrrrines 75-3191025.. | n/a.............. Nationwide Mutual Capital, LLC.........c.ccccrrerenne OH............ NIA ..o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide . [31-4177110.. |n/a.............. Nationwide Mutual Fire Insurance Company..... OH............ RE....ccoeinne Other non-Nationwide...........cccccoovererrerrinrennns 111 TR DU Other non-Nationwide............ccoeervvieierennns | cvnes N O
0140 | Nationwide 314177100, [N/ [ | e Nationwide Mutual Insurance Company............. OH.......... A Other non-Nationwide............ocererveneerrireiniens (11 S U Other non-Nationwide.............coceeerreneenenrirnes [ e N 2
0140 | Nationwide 34-2012765.. | N/a...cocciiies [ e e Nationwide Private Equity Fund, LLC................. OH............ NIA.....ccoone. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
Nationwide Property and Casualty Insurance
0140 | Nationwide . 131-0970750.. |n/a.............. 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.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. Nationwide Realty Investors, Ltd Nationwide Indemnity Company.............c.c....... ownership Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1486309.. Nationwide Realty Management, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. (111 RO . | Nationwide Realty Services, Ltd...... . | Nationwide Mutual Insurance Company........... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 73-0948330.. Nationwide Retirement Solutions, Inc. NFS Distributors, INC........ccocreurereerrerririeneanns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
Nationwide Life and Annuity Insurance

0140 | Nationwide..........ccooeevereerrrens [ orrerrennns 83-2250056.. Nationwide SBL, LLC........cccooeverireirieiciiiens OH............ NIA.....ccoon.. Company ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrvriens [ corrrrrnenns 36-2434406.. Nationwide Securities, LLC........cccovvrrrrnrnrenns OH............ NIA ... NFS Distributors, INC........cccovurevrrnrerrininrenninns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennes 31-4177100.. Nationwide Services Company, LLC.................. OH............ NIA....ccoonne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
0140 | Nationwide..........ccvevererrrreenns [ crvrrerrenes 46-1952215.. Nationwide Tax Credit Partners 2013-A, LLC.... |OH............ NIA .. Nationwide Life Insurance Company................ Other....covverees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... N T
0140 | Nationwide.........cccevrrverereeees [ orreriirnas 46-1971926.. Nationwide Tax Credit Partners 2013-B, LLC.... |OH............ NIA.....ccoone Nationwide Life Insurance Company................ other.....ccoceeiviees [ 0.010 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1592130.. . | Nationwide Trust Company, FSB .. | Nationwide Financial Services, Inc....... ..| ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-5976272.. Nationwide Ventures, LLC.........c.ccouvrurvrnrnrereenns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 31-0871532.. NBS Insurance Agency, INC.......cccccvvererrivennnnn. Nationwide Mutual Insurance Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 85-4193218.. . INCS Arizona, LLC............... . |Nationwide Mutual Insurance Company........... | ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 11-3651828.. ND La Quinta Partners, LLC...........ccccoevvevernnen. Nationwide Realty Investors, Ltd...................... ownership Nationwide Mutual Insurance Company N
0140 | Nationwide..........ccooeerereerrrens [ orrerrennes 31-1630871.. NFS Distributors, INC...........ccoerevrirereririerennns Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovrverrrereens [ covrrerrenns 82-5195340.. NLIC REO Holdings, LLC.......ccccovurrnrrrirrininnes Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccvvererrvriens [ corrrrrennes 82-5194959.. NMIC REO Holdings, LLC........ccccovvverririeienns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide.........cccoeurrererereereens | corverenenne 46-3762545.. NNOVB, LLC....ooriierireiieeisere e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide..........ccovvverrrreens [ corrrrrnenns 20-4939866.. North of Third, LLC........ccocovrrrerrreinrrereininnins NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide..........ccooeererreriens [ orrrreennes 31-1486309.. NRIArena, LLC.......ccoevverrieiereseeeseese s Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... \ TR ISR
0140 | Nationwide..........ccvvereerrrereens [ crvvrirnenes 31-1486309.. NRI Brooksedge, LLC Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide.........ccoeerrvevereeees [ erreriirnas 31-1486309.. NRI Builders, LLC Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........cccoeerereerrrens [ errerrinns 31-1486309.. NRI Cavasson, LLC........cccccveuviirereirireieeias Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvreens [ corerrrnenes 31-1486309.. NRI Communities/Harris Blvd., LLC.................. OH............ NIA...cone Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TSI ISR
0140 | Nationwide..........ccoovererreriens [ corvrrrennns 31-1486309.. NRI Corporate Housing, LLC........c..cccocvveiennee. OH............ NIA....ccoonne Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide.........cccoeurverrrerrerens | corvrerrneene 31-1486309.. NRI Cramer Creek, LLC........ccovvernrerriririeneinns OH........... NIA .o Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
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0140 | Nationwide. 20-4939866.. . |NRI Equity Land Investments, LLC. . [NIA.... . | Nationwide Realty Investors, Ltd... .. | ownership.. 80.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 26-0212217.. NRI Equity Tampa, LLC........ccccoovvvevererirerenne, Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1486309.. NRI Office Ventures, Ltd.........cocovrverrerrirninnenee Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1580283.. . |NRI Telecom, LLC . INWD Investments, LLC.... .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. NRI-RivUloN, LLC......corieeireieeeeieeeseeeenne Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 90-0729552.. NTCIF-2011, LLC.....ovrvvieeceeee s Nationwide Mutual Insurance Company........... ownership.......... 50.000 |Nationwide Mutual Insurance Company........... | ...... N...... T
0140 | Nationwide..........ccooeererrerrens [ orreriennes 90-0729552.. NTCIF-2011, LLC....ovvreeeeeseeeeeeee Nationwide Mutual Fire Insurance Company... |ownership.......... 50.000 |Nationwide Mutual Insurance Company........... | ...... N | P
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 27-4700627.. NTCP 2011-A, LLC...orreererreeeeereersieenenns Nationwide Life Insurance Company................ Other....covvevees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ .
0140 | Nationwide.........cccevrvverereeees [ errerirnas 46-0741029.. NTCP 2012-A, LLC....coevvveereeeeeece e, Nationwide Life Insurance Company................ other.....ccocveceiees [ 0.010 |Nationwide Mutual Insurance Company........... | ...... N....... R
0140 [ Nationwide..........ccoeurrerrrreerens | corvrereneene 46-3309896.. NTCP 2013-C, LLC....cooeereeriereireecneieieenes Nationwide Life Insurance Company................ (01211 USRS IS 0.010 |Nationwide Mutual Insurance Company........... | ...... N...oooe 2
0140 | Nationwide.........ccoeevrvverererees [ covrerrirenas 46-4111078.. NTCP 2014-A, LLC.....ovvereeeeereeeee Nationwide Life Insurance Company............... other......cccveveves [ 0.010 | Nationwide Mutual Insurance Company........... | ...... N...... R
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 47-1404116.. NTCP 2014-B, LLC.....coovvereeeeereeee Nationwide Life Insurance Company................ Other....ocoveveees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N 2
0140 | Nationwide..........ccovvvrerrvereens [ covrrerrenns 47-1413242.. NTCP 2014-C, LLC....ovovereeererereecneeeeees Nationwide Life Insurance Company................ Other....coovveves [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ 2
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 47-3909345.. NTCP 2015-A, LLC.....ovveeeeeereereerie Nationwide Life Insurance Company................ Other...covevevees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N O
0140 | Nationwide..........cccoevevereerrrens [ orrerrnnns 47-4148470.. NTCP 2015-B, LLC Nationwide Life Insurance Company................ Other.....cooevveeis [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... N 2
0140 | Nationwide..........ccvvvverrvreens [ corvrrrnenes 81-3836925.. NTCP 2016-A, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide 82--2015065. 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....overereecieeieins ... |ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 85-3363961.. NW Next, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 81-0936428.. NW Private Debt, LLC........ccccoovvereivirereiernnen. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide. 26-1903919.. . INWREI, LLC........... . |Nationwide Mutual Insurance Company........... | ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 46-3654078.. NW-Amesbury, LLC NW-REIL LLC......ooeieirreieeeieeeseiessisnieens ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 [ Nationwide.........cccoeerverrrrerens | corvrerrneene 81-1263284.. NW-Amesbury II, LLC NIA .o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR RN
0140 | Nationwide.........ccccovvvvevereeees [ evreriinas 84-2078643.. NW-Amesbury I, LLC.... NIA.....cccoone Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereeriens [ orrrrrennes 84-3727023.. NW-Ashland, LLC.........ccccouererrirrerreireeieeies NIA....ccooe. Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvereens [ covrrernenns 83-2056769.. NW-Athens Way, LLC.........ccccoovrrrmrnrnrireinnenes NIA ..o Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvrererrerrens [ corrrrrennes 84-3942108.. NW-Beloit, LLC......oovrererririeereeereieeeeis NIA....ccoonne Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 | Nationwide Mutual Fire Insurance Company... | ...... |\ TR IS
0140 | Nationwide..........ccooeerereerrrens [ erreriennns 83-1613456.. NW-Cameron Village, LLC...........cccovvvrverrernaee. NIA.....ccoo... Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide..........ccvvvverrvriens [ corerrrnenns 83-4513883.. NW-Carothers, LLC.........cccrsvmrnrrrererrnrenrirrernes NIA....cone Nationwide Mutual Flre Insurance Company... | ownership.......... ....100.000 | Nationwide Mutual Fire Insurance Company... |...... |\ TS ISR
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennns 82-2957977.. NW-Civita, LLC......oeverereriecreeeeeseeis NIA....ccoonne Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
Nationwide Life and Annuity Insurance
0140 | Nationwide.... 82-2958440.. . |NW-Civita NLAIC, LLC Company ownership ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 84-2920247... NW-Cranberry, LLC.......cccoovvererireerereie e Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........ccoevrveverereeees [ covreriirenas 84-4388876.. NW-Escalante, LLC........ccccccoververeverereersieiennns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company...........| ...... N | e
0140 | Nationwide..........ccooeererreriens [ orrrrrennes 86-1538532.. NW-Escalante II, LLC..........cccoeveverererreirierenns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccoervrerrrerenns | crvvrirrenns 31-1580283.. NWD 205 Ving, LLC.....o.vvveverrereinireireiecseennenes NWD Investments, LLC........cocovveerrerrerniennenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
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0140 | Nationwide. 31-1580283.. |n/a... . |NWD 225 Nationwide, LLC. ... INIA.... ... |INWD Investments, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. NWD 230 West, LLC........ccoeverrirereerrrieieieiee NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......

0140 | Nationwide 31-1580283.. NWD 240 Nationwide, LLC.........ccccovrurrrrrrrrenrenne NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......

0140 | Nationwide. 31-1580283.. . |NWD 250 Brodbelt, LLC ... INWD Investments, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company..

0140 | Nationwide 31-1580283.. NWD 250 West, LLC......oovvereereirecreireieereeneinns NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ......

0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 31-1580283.. NWD 265 Neil, LLC........coccoevverreriierereeenes NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | coo...Neveos | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 31-1580283.. NWD 275 Marconi, LLC.........cccccovevrerrrererenan. NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cooe.Nucoois | ceverrnnn.
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 31-1580283.. NWD 300 Neil, LLC.....vrrerrerririierereieieeesneeenns NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevorre | covivrenne.
0140 | Nationwide.........cccevrvverereeees [ errerirnas 31-1580283.. NWD 300 Spring, LLC......cccvvveereriieieereieinas NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ceo...Nevees | e
0140 [ Nationwide..........ccoeurrerrrreerens | corvrereneene 31-1580283.. NWD 355 McConnell, LLC........cccvvvererrinrirrinn. NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevories | o
0140 | Nationwide.........ccoeevrvverererees [ covrerrirenas 31-1580283.. NWD 425 Nationwide, LLC........ccccccevviverernree. NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ce.oe.Nucvois | ceverrnen.
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 31-1580283.. NWD 500 Nationwide, LLC NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | coee.Nucooiis | cevrernnne.
0140 | Nationwide..........ccovvvrerrvereens [ covrrerrenns 31-1580283.. NWD Arena Crossing, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevories | coviivennens
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 31-1580283.. NWD Arena District I, LLC........cccovvrvvrrrrirerrrinn. NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........c.. | cooee.Nuceois | cevrernienn.
0140 | Nationwide..........cccoevevereerrrens [ orrerrnnns 31-1580283.. NWD Arena District II, LLC NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cco..Nucoois | cevernnee.
0140 | Nationwide..........ccvvvverrvreens [ corvrrrnenes 31-1580283.. NWD Arena District MM, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoe.Nevoores | covverennen.
0140 | Nationwide 31-1580283.. NWD Arena District PW, LLC NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide.
0140 | Nationwide
0140 | Nationwide

31-1580283..
31-1580283..
31-1580283..

. |NWD Arena District V, LLC. ... INWD Investments, LLC
NWD Athletic Club, LLC........cccooovvvrrvrrirrriennes NWD Investments, LLC....
NWD Brodbelt, LLC........cccocvververrereieierieisiienns NWD Investments, LLC

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

Z2 Z2 Z2 Z2 Z2 2 2 222222222222222222222222222222 2

0140 | Nationwide. 30-0876022.. . |NWD Franklinton, LLC ... | Nationwide Realty Investors, Ltd... .. | ownership.. Nationwide Mutual Insurance Company..

0140 | Nationwide 31-4118665.. NWD HP, LLC....oooviviereeeeeeeessse s NWD Investments, LLC ownership Nationwide Mutual Insurance Company

0140 [ Nationwide.........cccoeerverrrrerens | corvrerrneene 31-1580283.. NWD Investments, LLC..........cooverrvrreneeniereenens Nationwide Realty Investors, Ltd ownership Nationwide Mutual Insurance Company........... | ....N....... | P
0140 | Nationwide.........ccccovvvvevereeees [ evreriinas 35-2642005.. NWGH, LLC......ooeviiieieerece e Nationwide Realty Investors, Ltd ownership Nationwide Mutual Insurance Company...........| ......N....... T
0140 | Nationwide..........ccooeerereeriens [ orrrrrennes 85-1262262.. NW-Gator Walk, LLC..........ccoevvvrrerrirrriererienns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cooe.Nucoois | cevernnen.
0140 | Nationwide..........ccovvverrvereens [ covrrernenns 85-0524968.. |.....cocvveenee NW-Groves, LLC........cocrremrnrereincneerrireerseennenns Nationwide Mutual Fire Insurance Company... | ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoe.Nevories | covirvennes
0140 | Nationwide..........ccovvrererrerrens [ corrrrrennes 86-2431839.. |n/a.............. NW-HUDB13, LLC.....ooorerieieeeseeeeie Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........c.. | cooee.Nuceois | cevrerienn.
0140 | Nationwide..........ccooeerereerrrens [ erreriennns 82-1881115.. |n/a.............. NW-Ironhorse, LLC.........ccocvvevrieriirireieieieee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cc...Nucoois | cevrernnee.
0140 | Nationwide..........ccvvvverrvriens [ corerrrnenns 47-2482818.. |n/a.............. NW-Jasper WAG, LLC........ccoovvrvmrnrrrirrinnies NW REI, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoe.Nevoores | covverennen.
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennns 81-1671648.. [n/a.............. NW-Lenexa Il LLC.......cooevviereeeiieeesiieinns NW REI (NLAIC), LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........c.. | cooee.Nucooiis | cevrevrinnn.
0140 [ Nationwide.........cccoververrrenrerens | corereeeeene 81-514659.. |n/a.............. NW-Logan, LLC.......oeureereereeeieeerereeecneeneenns NW REL LLC....ooiereeieerereiecseiseieeeeeneinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ccoee.Nevooios | coviriencens
0140 | Nationwide.........ccceeervverereeees [ ovreriirnas 81-1361460.. |n/a.............. NW-Marketplace, LLC..........ccoevvvvreerriiererenenen, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | coo...Neveos | coveveinnee.
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 82-4777464.. |n/a.............. NW-Mayo, LLC.....coovivireieireere e NW REL LLC...vereeiecesee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cooe.Nucooiis | cevernnen.
0140 | Nationwide..........ccvvvverrrerenns [ crvererrenns 84-2937171.. | NfAeiererns [ eovrrrirriinnnnes [ cervernsireieessennenns NW-Naples, LLC......ccccovrrrmrrrrireinerrrereisenneneenns Nationwide Mutual Fire Insurance Company... | ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ceoee.Nevories | covvvrrennens

Nationwide Life and Annuity Insurance
0140 | Nationwide..........ccvvvvrerrrerenns [ crvvrcrrenes 85-1246853.. | NfA...coverrs | v [ e NW-0akbrook, LLC.........c.covrrereereereinirneinrireenns OH........... NIA . Company ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR

0140 | Nationwide.........cccevrrverereeees [ orreriirnas 83-2260477.. |Nfa...coceriies | eoererieeieiiiies | eevirere e NW-ORBPD, LLC......cccecovviereeereriee e OH............ NIA.....ccoone NW REI (NMFIC), LLC......coevevrieriiecrerieeine ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
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0140 | Nationwide. 47-1740812.. |n/a... . |NW-Peachtree, LLC . [NIA.... . INWREI, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 46-2469044.. NW-Portales, LLC.........ccooivveviirereieeieeie NW REI, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccovvverrveriens [ covrrerrenes 47-2449044.. NW-Promenade at Madison, LLC..........cc..c...... NW REL LLC....voierireeneiree e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 83-2173918.. . |NW-Radius, LLC..... . INWREI (NLIC), LLC.....ovvvrrrererrrierenne ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 84-4326171.. NW-Southbank, LLC... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 81-3212025.. NW-Springfield, LLC........cccevvveeririecccrene Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 85-0536537.. NW-Sweetwater, LLC........cccoovrverrirereierrieienns Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 46-5764783.. NW-TYSONS, LLC....ooereereireieieriseieesensneeenns NW REL LLC...ovovererieeneireereieeneiseeessnsennenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
Nationwide Life and Annuity Insurance
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 81-1603024.. NW REI (NLAIC), LLC....c.ovveeerereeiereireieireeins Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 81-1619428.. NW REI (NLIC), LLC.....ovrrrerrrerrieerrrieienees Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 81-1861190.. . |NW REI (NMFIC), LLC . | Nationwide Mutual Fire Insurance Company... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-0947092.. OCH Company, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
.................................................................... 26-0263012.. Old Track Street Owners Association, Inc..........|OH............ |OTH.............. | Other non-Nationwide..............cccovrvrnenereins [N [ v | Other non-NationWide.......c..ceevveenercenenccncins | veenelNuviiis [ 21
Nationwide Life and Annuity Insurance
0140 | Nationwide..........cccoevvererrenns 13999... | 27-1712056.. [ Na....cccovires | errererrereieres | eveerieisieieiierenens Olentangy Reinsurance, LLC..........cccccoeevevnnne. VT A, Company ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ USRI
Nationwide Agent Risk Purchasing Group, Inc.
(fka On Your Side Nationwide Insurance

0140 | Nationwide.........ccceovvvvverereeees [ ovreriinas 47-1923444.. |n/a.............. Agency, Inc.) OH............ NIA.....cccoone THI Holdings (Delaware), Inc............cccccveneeee. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........cccoeerereerriens [ orrerrennns 31-1486309.. Perimeter A, Ltd.......c.ocoverevesiecseeeee OH............ NIA....ccoon. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ccovvverrvereens [ covererrenns 20-1169305.. Polyphony Fund LLC........ccccocrvvmrnrirrininrereenens DE............ NIA ... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide.........ccvvererrvriens [ cerrrrrennens 20-4939866.. Rail Street Parking, LLC.........cccoevieierrerriinenns OH....cc..c.. NIA....ccinne NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ OISO ISR
0140 [ Nationwide...........coeurrerrrereerens | corvrereneene 75-2938844.. Registered Investment Advisors Services, Inc... | TX............. NIA...cccoorinn. Nationwide Financial Services, Inc................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necoo s
0140 | Nationwide.........ccoeerrverereeees [ evrerrirnas 82-0549218.. Retention Alternatives Ltd............ccocevvicverinnnes BMU.......... A Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoovererrerrens [ orrrrrennes 31-1486309.. Rivulon Hotel I, LLC.... NRI-Rivulon, LLC.......cooveieeieiceieecsinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovrverrvreens [ covrreenenes 31-1486309.. Rivulon Hotel II, LLC... NRI-Rivulon, LLC.......vvevreeereeneereieeeeens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide . 131-1117969.. Scottsdale Indemnity Company...........ccccvrvunne OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide . 131-1024978.. Scottsdale Insurance Company............ccccoeeenee. OH.......... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide . |86-0835870.. Scottsdale Surplus Lines Insurance Company... |AZ............. Scottsdale Insurance Company..............cc.cuu.. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
....................................................... 91-2158214.. The Hideaway Club.........ccccoeeiererriirieiciriienns Other non-Nationwide..........ccccccoeovvveveresreenes [Mauiiiiciiisiciienns v, | Other non-Nationwide. N
...................... e 20-3541511.. . | The Madison Club............... . . .... | Other non-Nationwide............... .. |nfa..... serneeneenees | Other non-Nationwide...... N
0140 | Nationwide 31-1610040.. The Waterfront Partners, LLC Nationwide Realty Investors, Ltd...................... ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 52-2031677.. THI Holdings (Delaware), Inc Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Y
0140 | Nationwide. . |86-0619597.. . | Titan Insurance Company....... .. | ML ... | THI Holdings (Delaware), Inc . |ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 75-1284530.. Titan Insurance Services, Inc. THI Holdings (Delaware), Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide..........ccvvrverrrereens | covrrernenes 33-0160222.. | N@...cvieirs | e | cerrereineieeseinninns V.P.I. Services, INC........c.coverrurrrnenrereeriniereenens Veterinary Pet Insurance Company................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
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0140 | Nationwide. .142285... |95-3750113.. | n/a... . | Veterinary Pet Insurance Company.... . | Scottsdale Insurance Company.... ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 42889... |34-1394913.. Victoria Fire & Casualty Company.................... THI Holdings (Delaware), InC.........c.ccovvvrvveinnne ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 10778... | 34-1842604.. Victoria National Insurance Company. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. .110105... | 34-1777972.. . | Victoria Select Insurance Company.... .. | Victoria Fire & Casualty Insurance Company... | ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 [ Nationwide........ccccveurrerreenrerens | corerrrrneene 31-1486309.. Wellington Park, LLC........ccccovvrvnrrrirrrrinceneens Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
Aster Explanation

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.

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

6CLO




Statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

1
Direct Premiums
Lines of Business Earned

2

3

Direct Losses Direct
Incurred Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

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

. FiNancial QUaranty..........ccceueueiiirieiessesee et snsenaes
11.1. Medical professional liability - occurrence

—~
SCOWOmO A WN

11.2. Medical professional liability - ClAIMS-MAAE..........ccrvvrrreieriirieeesieieieiens | e

12. Earthquake.......cccccvvvierervenieieinnnns

13. Group accident and hAIN............ccvuiririe s | s

14. Credit accident and health....

15. Other accident and NEalth...........ccciiririrre s | s eseenees

16. Workers' compensation....
17.1 Other liability-occurrence.. e .
17.2 Other liability-claims made.... e ——————

17.3 Excess workers' compensation e ———————————
18.1 Products liability-occurrence..... . ..316,114
18.2 Products liability-Claims Made..........cccceuririieiiirieeceie s ssiesenes | cesesesssssseseses s sesees
19.1, 19.2 Private passenger auto liability - ..26,420,305
..6,479,164
21. Auto physical amMagE..........ccoueveveiireirieeeeie et ssbesenes | errereseses s 20,442,271
o AIRCIaft (Al PETIIS).....vuevevveeseictete ettt sstens | sbevsesssssssesssesssssaessesnees

19.3, 19.4 Commercial auto liability.......... - .

. International..
30, WAITANEY. ...t es
31. Reinsurance-nonproportional assumed Propenty...........eeeerereeereenereereeees
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business.

3498. Sum. of remaining write-ins for Line 34 from overflow page. e
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)......cccconiinrinninninniissiisninns

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

1

2. Allied lines....

3. Farmowners multiple peril
4. Homeowners multiple peril...
5. Commercial multiple peril.
6
8
9

. Mortgage guaranty

. OCEAN MAMNE.......ouiviieieeieciiie ittt bbbt ss s bnaes | seesnssssessesinaas

. Inland marine........
10. Financial guaranty..........c.cccooevvererierrennns
11.1 Medical professional liability - occurrence....
11.2 Medical professional liability - claims made..
12. Earthquake..........ccooeevererrericieinns
13. Group accident and health
14. Credit accident and health
15. Other accident and health
16. WOrKers' COMPENSALION..........ccovviveeiiiiieicietese ettt snse s | enis
17.1 Other liability-occurrence
17.2 Other liability-claims made
17.3 Excess workers' compensation
18.1 Products liability-occurrence.....

18.2 Products liability-claims made .‘ ...................

19.1 19.2 Private passenger auto liability
19.3 19.4 Commercial auto liability.......... o
21. Auto physical damage...... I

29. International..
30, WAITANEY.....cocveiicecte ettt b b nne b
31. Reinsurance-nonproportional assumed Property............c.cceeeeeieersiecreeeieessssessesenns
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines. e |
34. Aggregate write-ins for other lines of bUSINESS...........ccccccevivieriieerce s

...104,761,422
15,728,561

...2,943,154

.876,015

...2,110,229

..288,406

25,869,599
...5,986,379

.104,761,422
15,728,561

.288,406

....25,869,599
..5,986,379

111,722,096
21,299,330

....34,320,347
..6,693,328

3B, TOMAIS.....vuivieici ettt

. Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)......ccoeiiiiiiiinniiniisi s
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PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2021 2021 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 2021 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. 2018 + Priof.....cc. | vovveerrcrneans 1,033,962 | .cooovvereran 752,357 | oovveverernan 1,786,319 | oo 127,650 | e (4817) ] covererreraa. 122,833 | oo 940,365 | ..ooovrreirerrian. 11,738 | o 705910 | cooovereeinas 1,658,013 | .oovoieieeeeeen 34,053 [ (39,526) ...(5,473)
2. 2019 s [ 335170 | oo, 343,930 | oo 679,100 | oo 66,885 | oo 4,067 | oo, 70,952 | oo, 300,587 | oo 7,074 | o, 308,577 | oo 616,238 | ..ooovviiererinns 32,302 | (24,212) | oo, 8,090
3. Subtotals
2019 + Prior.....co. | coveeivrearnns 1,369,132 | oo 1,096,287 | ....cccevnenes 2465419 | .o, 194,535 | .o (A1) 193,785 | .o 1,240,952 | ..ccoovveia 18,812 | oo 1,014,487 | ..o 2,274,251 | .o 66,355 | (63,738) | oo, 2,617
4. 2020.....cciiis | e 520,846 | ..o 761,097 | oo 1,281,943 | oo 215,098 | ..o 38,480 | oo 253,578 | oo 404,572 | oo 34,354 | i 549,805 | .ioooviveiriinas 988,731 | .o 98,824 |...ccocvevne. (138,458) | ..o (39,634)
5. Subtotals
2020 + Priof........ | cooerrerierennas 1,889,978 | .o, 1,857,384 | .o, 3,747,362 | oo 409,633 | .o 37,730 | oo 447,363 | oo 1,645,524 | .o 53,166 | .ocoovriernas 1,564,292 | .o, 3,262,982
6. 20271 s [ 0.0 S P .0 ST P D0, T D XXX rierierens | eevrerissessisnnnes 247217 | oo 247217 | D0, S 159,744 | oo, 304,114 | oo 463,858 |.....ccoonnne. .0 SN R 0.0 T PR XXX i
7. TotalS....ccveeees | v, 1,889,978 | ..coveverne 1,857,384 | ..coooevene 3,747,362 | oo 409,633 | ..o 284,947 | oo, 694,580 | ...cccovvernee. 1,645,524 | oo 212,910 | oo 1,868,406 | ......c.ccoevnee 3,726,840 | ....ccovovvnnee. 165,179 | .o (202,196) | ..ocvvvvrrerrrnes (37,017)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | oovevvveeeee 2,393,565
| P 87 %2 e (10.9)% | 3. wooverererraes (1.0)%

Col. 13, Line 7

Line 8

Ao (1.5)%




Statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

> w N

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

Bar Code:

AR AU AR AR ATR AR
* 2 3 77 920214 90000O0O0T1T =
AN 0 QA AR AL o
* 2 3 77 920214550000 1 =*
A AU AR TR AR
* 2 377 9202136500001 *
(LT
* 2 3 77 9202150500001 =*

Q15

Response

NO

NO

NO

NO




Statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE 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. ReCOUPMENE FECEIVADIE. ........cocvevrieciictecce et 6,995,646

2505. Third party administrator receivable..
2506. Deductible receivables
2507. Other assets nonadmitted
2597. Summary of remaining write-ins for Line 25

.................... 8,994,891

..6,062,782

..4,811,587
602,157

Additional Write-ins for Liabilities:

Statement Date

Current

December 31,
Prior Year

2504.
2505.
2506.
2597.

Pooling expense payable
State surcharge/recoupment payable...
Assumed reinsurance balances payable..
Summary of remaining write-ins for Line 25

..109,301,740 | oo, 20,210,106

Q16




Statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

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

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

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

© © NGk W

_
o o

SCHEDULE B - VERIFICATION

Mortgage Loans

1 2

Prior Year Ended

Year to Date December 31

1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI...........c.ccuvvvieereiivriieiie e | evereiesissie e 564,725,921 | .oooviveeeeeeeea 655,321,443
2. Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts reCEIVE ON QISPOSAIS............c.cvuevreiciieeieiciiite ettt bbb ss sttt b b ssnns | sbessessessssessessesses st ensessenas 1,458,066 | ..ovvevveeeerceereiene 224,135,492
Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES..........cveveviviiecieieieecesee et eisiens | et seenes e ———————————————
Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment FECOGNIZE. .........c..euruieriiririreieree et sessssenns | rssesssesssesssmse st s s et snses e ssssnsansees JE OO

....91,000,000
....34,228,782
..................................... 1,307,047 | covvriricinn.8,311,189

13,543,684

©® N o ok

©

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 578,118,586 ..564,725,921

12, Total ValUGHION GIOWEANCE. ..ottt nnen 2(5,949,357) [ e (5,329,182

13. Subtotal (Line 11 plus Line 12).. 572,169,229 ..569,396,739

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

15. Statement value at end of current period (LIn€ 13 MINUS LINE 14)......uiiiiiiiiiiieiiesieiciisississessstssiesessssssssssessesssssssesssssssessans | sssesssssssessessessssssassesan 572,169,229 | ...ovoveiieieieeieas 559,396,739

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAT.......c.ccciviiieiicreieteiee et b st sssssseaes | sesssassesssesesssaes s st sanes 787,295,066 | ..oocvevrrererererecreines 756,692,070
2. Cost of acquired:
2.1 Actual cost at time of acquisition 78,202,132
2.2 Additional investment made after acquisition 125,043,723
3. Capitalized deferred iNtErESt ANA ONET............cu.cciictece et a bt ae b ae s s e | ebebsssebesssseses st et es e s et et se s b sasbesessnaesas | sbessesessssssesssebes s s et e b sese bbb e s s naetnaes
4. Accrual of discount
5. Unrealized valuation increase (decrease) 251,322,550 | v (37,723,233)
6. Total gain (loss) on disposals 3,986,258 | ..o 44,457,957
7. Deduct amounts received on disposals ...40,695,762 169,602,605
8. Deduct amortization of premium and dEPreCiatioN............ccuueuiiriveieiciieie ettt nsens | sbestessessb sttt 1,036,927 10,085,969
9. Total foreign exchange change in book/adjusted CaIMYING VAIUE.............ccveveveevriesieeieieeees et sss st s ssassseses | evtessssssessesesssssssssssesassnsas (222,048) | ....oovvrrerrreeeeeiee 310,991
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccvvvrrerererererereiserseesiesiesieiens | cveseessssesesessissssssssenes 844,359,852 | ...covvereererereeeinns 787,295,066
12, Deduct total NONAAMILEEA MOUNES..........c.ciiiieieicicisi ettt bbb s bbb s s s s bsesnes | oebsetsnsesses et sntes et et entesebsetsnsansessnsants | 4ietstessesssssnsassessessntens et et st ensansesnsns
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ciiuiviiiiiiiereieiectissiescsestsstesesessssssssssessssssesssssssessass | svsesssssssessesssssssssssssesans 844,359,852 | .overiveieee 787,295,066
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year 5,047,522,652 4,966,144,609
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 839,742,000 1,016,452,320
3. Accrual of discount 3,839,857 8,831,097
4. Unrealized valuation increase (decrease) 9,459,944 ....23,275,284
5. Total gain (loss) on disposals 1,905,336 5,392,215
6. Deduct consideration for bonds and stocks disposed of. 257,446,365 935,735,194
7. Deduct amortization of premium 5,064,215 ....16,026,279
8. Total foreign exchange change in book/adjusted carrying value... 113,000
9. Deduct current year's other-than-temporary impairment FECOGNIZEA.............cvveveiiuiieiieiriiee et sees | eeaebesstesesssses s s b s et s s s b st sn e
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. ....158,463
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... ..5,640,230,672
12.  Deduct total nonadmitted amOUNtS.............cccueuerieiceiceeeceese s ...26,192,071
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......c.ciueiiieiciiiiieiesessctesesesiesiesesssssssssssssesssessessssssenes | srssesisssssessesessssssses 5,614,038,601




statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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

20ISO

BooklAdjus:ed Carrying Acquisitions Dispoiitions Non-Traditg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. NAIC T (8):verrereeerereieeeieees sttt sses st sess s sentsesns | aeessessssnsessssenns 2,991,725,705 | ...ooovrererirceinne 429,549,174 | oo 136,382,874 | ..oovvevrericii (23,634,296) | ...oovovnrircrinnn 3,261,257,709 | ..ovvoeeeorerereeereessesesssrssesssees | cresesssessssessssssse st sessssestns | seessesesnesesssnas 2,991,725,705
20 NAIC 2 ().t ns et | sernesenne e 1,288,802,028 | ......ccooverrrereinenn 291,288,345 | .....cooverircrririnn 87,041,009 | ..ooovvrerirriiens 27,295,389 | ..ovvvecrircrins 1,520,344,753 | .ooomvvieiierrieeeinerieeesinesineses | creseessessssesi st snnins | e 1,288,802,028
3. NAIC 3 (@) e nesssenssnenine | oeesiseneissn s 285,192,982 | ....ovvvieriieirireriis 78,969,370 | ..ovvvvverrireriinns 13,077,380 | .oooovverecriciiens 1,622,359 | oo 352,607,331 | .oooverririnierinnnieseienirenes | cresseni st | e 285,192,982
B, NAIC 4 (@)..nveoerereeeerreseeeesseeeeeessseees st sssss s ssss st sssansssssssnes | sessssssssssssssssssssans 57,983,239 | .ovverrrirreeriis 25,027,862 | ..coovveriririiniins 6,941,006 | ...ocvvnvvrrrrcricrinene (3,960,014) | ..o 72,110,087 | oot | creseesie sttt enias | eseenient st 57,983,239
B NAIC 5 (). veurerrerrinrinriseriseisrissiseesess et sessess et sssnssnsins | sesisesiesiesi s 16,031,708 | ..o 3,337,682 | ..o 2,915,697 | oo (3,573,393) | oo 12,880,300 | ..ouvenrerrercereereeeeseeeesneesees | et | e 16,031,708
6. 31,608,641 | oo 574,030 8,349,629 102,852,566 | oo 26,685,608 31,608,641
7. Total BONGS......oveuireeiiiiinieeniinssesesiessss s sssssenessnssenesesnesenes | eoseesessssnesnnesnnes 4,671,344,303 | ...ooovvvvinninins 828,746,463 | .....cocoovvriririninens 254,707,595 | oo 502,611 | oo 5,245,885,782 | .....oovvvnirinirinininnnineniiiens 0 | O [P 4,671,344,303
PREFERRED STOCK

8. INAIC Tttt ettt | Sess sttt | eess et 324815 | oot | eees et 1,011 | s B25,426 | .oooveoeereeiee et | eereess st sttt | sesnest e et
9. NAIC 2uoee ettt | et 4,023,366 | ...veonrenrreeeiieeieeeen 279,438 | oo 86,672 | ..ooeereeercrereerinennne (318,772) | cvvovereeererereeeeeens 3,917,360 | ..vouvereiiiieireieireireiniian | et | e 4,023,366
10, NAIC 3ottt esssnens | coseesinsesi st 3,877,273 | o 784,284 | ..o 290,000 | .ovovverereererireerenenns 125,120 | coooeverrieriereiennns BA9B,B77 | ..veorcrvieeenseieesinesissesinssisees | srseeessesiss s ssssens | onesines s 3,877,273
110 NAIC A | eseen e 829,363 | ..oooureerrrierirni s | e enens 318,300 [ .ooueeerrirririerirrerieriia L R 320,340 | cooouveiriiri i | e | s 629,363
12, NAIC Bt | eesiess e 617,000 [ ..ovorerererirrrieriinns 869,125 | .oooveeeerirreieeriereiienieesienins | s 10,660 | ..oooverneeerrriereinns 1,206,785 |....oovvvmeerrerineiseenieesssesisneses | ceesnessesssesss s ness st | seeseens s 617,000
13, NAIC Bt ses ettt sesssnssnnses | sesssssssssssssssssssnsssssssanens 69,546 | ..o 23,825 | oo | e s 221,900 | oo 315,071 | coeooeeererserersner s sensssnssas | eerenessnns st | seegesss s et 69,546
14, Total Preferred SHOCK.........vvuurvemreeeeireriereseesiseeeeeseseesssessssesesssesesnens | cosssssssssssssssssssseseons 9,216,548 | ..o 2,080,887 | ..o 674,972 | oo 49,196 | oo 10,671,659 | oo 0 | ! (O 9,216,548
15.  Total Bonds and Preferred StOCK..........cuwriimrisnirensisensseniesesesssnenes | soveesenssessessneens 4,680,560,851 | ....ovvveiriririinens 830,827,350 | ..oovveerririenens 255,382,567 | ...cooiviriiiiinirisiienns 551,807 | ..oovvererriririinns 5,256,557,441 | . oo 0 ]! (O [P 4,680,560,851
(@)  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§.......... 0; NAIC2S........ 0;

NAIC 3§

.......... 0; NAIC4§....0; NAC5S.....

0;

NAIC6S........ 0.




Statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

1
Book/Adjusted
Carrying Value

2 3
Actual
Par Value Cost

4
Interest Collected
Year To Date

5
Paid for Accrued Interest
Year To Date

91999990 [ s

SCHEDULE DA - VERIFICATION

Short-Term Investments

1

Year To Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, December 31 Of PHOT YEAI..........c.vvuerererenrireieineieieesessese et esseseeees

Cost of short-term iNVeStMENtS @CQUITET............coviviiiiiieiieic et naes

Accrual of discount

Unrealized valuation INCrEASE (ECIEASE).........ccvevriieiieeseietese et este ettt s st s s s s sasaenes
Total gain (I0SS) ON AISPOSAS..........cvucvieireiriieisiiese ettt ettt bbbttt nann
Deduct consideration received 0N QISPOSAIS............cvviveiiiireiieeiere et b b s bbb s e
Deduct amortization Of PrEMIUM..........c.cciueieieiccse bbbttt sttt

Total foreign exchange change in book/adjusted Carrying ValUE.............ccceveveureeeieeveiieeeiesceeeeee s snses

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

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
Deduct total NONadmItted @MOUNES..........ccciiiriiiieieee ettt

Statement value at end of current period (Line 10 MINUS LiNE 11).....overiiuiriisrnsisiisseesesessssssesssssssssesessnsssssssssnsensssesessns

.................................... 158,984,576

QSI103




Statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (LINE 10, PHOM YEAI).........ceiiuriueireieieieie et bs s bbbttt ss bbb b s sans 1,250,000
2. Cost paid/(consideration reCEIVEA) ON @AUIIONS. ..........euururirriieriiriieierire et sr st s s s s8R s £ttt sen
3. Unrealized ValUGtion INCTEASE/(AECTBASE)..........euuevieerrereieisisesse et tesse e sssses e ss s b st bbb se s s s s e st 8 b8 s RS8Rttt
4, SSAP NO. 108 QUJUSIMENTS.......eurvueererereiieeeseiseeseessseseesesssesseesessesssessessesssssesssssssessessasssessessassssssessasssnssessessssssessessssssssessssssssessassessessasssssessessssssessessasssnssessessnsssessassnsss
5. Total gain (10SS) ON tErMINAION FECOGNIZEM. ........cevreiriiiieiieiseiieiesie ettt s s s st s bbb R s st R bR n bbbt
6. Considerations received/(Paid) ON tEIMINGLONS. .........ccurieiririierireie ettt es et s s st a £ s8££ Rt
T AMOTHIZATION. ...
8. Adjustment to the book/adjusted Carrying Value Of NEAGE IEM...........c ettt s sttt
9. Total foreign exchange change in boOK/adjUStEd CATYING VAIUE...........cuiuiirireieiiisieiee et sttt (113,000)
10. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 +5 -6+ 7 + 8 4 9)...ruiiiiiiriieiiecre ettt bbbt 1,137,000
11, Deduct NONAAMIEA @SSELS.........cuuiiiiiiiiiir bbb
12. Statement value at end of current period (LINE 10 MINUS LINE T71)...... ittt ss st ees sttt 1,137,000

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

Change in adjustment to basis of hedged item:

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

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

Change in amount recognized:

3.23 Section 1, Column 19, current year to date minus............cccccevvnenee

3.24 Section 1, Column 19, prior year plus.........c..cceevvererreveeereereerennns
3.25 SSAP No. 108 adjustments..........cccovevvererireieiieiseeie s 0 0

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

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

42 Less:

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

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

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

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

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

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PHOT YEAI..........coveiiiiirieieee et en
6. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 = 4.3 = 5.1 = 5.2) ...ttt (0)
7. Deduct NONAAMILEA @SSELS...........iiiiicici bbb
8. Statement value at end of current PEriod (LINE B MINUS LINE 7).........vureruriueeereieiseieeteessieeeese e ssessssas e ssssss et ess et ss bbb b es bR bbb bbbt bnen (0)
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Statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

Sch.DB -Pt.C-Sn. 2
NONE
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Statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

1. Part A, SECHON 1, COIUMN T4......oooiiicie et bbb s bbbttt nann 1,137,000

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

3. TOUAI (LINE 1 PIUS LINE 2)...vuviiviieiriiiieiieietesie ettt sttt s £ 2 880818 bR ARt a e n sttt 1,137,000

4, PartD, SECHON 1, COIUMN B.......courvieiriieieiieieieie ettt bbb skttt 1,137,000

5. Part D, SECHON 1, COIUMN 7....o.eueieieieiiie ettt bbbttt

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 1B.......ouivieireiiieiieieieiseis ettt bbbt 1,309,725

8. Part B, SECHON 1, COIUMN 1.ttt sttt

9. TOtAl (LINE 7 PIUS LINE 8).....vovoieeieie ettt ettt ettt a s s s a st e bbb s s s s s et et A s bbb e b e s et st st s sttt s e et s na st 1,309,725

10, Part D, SECHON 1, COIUMN 9.ttt ettt bttt bbb st b st s s b e 1,309,725

11, Part D, SECtON 1, COMUMN 0. ....ruiiueieeriirireieiiesissiesiess e esssess s ss et sttt s st s st n s n st

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)......vuereeereirerirsisresesesseseessssssssessessessessessessssssessessssssessessasssessessassssssessassssssessessssssessessasssessessssssssessossssssessasssssessessnssnssassons 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....oieeeecee ettt ettt bt ettt bt e ettt s bt nee 106,722

14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e

15, Part D, SECHON 1, COIUMN 12......coivieeicieiieeiceee ettt s sttt bbb s b e s st nee 106,722

16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15). ... curereireeeireiseesseeeeseessseeesessessse e ssessssssessesssssssssessessssssessessssssessessssssessssssssessessasssessessassssssessassnssessesssssessessasssnssessassane 0
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Statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

.......................................... 291,705,218

.......................................... 302,300,021

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

....................................... 1,838,092,619

.......................................... 454,038,681 | ....cccooovvvvvivnriinriieninnnnnn.1,650,607,155
.......................................... 139,966,558 | ....ccocovnrrinrrinnriinrirnnnnnnnn 291,705,218
.......................................... 291,705,218
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Statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE A - PART 2

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

NONE




statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

030

00-1103037.. .
00-1103051.. .| WARRENVILLE
00-1103066..

.| PHILADELPHIA

00-1103078.. .
.| RICHMOND

00-1103084..

.| CHATTANOOGA.........cooririrrisiscississssssssinies

00-1103101..

00-1103140.. .| OGDEN

V| BELLEVUE. ...

.[11/14/2019..

.[11/19/2019..

12/18/2019.... | ...
04/29/2020.... | ...

08/08/2019.... | ...

01/14/2020.... | ...
11/18/2019.... | ...

..3,722,903

..8,500,000

..2,789,113

..7,862,750
12,228,055

..1,823,437

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1102831 | PHOENIX ...ttt | AZ.oiiisii | .................. 01/28/2021.... | covvoovvreriiriseiisnis 4.110 | .. ..13,513,866 | ..o 20,804,348
0599999. Total - Mortgages in Good Standing - Commercial MOHGAGES = All OfhET. ...ttt stk oebsesb b s bbb enenins | cennes XXX.vvone XXX 0 ...13,513,866 | ..o 20,804,348
Mortgages in Good Standing - Mezzanine Loans
99-0000066 S [TXeorsssssssn [ | 11302017, | s 12500 [ ... 29,818 [ ...
0699999. Total - Mortgages in Good Standing - Mezzaning LOANS. ... XXX 0 .29,818 0
0899999. Total - Mortgages in Good Standing... XXX 0 ....13,543,684 20,804,348
3399999. Total MOMGAGES.........c...cvvviveiiiiicieiiciii e XXX 0 ....13,543,684 20,804,348
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 With Partial Repayments
00-1000701.....cnvevrerreaernnes VILLANOVA. ....coorinrrerierineessrsseissssssenensssssssssessesssins | PR | o 1211712007 [ oo | e 215,829 | ..o [ s | e | e 0 0
00-1000949.. [ STOW .o | OHlccciiciiics | e, 05/30/2002.... | ... 137,865 0 0
00-1001038.. ITHACA eereesrssinesssnenenssessssssnenes | NY v | e, 10/01/2002.... | ... . ..3,381,127 0 0
00-1101900.......ccvuuerrervrrrnnes BELLEVUE.........ccoostierinererineineennnissinensensseesseesennnses | WA | v 12/06/2012.... [ ooeveeerreineis | e 9,772,483 | coooieeeeerneiseiiies | eeereeiesenensssineens | e | cevsesesseenns 0 0
00-1102633.. [ POWAY c.oicenncscesseenssisesesissesnssssssssneneens | CAuvevivineiies | cvveiins 03/01/2017.... | ... 0 0
00-1102652.. .|NORTH LOGAN [ESTRIRINS B 03/01/2017.... | ... 0 0
00-1102703 SANTA MONICA CA.ovvvvneis [ 03/21/2017.... 0 0
00-1102715.. .« |ROGERS.......ccooomimriirnrrnernrinenereseesssenssnennennneenenes | MNcicie | e, 04/03/2017.... | ... 0 0
00-1102726.. JATLANTA cneeserseesssesensessssesessssesesssessnns | OBuiieiininns [ v 04/11/2017.... | ... 0 0
00-1102809..........ccocveervverres | CHICAGO...oiiiviicrieiieisrinsiesissiienienissisessisnns | e | e, 11/01/2017.... | ... 0 0
00-1102820.. .[11/01/2017.. 0 0
00-1102862..........cococeevveeerere [ CLAYTON. oo | MOl | s 03/29/2018.... | ... 0 0
00-1102901.........ccecvevvrverres [ MECHANICSBURG........oouvenrierrcriericererisnnnerienienenens | PR | e, 12/17/2018.... | ... 0 0
00-1102939.. .[11/15/2018.. 0 0
00-1102978.......ocvververeennens | BURKE o | VA [ 04/11/2019.... | ... 0 0
0 0
0 0
0 0
0 0
0 0
0 0
0 0
0 0

00-1103164.. .| MENOMONEE FALLS

04/30/2020.... | ...

..3,837,001




Statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 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
00-1103166.. | PHOENIX ..o | A i | e 08/25/2020.... 8,315,845 | ...t | e 0 ....185,479 ....185,479
03-4002170.. L SALT LAKE CITY .o | U e | o, 01/01/2015.... 1,853,788 | ...ooviiiriiniiciinnns | e e 0 v 106,679 | .............. 106,679
0299999. Total - Mortgages With Partial REPaYMENtS.........cuuuuiiiiiiiiiiiiiiiisiiisii i ensiissssensssisssissnienns ..164,621,930 [ IR 0] 0 0 0 [ v 1,458,066 | ........... 1,458,066
0599999. Total Mortgage: ..164,621,930 [ [ 0. 0 0 [ 1,458,066 | ........... 1,458,066

1'2030




statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation,
NAIC
Desig-
nation and
SVO
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
GSO Capital Opportunities Il New York NY.... | Blackstone Credit 03/31/2017.... - | e, 14,829,121 | .ccoonee 1.460
Cyprium Investors IV LP Cleveland OH... | Cyprium Investment Partners LLC 03/31/2017.... - - 2,962,340 | . 8.710
GSO Capital Opportunities Fund Il WIlMINGtoN.......ccevvriieerieisics DE.... | Blackstone Credit...........ccovvveneieieiniirerninsienininns 06/03/2016.... 2 |- 48,817 | = e [ e 3,161,191
Newstone Capital Partners II, L.P Wilmington.... ... | DE.... | Newstone Capital Partners. 09/20/2016.... 2 | = e | s 177121 | - .. ...588,957
Ares Private Credit SOIUtIONS, L.P........cccoeviieieiieeiecceeeeee e Wilmington.... ... | DE.... | Ares Management..........ccocuoruierereerenseninieiseeeeeeinsens 06/23/2017.... 2 - (2,301) | - ... 5,474,367
ICG SDP FUNGA 3B....oovoieiiiiie sttt Grand DUChY........cocvverireririrrinens LUX.. | Intermediate Capital Group...........cc.covvue. 03/22/2018.... 2 | 5 s | e 628,227 | = oo | e 2,405,602
Newstone Capital Partners IV, L.P.........ccccccovvirrrnnnee. Dallas TX.... | Newstone Capital Partners. 06/02/2019.... 2 |- ....3,759,694
ICG SDP Fund 4B Grand Duchy........cccceeverinriiiniins LUX.. | Intermediate Capital Group..............c....... 03/31/2020.... - ....7,168,432
HPS Specialty Loan Fund V-L, L.P.........ccoirrinerereseesceeeieeene New York NY.... [HPS Investment Partners............coccocovreuncenee 01/25/2021.... | .... 4,250,000
Oaktree Opportunities Fund XI, L.P Grand Cayman. ... |CYM. | Oaktree Capital ManagemeNt............cuiurirrueireiriicisisieissi et nenes 01/15/2021.... | .... 9,000,000
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.......... ..53,599,704
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
ComVest Investment Partners IV, L.P. .. | West Palm Beach ComVest Investment Partners, LLC. . 103/31/2017.... 3|- 8,474,929
EnCap Energy Capital Fund IX. . Dallas . | EnCap Investments . 03/31/2017.... - 996,385
MBK Partners Fund Ill, LP......... Grand Cayman v | CYM. [MBK Partners..........cccoeeeneuiereneernerinniins 03/31/2017.... 3| e | e 120744 | = s | e 6,795
Vista Equity Partners Fund V, L.P Dover. DE.... | Vista Equity Partners ... [03/31/2017.... 31- . 5,002,026
MBK Partners FUNG IV.........ouiriiircneeesceie st Grand Cayman o |CYM. [ MBK Partners..........cccooeeereereeermenceeeeennenes 03/09/2017.... 31- SO SROTURRN [SURTRRS 458,101
Riverside Strategic Capital Fund I, L.P......cc.ccccrvvrvrrrvirnrinnn. New York NY.... | RIVETSIE.....cooviieiiiciecceee s 05/23/2017.... 2 | 5 s | e 318,187 | = o | e 1,087,520
One Rock Capital Partners II, L.P New York NY.... | One Rock Capital Partners 10/30/2017.... 31- 13,705 | - . 1,530,983
Silver Lake Partners V, L.P......... Wilmington..........ccoeveveierriririennens DE.... | SIlVEr LaKe......c.coovveveriecreieeceeiceeeeeceereeiae 06/12/2018.... B m et | s 812,317 | = e | e 1,597,595
Vista Equity Endeavor Fund I, L.P Grand Cayman. . | CYM. | Vista Equity Partners, ... | 06/01/2017.... 31- 99,646 | - . 531,010
TPG ASIA VIl Fort Worth . . | TPG Capital Asia . | 07/26/2018.... T o s | e 196,523 | = o | e 2,434,103
EnCap Energy Capital FUNA X1, L.P.......cccocvmiiiiiriiinieisienersssssiensiesienes HOUSEON. ... 07/17/2017.... 3|- 82,242 | = e [ e 3,183,764
GTCR Fund XIl....coooovvverircernnne New York 05/04/2018.... 3] - . 2,256,000
Providence Equity Partners VIII L.P Providence RI..... Providence Equity Partners.. . 07/17/2019.... 3] - R e | e 2,809,241
Siris Partners IV, L.P.........ocreieeresseesesisssienienes New York NY ... | SIFS CAPIAL....vouveerieerieriericeiier sttt nssnnns | oereseeeseeies 03/15/2019.... 3] - 21,830 | = s . 2,995,480
Dyal Capital Partners [V...........ccooorerieeneincnieereseeesees New York NY ... [ DY@l CAPIAL......ceoeereieiieiciie sttt nnes 06/11/2018.... 31- ..262,705 | - ... ....6,378,548
Ampersand 2018, L.P BOSION. ... MA... [ Ampersand Capital..........cccovremrerrinernrieireiesisessesiseseneenns 10/30/2018.... 3|- ..325,000 | - .. ....1,075,000
ICG Europe Fund VI, L.P.....oesce e St Helier. JEY.. | Intermediate Capital Group...........cccovenne 08/24/2018.... 2 | = e | s 950,507 | = o . 2,013,537
Carlyle Asia Partners V... Washington..........ccoeeeemrveennennns DC.... [ The Carlyle Group..........ccvvevineenrinnisinsieresieene 12/26/2018.... 3| - s [ 897,794 | = oo | s 3,183,661
Blackstone Infrastructure Partners (Supplemental Account Il) L.P.......... New York . | Blackstone Private EQUITY...........couriieierieieicniresesee i eeesesseeeesseisssesssesessssenns | seesesseenees 04/13/2020.... 31- 2,059 | - . . 875,000
Blackstone Infrastructure Partners..............ccccoccueieiieicieciceeiceeecee e NeW YOrK......coovevereeieeieceieee, .... | Blackstone Infrastructure................cccceuevne 03/14/2019.... B m et | e 494,237 | = e | e 2,597,835
Peppertree Capital FUN VII, L.P.....ooiiriieisceeessse s sesseenns Wilmington.... . | Peppertree Capital Management 11/28/2018.... 3|- 24,000 | - ..
TPG Partners VIII, LP............. Fort Worth . | TPG Capital v | s 10/01/2019.... 3| m s | e 157,444 | - ..
Vista Equity Partners Fund VII, L.P... Austin..... .| Vista EQUItY Partners.........cocuieiiiciiininicicnciects s | seieseesennes 01/24/2019.... 3 | e | e TIT86 | = e | e 2,324,668
Energy Spectrum VIII LP................ Dallas . | Energy Spectrum Capital...........cveeierereeiiiinieieireiseeeeeseesseeeesssssseeessssssseseessssnnes | seresseeennnes 04/08/2019.... 3] e | s 375,844 | - e . 2,823,762




statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
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1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation,
NAIC
Desig-
nation and
SVO
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
ICG Europe Mid-Market Fund............... Grand DUchy........cccoooveererrnerninenns LUX.. | Intermediate Capital Group. 04/09/2020.... | .coovrceeecnc | = s | s 542,342 | - s | s 5,053,729 | .......... 0.500
SLSPV-2, LP..eieineeriiis New York NY.... | SIVET LAKE.....cooeveeiirieis e 02/14/2019.... 5828 | - -
Advent International GPE IX, L.P............. Grand Cayman...........cccveerereeeenees CYM. | Advent International..............ceveuiueieiiieiiieceeeee ettt sennaes | evaesesenaeaens 10/21/2019.... | eveeeean3 | = e | e 220,495 | - 2,309,517
Vista Equity Endeavor Fund II, L.P. Grand Cayman...........ccovrveernrenenns CYM. [ Vista EqUity Parners.........ccociiniiiiiieiseeerssiessiesssssessssisesesssesssssssssssens | oveessnsnonns 09/19/2019.... [ ovveieeed | = e | e 163172 | = e | e 1,855,598
RiverGlade Capital, L.P Chicago IL...... RIVErGlade Capital...........cevueeeiiereeiciieieeeseeeesecesee et esensssessenees | evseesernenes 07/3172019.... | o3 | = e | v 539,791 | - ...2,723,775
ZMC T LPe e New York NY oot | ZMC e 01/03/2020.... 20,733 | - ....3,472,795
Global Infrastructure Partners IV, L.P.........cc.ccccvermiuneririnniiniinns New York NY.... | Global Infrastructure Partners.............ccccoovevers 10/23/2019.... [ o3 | = e | e 305,233 | = s | s 3,985,759
Veritas Capital Fund VII New York NY.... [Veritas Capital..........cocorrireeirirrrreee s 04/15/2020.... | ccoeeveeeein3 | = e | e 2,320,498 | - ....4,457,756
Brookfield Infrastructure Fund IV.. Toronto CAN. | Brookfield Asset Management............o..cuieireiieeiieisisensiesesssseesessessessenes 11/05/2019.... 73,162 | - ....2,043,810
BIF IV Renewable Sidecar-B, LP. Toronto CAN. [ Brookfield Asset Management.............ccoeureeerirereineurereeeeneesesseeeseesesesseessesesseseeeseees 03/20/2020.... 91,976 | - 1,334,693
MBK Partners Fund V... Grand Cayman. CYM. | MBK Partners... 03/23/2021.... | .... 5,633,010
Peppertree Capital Fund VIII QP, LP ... | Chagrin Falls.... . | Peppertree Capital ManagemeNt.........cc.vvueirirereririniisieissieesssseessesssesssssssensns 01/27/2020.... ....3,738,000
Clearlake Capital Partners VI, L.P........ccoooiririirrireesineneeieseisseseeeesssesseeeisneeees Santa Monica . | Clearlake Capital.........c.ccocrrrrurenee 05/22/2020.... ....2,329,707
Vista Foundation Fund IV, L.P Dover. . | Vista Equity Partners. . | 07/24/2020.... ...3,120,923
L Catterton IX OffShore, L.P.........ccviiiirceieisceeesessse e Greenwich . | Catterton Partners 05/22/2020.... 4,480,489
FP Solar Finance LP.............. New York o | FUNAAMENEA] AQVISOTS........vvvierrircircieiseiiesise sttt essessssissssssninns | cosissinsines 07/30/2020.... 2,630,300
Silver Lake Partners VI, L.P Wilmington . | Silver Lake.... 01/06/2021.... 659,254 | - - . 4,840,746
Clearlake Flagship Plus Partners, L.P bt Santa Monica . | Clearlake Capital.. 02/05/2021.... 451,804 | - ] s | s 1,948,196
Yukon Capital Partners [V, L.P........cccccooverrnrnriiniinns Minneapoli . | Yukon Partners 11/24/2020.... 2 | - s [ 1,805,502 | - oo | e 4,220,049
Whitehorse Liquidity Partners IV LP Wilmington.... . | Whitehorse Liquidity. 11/25/2020.... 2 |- (66,091) | - . 1,451,130
HPS Specialty Loan Fund V, L.P.......cccoccoveririrniecae. New York . | HPS Investment Partners. 01/25/2021.... | ..coue KT [ 1,600,000 | - o e | el 6,400,000
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffili@ted. ... o [ 3,078,048 | ..ooovveinne 17,275,868 | .o (U 126,151,930
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
AEW Core Property Trust (U.S.), INC.......cvuuerirririiniiniieriesissisnsissise e Baltimore..........cccoovvvrviiiiiciniinnn MD... [AEW.....iiiiiiins s 03/31/2017.... © | 762,612 | - oo C——
Crow Holdings Realty Partners VII Wilmington.... . | Crow Holdings Capital Partners...........cccccovrereeereereeereenceneeineeneens 03/31/2017.... - 20,259 | - s | s 1,716,711
Rubenstein Properties FUN 1], L.P.........ccooiiiiiiissceseensseesenns Wilmington.... . | Rubenstein Partners 03/31/2017.... s | e 1,991,150 | - 1,831,858
Crow Holdings Retail Fund Il, L.P.......covueiiiieenenieereseeeees Dover. . | Crow Holdings Capital Partners...........cccocovreeeeerieneeeerncenieieenenns 10/21/2016.... E RSV (PR 566,100 | = oo 2,279,620
Waterton Residential Property Venture XIlI, L.P Dover.... . | Waterton Residential 11/03/2017.... - ...225,551 | - ...652,618
Dermody Properties Industrial Fund I1, LP..........ccoeviiimiiniecciseeee s Dover.... . | Dermody Propertie 12/27/2018.... - ...193,768 | - 46,965
PCCP Equity VIII........... Dover. PCCP...coeiicietieesise s 09/18/2018.... | 221,320 | = s . 634,704
Almanac Realty Securities VIII, L.P............... Dover. .| Aimanac Realty Investors 12/21/2018.... - | 3,778,629
Madison Realty Capital Debt FUNd [V LP..........ocoiiiinirierreeceeseeiseees Dover. . | Madison Realty Capital.........ccccceeerevrrreennee 04/22/2019.... - - . 1,028,393
Bell Institutional Fund VII, LLC Dover. .| Bell Partners...........ccoeeereneennnes 10/30/2019.... | s 481,045 | - e [ e 2,941,376
Madison Realty Capital Debt FUND V LP........c.ovvviriiereieiessesie s Dover . | Madison Realty Capital. 03/27/2020.... - (2,466) | - ....3,160,260
Waterton Residential Property Venture XIV, L.P Dover. . | Waterton Residential.... 12/10/2020.... EUUS SR ISR 150,279 | -
Dermody Properties Industrial Co-Invest Fund II, LP. Dover. . | Dermody Properties. ... 08/28/2020.... - 38,754 | -
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1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation,
NAIC
Desig-
nation and
SVO
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
Related Real Estate Fund Ill, LP........................ Dover. . | Related Fund Management 08/27/2020.... s | e 155,575 | = oo | e 1,630,861 | ........... 0.100
DivcoWest Fund VI-A, LP........ccccoviieiieniieins Dover. L[ DIVEO WESE, LLC......ooeiee et sssnas | snsessessesenes 11/06/2020.... - 50,528 | - ....2,784,448
US Regional Logistics Program I, L.P Dover. .|USRLP GP, LLC.... 01/2712021.... | oo | v 1,350,000 | - - ..28,650,000
Harrison Street Real Estate Partners VIII, L.P. Dover. .| Harrison Street............cccoovvvevececeiieiirceenn, 03/29/2021.... | evvevererccias | v 351,236 | - e | e | e 2,151,205
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f Real EStAte = UNGFfIIAEA. ........e..ruroisiiiiiiti ittt ittt ettt sttt es et 8 e eE 2821828400421 8 40182848421 £ 8284084012 E 428 E 8428481 E e s et eben et sen et ens et nenantensenntnns | cssssessssansansens 1,701,236 | oo SATTAAT | o0 | 55,143,718
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[ NW REI (NMFIC), LLC.. [ Columbus [oH... [ Nationwide Mutual Fire Insurance Company . [03/16/2016.... < s, | 2,056,319 | - wooesesrss - s | o 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f REAI ESTAtE = AfIlIAEEA. ... ... et isiist ottt ettt ettt e et se et et e st et seteesee et ses o2 8ot eeeeE e a8 eeseEseEee8 o8 nEeEee8 o288 28428 o2 8o E e eeEeE8 e 2E a2 842 EeEAeE 28 e e 8 eE 1o E e EeeE e e s A e EeeheE et e b entens et et sesenten et antes 0. 2,056,319 | o0 | 0 ... XXX......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
[ Verition Mutl-Strategy Fund LLC........... Chicago | [o7202020... [ ..o 13 [ s 10,000,000 | -
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics Of OthEr - UNGFAIIALEN.............c.cciiiiiiieiiei st iiieis ottiessessssssesssss et s s essess st ess st ee s et st ee s st es s e es s et et ee s et e s e b8 ee b e et et e st b et e b s e E et e s A bt b s et st n st en st s en bt n st 0 ..10,000,000
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
| CCEP Series | Funding LLC [New York [NY.... | CharterMac Credit Enhanced Asset Managers LLC-Series |, NUMDET 1.........oc.cocss [ [ 1212172006 } 1,500 } .
3799999. Total - Non-Guaranteed Federal Low Income HOUSING TaX Credit = UNGFfIIBEEA. ... vuiiiiiiriiiiis ittt et oeksee8 et e84 b 4880848880888 E 40448 £ 808481 E b8 8L E 0148886808 E bbb bbb 0 1,500 .0
4899999, SUDLOLAI = UNGHIIIAIEA. .........evveevesiesieie ittt sttt e ss bbbt et es s e s bt st sesss | oebssesssessssessseesseesseessee b s e esees s et eesseesssessenss | oebssesssesssoeesseesseeb s e st ee st ee s e st LA e e R oLt eeet e st b e AL oL e s e E 1oL E AL L ALt et E AL ALt et b bttt enssnssannis | eressisnsiessian 6,529,284 | ..o 35,125,110 234,895,352
4999999, SUDIOLAL = AFFIIBIEA.............ovecveeieieiiteseeeciessessi ettt s e s see st s es e ssessseee s eessseesseessesesssesess | sseesssssssssssesssosssessseessseeseesseesseessesessseseesesns | fetesesessossssesssosssoessseesaessaee s eessseesseeseee s s e e b ee s s eee s ee s e s s LA b e e oL s s e e b e ee LA b bbbt s e eeen 0 2,056,319
5099999, TOAIS..........ovvvoevevoeveroeeieeeeiseeeise e ness | Sisieeess e es | eebiseee s ....6,529,284 ..37,181,429 ....234,895,352
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 19 20
3 4 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances, (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 | Accretion | Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
GSO Capital Opportunities II . | New York.... . | Distribution... ..|03/31/2017 | 03/25/2021 | .......... 442,985 (V1 OPORRIOI IOV 442985 | ........ 442,985 | - 0
Cyprium Investors [V LP. . | Cleveland.... . | Distribution... . 103/31/2017 | 02/02/2021 | ....... 2,177,294 (01 OO (TR 2,177,294 | ... 2,177,29 | - 0
GSO Capital Opportunities Fund lll.............cocccrvvernen. Wilmington..........cc.ee... . | Distribution. 06/03/2016 |03/30/2021 | .......... 709,348 | ..o | e (V1 SOOI IOV 709,348 | ........ 709,348 | - 0
Newstone Capital Partners |Il, L.P... Wilmington.. . | Distribution... ..|09/20/2016 | 03/05/2021 | .......... 699,115 (V1 IRUPOPIRORTOORN IOV 699,115 | ........ 699,115 | - 0
Avres Private Credit Solutions, L.P.... Wilmington.. . | Distribution... .| 06/23/2017 | 03/19/2021 | ....... 1,377,214 (V1 ISR (S 1,377,214 | ... 1,377,214 | - 0
ICG SDP Fund 3B Grand Duchy..........cc..... LUX [ DISDUHON. ... 03/22/2018 |01/28/2021 | .......... 344,234 | ..o | e, (V1 ORI IOV 344234 | ........ 344234 | - 0
OxAM Quant Fund (US) LLC........cccvvvvreriirinirireiinns Grand Cayman.............. CYM| Distribution..............eeerveeireerieririrneens 01/01/2019 | 02/02/2021 | ............ 10,679 RN IO 1,378 | = e | e 12,057 | v 13,365 | - e 1,308 | oo 1,308 | = v




statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE BA - PART 3
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income

Newstone Capital Partners IV, L.P.......ccccooviinninnnnnns Dallas. ..o TX.. | Distribution 06/02/2019 | 02/23/2021 | .......... 346,831 | v | e | e 0 N 346,831 | ....... 346,831 | - - 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated............ccc.. [ eveee. 6,107,700 | ............ 1,378 | oo (U I (L] (V) I 1,378 | oo 0 ... 6,109,078 | ..... 6,110,386 | ..ccovovrerrnncd (| I 1,308 | oo 1,308 | oo 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Silver Lake Partners |1l Menlo Park..........ccoerrenee CA.. | Distribution 03/31/2017 |01/20/2021 0 [ oevereierene | e 137,405 | i 137,405 | - - 0

ComVest Investment Partners IV, L.P. West Palm Beach... .| FL... | Distribution. 03/31/2017 |01/20/2021 0 383,278 | - - 0

EnCap Energy Capital Fund IX . | Dallas.. TX.. | Distribution 03/31/2017 |03/04/2021 0 433192 | - - 0

Veritas Capital Fund VI, L.P..... . | Wilmington.. .. | DE.. | Distribution 06/15/2017 | 03/26/2021 0 | ceveverveeverieens | v, 185,874 | L 185,874 | - - 0

Riverside Strategic Capital Fund I, L.P. New York.... .. |NY.. | Distribution 05/23/2017 | 02/01/2021 0 | o | v 19,304 | i 19,304 | - - 0

One Rock Capital Partners II, L.P.... . | New York .. |NY.. | Distribution 10/30/2017 | 02/22/2021 0 [ [ 1,041,799 1,041,799 | - - 0

Silver Lake Partners V, L.P.......... Wilmington.. .. | DE.. | Distribution 06/12/2018 | 03/22/2021 0 [ eerereeererene | 541,079 | L 541,079 | - - 0

Fundamental Partners IIl, L.P........ccccccevrvrnrnnen. Wilmington.. .. | DE.. | Distribution 05/18/2017 | 03/19/2021 0 241,692 | - - 0

Dyal Capital Partners Ill Co-Invest Moonrise LP. . | New York .. |NY.. | Distribution. 07/25/2017 |02/22/2021 0 67,455 | - - 0

Providence Equity Partners VIII L.P......... Providence. RI... | Distribution 07/17/2019 | 03/29/2021 0 358,070 | - - 0

Siris Partners IV, L.P........ New York.... .. |NY.. | Distribution 03/15/2019 | 02/22/2021 0 | o [ e 462,164 | 462,164 | - - 0

Dyal Capital Partners IV... New York.... .. NY.. | Distribution 06/11/2018 | 03/01/2021 0 [ eerererererene | 00 998,997 | Ll 998,997 | - - 0

ICG Europe Fund VI, L.P......c..ccoieiiieirercincenis St Helier........ccoovvvvenenns JEY | Distribution 08/24/2018 |03/17/2021 0 | cooeeeeeeeceiees | e 18,948 | . 19,627 | covvvenennd 679 | - 679

Blackstone Infrastructure Partners (Supplemental

Account Il) L.P. New YOrk.......oocevvrennrennee NY.. | Distribution. 04/13/2020 | 03/15/2021 0 | e [ v 2,089 [ i 2,059 | - - 0

Blackstone Infrastructure Partners..............ccccceverenns New YOrk.......ooceevvvnirenee .. | Distribution, 03/14/2019 | 03/29/2021 0 | oo | v 26,831 | e 26,831 | - - 0

Landmark Equity Partners XVI, L.P.. . | Wilmington.. . | Distribution. 12/06/2018 |03/15/2021 0 [ eerererererene | e 144172 | 144172 | - - 0

TPG Healthcare Partners, L.P..... Fort Worth... . | Distribution 10/01/2019 |03/24/2021 0 [ orrrrieieiees | e 42,789 | 42,789 | - - 0

TPG Partners VI, LP............. Fort Worth . | Distribution 10/01/2019 | 03/24/2021 0 | e | e 11,516 | i 11,516 | - - 0

ICG Europe Mid-Market Fund.. . | Grand Duchy.. Distribution 04/09/2020 | 02/05/2021 0 317 | - - 0

Advent International GPE IX, L.P. Grand Cayman... Distribution. 10/21/2019 |01/27/2021 0 58,445 | .......... 58,445 | - - 0

Veritas Capital Fund VII .| New York.... . | Distribution. 04/15/2020 | 02/04/2021 (V1 RPN IOV 359,418 | ........ 359,418 | - - 0

Brookfield Infrastructure Fund IV.. . | Toronto... Distribution. 11/05/2019 |03/10/2021 0 32,058 32,058 | - - 0

BIF IV Renewable Sidecar-B, LP. Toronto. Distribution. 03/20/2020 |03/10/2021 0 - - 0

Clearlake Flagship Plus Partners, L.P.......ccccccovuinins Santa Monica.........ccoeeue .. | Distribution 02/05/2021 |02/05/2021 0 .. - - 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 0 0 5,584,128 0 679 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

Charlton MT LLC Charlton .. | MA. | Distribution 1212412014 | 02/25/2021 0 (27) 27| - - 0

Crow Holdings Realty Partners VII.. .| Wilmington.. .. | DE.. | Distribution 03/31/2017 | 03/29/2021 (0 (SO (S 1,012,265 | ..... 1,012,265 | - - 0

Strata Fund 24 Lessee LLC .| Chapel Hill.. ..|NC.. | Distribution 06/05/2015 |01/27/2021 0 [ [ 63,528 | i 63,528 | - - 0

Telemachus Solar LLC Washington...........cceueeene DC.. | Distribution 10/09/2015 |03/29/2021 0 [ [ v 3,674 | e 3,674 | - - 0

Crow Holdings Retail Fund I, L.P Dover. DE.. | Distribution. 10/21/2016 | 01/28/2021 0 569,683 | ........ 569,683 | - - 0

Comning Place Master Tenant LLC...........cccovvvvirnirnnns Valley View.........ccocviennee OH. | Distribution 03/22/2017 | 03/17/2021 0 30,000 | .......... 30,000 | - - 0

PCCP Credit IX, LP....cooevierereierinrinnes Dover. DE.. | Distribution. 03/28/2017 | 03/25/2021 (V1 TR IOV 655,200 | ........ 655,200 | - - 0

Waterton Residential Property Venture XIII, L.P.......... DOVer.......ooiieinriiiis DE.. | Distribution. 11/03/2017 | 02/12/2021 0 32,524 | .......... 32,524 | - - 0

Nationwide S0l 2 LLC........cccovreriverrinnrerireriererneens Washington............c.ccoeweue DC.. | Distribution. 07/19/2017 | 01/29/2021 0 | o | e 7153 | oo 7,153 | - - 0

NW - Buena Vista, LLC.........ccocveeremrrrnnns Vista .... | CA.. | Distribution 07/27/2018 | 02/24/2021 - (V1 IR RO 15,038,000 |....19,022,271 | - .coovvrrvvreer | 3,984,271 | ..... 3,984,271 | .ooovvverrins

PCCP Equity VIIl......... Dover. DE.. | Distribution. 09/18/2018 | 03/23/2021 0 21,320 | .o 21,320 | - - 0

Almanac Realty Securities VIII, L.P. Dover. DE.. | Distribution 12/21/2018 | 02/26/2021 (0} [OOSR ST 17,287 | .......... 17,287 | - - 0
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Bell Institutional Fund VII, LLC Dover. DE.. | DiSrDUtON. .....ocvveeiercririreiiseeieris 10/30/2019 | 01/28/2021 0 - - 0
Oak Street Real Estate Capital Fund V, LP Dover. DE.. | Distribution... .. [11/16/2020 |03/15/2021 0 - - 0
Madison Realty Capital Debt Fund V LP........ Dover. DE.. | Distributiol .| 03/127/2020 | 02/23/2021 0 - - 0
Waterton Residential Property Venture XIV, L.P.......... DOVer.....oovieiiiiniiis DE.. | Distribution... .| 12/10/2020 | 02/26/2021 0 - - 0
Related Real Estate Fund Ill, LP........ ... | Dover DE.. | Distribution.........cocoiiniiisiinsisneis 08/27/2020 |03/17/2021 0 . - - 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated .....17,533,828 0 0 0]... 17,533,828 |...21,518,099 | ......ccocceo.....0 | ..o 3,984,271 | ..... 3,984,271
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Millennium USA LP. New York.... . . | Distribution... ..102/01/2019 | 01/19/2021 | ....... 5,095,863 | ..oeurvrrererinees | eerienrrienienines | rvenrnenieninenns | ervsenensnennnnen | o0 [ | e 5,095,863 | ..... 5,095,863 | - - 0
Citadel Wellington LLC. . | Chicago... ..|IL.... | Distribution... .. | 04/01/2019 | 02/01/2021 2,386,607 2,386,607 | ..... 2,386,607 | - - 0
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. [T [ 7482470 | oo 0 0 0 0 [0 7,482,470 | ..... 7,482,470 0 0 0 0
4899999. Subtotal - Unaffiliated ....36,708,126 | ... 1,378 | o0 |0 | 0 1378 |0 36,709,504 |....40,695,762 | .............679 | ... 3,985,579 | ... 3,986,258
5099999. Totals. ....36,708,126 | ... 1,378 | o0 | i |0 | 1,378 |0 | 36,709,504 |....40,695,762 | ..............679 | ... 3,985,579 | ..... 3,986,258
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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, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
Bonds - All Other Government
040114 HT 0 |Argentina (Republic of) St Nt 0.125% 0......c.cverevmiririiririieiireieseee e [ DI 01/04/2021........ Direct............. 13,523 37,253 | oo 16 |5.BFE
900123  CL 2 | Turkey (Republic of) St Nt 6.000% 03/2.......cceirimiiiimiiiiiirsisersssersrssseensssseessneeees | DI 03/25/2021........ Direct.....oooeee 203,963 210,000 140 [4.BFE
1099999.  Total - BONAS = All OtNEI GOVEIMMENL. ...ttt sas et st & hesess b8 08 E 1080884808808 8080484080800t bininises 217,486 247,253 XXX
Bonds - U.S. Political Subdivisions of States
717883  FJ 6 |Philadelphia PA Sch Dist GO Ref Ser A FS .. | 01/28/2021........ Nationwide Indemnity... 6,374,126 | ..o 6,245,000 ...49,440 [1.EFE...
791639 KJ 5 | StLouis MO Brd of Ed GO Direct Dep Prog.........coueiiiiuniiiiiinisisisssserssissesenissnees .1 01/28/2021........ Nationwide Indemnity... 6,508,028 | ... 6,500,000 | .. 105,625 [1.B FE...
2499999. Total - Bonds - U.S. POIItICAl SUDGIVISIONS Of SEALES.............ccuiiuiviiiiiieieitiieiecccteeecte ettt tetie eevetteteeeeteteseeeeeetetseaetesesseaee e eaetesesssses s esetesesasses s s et et s s aetes s ses et s assesas s seses s sssetesasseses s sesesesneaesessssesesesassseennsesesanans | eaesesisaes 12,882,154 | oo 12,745,000 | ..ooovvrieiceeeceee 155,065
Bonds - U.S. Special R e and Special A
010604 CE 4 |Alabama St Port Auth Rev AMT Ref DOCS Se........vuuviirreiiririniierineiseesinersesssiernns | coveesesinennes 01/28/2021........ Nationwide INAEMNItY.........coovvrueerierrerrecee e 6,813,244 | ... 6,345,000 | ..ovorerriieeeeeeis 103,106 |2.AFE.....cccovvrnrenen
010869 HT 5 |Alameda CA Corr Trans Auth Rev Txbl Ref... .| 01/28/2021........ Nationwide INdemnity...........ccoeeuimiererincceeeseeees 10,739,516 15,000,000 |........ 1.FFE
17131R BA 3 |Chula Vista CA Pension Txbl 1.938% 06/ .. | 02/12/2021. Stifel Nicolaus & Co Inc 2,500,000 .....2,500,000 1.CFE
17131R BB 1 |Chula Vista CA Pension Txbl 2.048% 06/ .| 02/12/2021........ Stifel Nicolaus & Co Inc 7,500,000 | oo 7,500,000 1.CFE
17131R  BC 9 |Chula Vista CA Pension Txbl 2.138% 06/ .. | 02/112/2021........ Stifel Nicolaus & Co Inc. 3,750,000 | ..o 3,750,000 1.CFE
17131R BG 0 |Chula Vista CA Pension Txbl 2.805% 06/ .. | 02/12/2021. Stifel Nicolaus & Co Inc 6,000,000 .......5,000,000 1.CFE
17131R  BH 8 |Chula Vista CA Pension Txbl 2.905% 06/ .. | 0211272021........ Stifel Nicolaus & Co Inc. 5,000,000 | ..o 5,000,000 1.CFE
3132DW A6 0 | FHLMC Pool #SD8129 2.500% 02/25/51.... .. | 01/20/2021........ Morgan Stanley & Co LLC. 10,531,641 ....10,000,000
3132DW  BC 6 | FHLMC Pool #SD8135 2.500% 03/25/51.... .1 03/02/2021........ Morgan Stanley & Co LLC. 13,226,919 ...12,701,746
3133EH  PX 5 |Federal Farm Credit Bank Deb  2.900% 0B...........ccccoooviriieininiieiiniininieiseinins | v 01/28/2021........ Nationwide INAEMNItY..........cccvvivieiiiiiiisee s 24,655,026 | .....ocoovovririiis 25,000,000 | ..o 60,417 | 1.AFE...ccccovii.
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48 .. | 01/28/2021........ Nationwide INAEMNItY.........c.ccvvrverriieirerecee e 11,453,886 ....11,233,909
3140X9  6Y 6 |FNMA Pool #FM6286 2.500% 01/25/51 .| 03/02/2021........ JP Morgan Securities LLC 7,039,512 6,750,000 | .. 938 |1.A
31418D  WR 9 | FNMA Pool #MA4255 2.000% 02/25/51 01/20/2021........ JP Morgan Securities LLC 10,316,797 | oo 10,000,000 | oooerreerreiriereriseererierieen T [ LA e
31418D  XJ 6 | FNMA Pool #MA4280 1.500% 03/25/51.. .. 1 03/02/2021........ Nomura Securities Intl LLC. 4,429,780 | oo 4,488,694 374 |1A
31418D XL 1 |FNMA Pool #MA4282 2.500% 03/25/51.. .1 03/02/2021........ Morgan Stanley & Co LLC. 6,227,664 | ..o 5,982,296 831 |1.A
413890 DD 3 |HarrisCnty-HoustonTXSports Rev SrLIEN R.........ceviiiiririeieeseseeiee e | coeeieieinnenns 01/28/2021........ Nationwide Indemnity. 6,667,256 | ...coocvevreieieeeeeeeeeian 6,250,000 | ........... 63,368 |2.B FE
452024 HY 1 |lllinois Mun Elec Agy SUpp ReV REf SET A.......oovuiviiiiieiniseeisisesie e .. | 01/28/2021........ Nationwide Indemnity... 6,463,075 | ..o 6,000,000 147,500 |1.EFE. .o
575577 HW 4 |Massachusetts Bay Tr Auth Rev Assmt Ser. .| 01/28/2021........ Nationwide Indemnity... 6,285,902 | ..o 5,890,000 23,192 |1.BFE
57563R LY 3 |Massachusetts Educ Fin Rev LBASS StUAENt..........coovrvireiniiiriiiciseesiseseieninns | seeerssinnenes 01/28/2021........ Nationwide Indemnity 6,271,301 | oo 6,000,000 | ........... 22,500 | 1.F FE
592643 AV 2 |Metropolitan Washington DC Rev Cap App 2 .| 01/28/2021........ Nationwide Indemnity... 6,420,207 ....10,000,000 |........ 1.GFE
64577B  J2 1 [New Jersey Econ Dev Auth Rev Unref Mtr V. .| 01/28/2021........ Nationwide Indemnity... 4,657,181 4,465,000 | oo 17,581 [2BFE.....cccceeierenes
646136  2C 4 |New Jersey St Trans Fd Rev Fed HWy REIM.........coovivvinieiniininnscineesisessiennns | covviesieninnes 01/28/2021........ Nationwide Indemnity. 6,544,766 | ..o 6,100,000 | ........... 36,431 |2.AFE
646136 LU 3 |New Jersey St Trans Fd ReV Trans SYS Ser........covrirereruneenereereeinsisseeseeesessnseens .| 01/28/2021........ Nationwide INdemNity...........cccoevruriirrrirrerceeseeeee s 6,525,103 | .o 6,395,000 [ ..ovoreerrereieeeneieieeee e 42,012 |1.FFE e
646140 DV 2 |New Jersey St Tpk Auth Rev Txbl-Ref-Ser. .1 01/22/2021........ Citigroup... 1,000,000 | ..o 1,000,000 |........ 1FFE
646140 DW 0 |New Jersey St Tpk Auth Rev TXDI-REf-Ser..........ovvverrierriiriicceeeeenceisrienes | covreesieennes 01/22/12021........ Citigroup... 1,100,000 | oo 1,100,000 | ........ 1.FFE
647719 QL 0 [New Orleans LA Rev Ref-Txbl 2.291% 06/..........corruererieirrirrieeeirsieiesese e .. | 02/05/2021........ JP Morgan Securities LLC 3,000,000 | .ovovereeieeieieeees 3,000,000 |........ 2.AFE
717817 SJ 0 |Philadelphia PA Airport ReV AMt-REf-Ser........coviiiiriieiiirinierericsiseisseeeniens .. | 01/28/2021........ Nationwide INAEMNItY..........cccovvieiiiciiiinse s 5,584,929 | ..o 5,265,000 | ..ovoriviiriiienan 31,444 |1.FFE....ccoovivirnn
762244  FD 8 |Rhode Island Hith&Ed Bldg Rev Ref Hosp F...... .. | 01/28/2021........ Nationwide Indemnity... 5,629,319 | ..o 5,000,000 ..50,694 [2.AFE...
76913C  BD 0 | County of Riverside CA Pension Obligatio.. .1 01/28/2021........ Nationwide Indemnity... 7,610,000 ..7,610,000 107,504 [1.FFE...
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENES. ... .. iuieerseiseiaiesiitestisiarieiisias | eeretseseseesesseeassaeseessesessesseseeseeseseeseeseeseseeseesesaeseeseeseeseseeseesesaeseeseesessesaesessesaeseeseesessesaesessesassseseeseesesasssesessssesesssssesans | 4eseesessesassessesassassessessesessessesssansessssnns | fossesssssessssansessesnssnsasane 203,943,024 ..206,326,645 768,358 XXX
Bonds - Industrial and Miscell
000000 00 O |Periama Holdings LLC/DE Sr Nt 5.950% 0 .. | 01/29/2021. Direct.... 319,350 .300,000 5,107
00206R ~ BH 4 | AT&T Inc SrNt 4.300% 12/15/42..........ccvvenee. .. | 03/19/2021........ VAIOUS.....ovoeeieeiie s 799,246 750,000 8,779
00206R  GQ 9 |AT&T Inc SrNt 4.300% 02/15/30 .. | 03/24/2021........ Wells Fargo Securities LLC 1,126,870 ..1,000,000 4,897
00206R KA 9 |AT&T Inc SrNt 3.650% 06/01/51 .. | 03/19/2021. Various 769,007 .825,000 9,237
00206R  KE 1 |AT&T Inc SrNt 3.300% 02/01/52 .1 03/19/2021........ RBC Capital Markets LLC 329,243 375,000 1,788
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00206R  KH 4 |AT&T Inc SrNt 2.250% 02/01/32.......coivrvmiieriniiiirerieisisesierssiseiesssiessesssesssssssens | seeeressssens 03/19/2021........ JP Morgan Securities LLC 1,407,045 | oo, 1,500,000
00206R ~ MD 1 |AT&T Inc SrNt 3.550% 09/15/55.........cocovrieririierisiirieie e rsseseesessssseneens | seeeriesinnenes 03/18/2021........ Morgan Stanley & Co LLC. 373,367 | o 425,000
01400E  AB 9 |Alcon Finance Corp SrNt 3.000% 09/23/..... .. | 02/16/2021........ BNP Paribas Securities Corp 3,224,802 | ..oovvoi i 3,000,000
01400E  AC 7 |Alcon Finance Corp SrNt 3.800% 09/23/..... . 03/26/2021........ Credit Suisse Securities LLC........ 783,488 | ..o 750,000
01400E  AD 5 |Alcon Finance Corp SrNt 2.600% 05/27/..... 01/15/2021........ VAIOUS....oovoeeieeiie st 2,835,798 | ..o 2,680,000
015271 AT 6 |Alexandria Real Estate Equity Sr Nt 2... .| 01/11/2021......... Various 409,086 380,000
015271 AV 1 |Alexandria Real Estate Equity Sr Nt 1... .| 01/11/2021........ Wells Fargo Securities LLC 97,490 100,000
019736  AE 7 |Allison Transmission Inc Sr Nt 4.750%.. .| 03/15/2021........ JP Morgan Securities LLC 364,000 350,000
023765  AA 8 |American Airlines Inc LBASS EETC Ser 16- .| 03/19/2021. Morgan Stanley & Co LLC 385,474 .384,513
02376U  AA 3 | American Airlines Inc LBASS EETC Ser 201 .. | 03/17/2021........ Morgan Stanley & Co LLC. 320,533 314,248
023771 R9 1 | American Airlines Inc LBASS EETC Ser 201 .. | 03/19/2021........ Jefferies & COMPANY INC........c.eviiiiiiiieiie i 270,108 267,103
02377L  AA 2 |American Airlines Inc Secured Ser AA 3.. .| 01/28/2021. Nationwide Indemnity... 4,343,542 | ..... .4,343,542
025537 AN 1 | American Electric Power Sr Nt 2.300% 0. .| 01/1272021........ Wells Fargo Securities LLC.. 205,288 200,000
03027X  BG 4 | American Tower Corp SrNt 1.875% 10/15... .| 01/12/2021........ Wells Fargo Securities LLC.........ccovvrnrieinrinreeesnisisneenns 1,577,008 ..1,600,000
03027X  BM 1 [American Tower Corp SrNt 2.700% 04/15... .. | 03/24/2021. Morgan Stanley & Co LLC 1,996,140 ..2,000,000
032177 AJ 6 | Amsted Industries SrNt 4.625% 05/15/3. .. | 03/18/2021........ Jefferies & COMPANY INC.....vvuvvereriiiri e nes 1,073,625 ..1,050,000
036752 AP 8 |Anthem Inc Sr Nt 2.550% 03/15/31.. .. | 03/08/2021........ Barclays Capital Inc. 6,225,938 | ..o 6,250,000
036752  AS 2 |Anthem Inc SrNt 3.600% 03/15/51.. .| 03/08/2021........ VAIIOUS ..o 3,188,420 | ..o 3,200,000
037735  CZ 8 |Appalachian Pwr Co Sr Nt SerAA 2.700%........cereerirermiererniernercirsinieserssessesennees | seeeeseneeren 03/09/2021........ JP Morgan Securities LLC 3,187,680 | oo 3,200,000
037833  CG 3 |Apple Inc SrNt 3.000% 02/09/24 .. | 01/28/2021........ Nationwide INAEMNItY.........c.ccvvrverriieirerecee e 4,998,990 5,000,000
04016D  AS 4 |Ares CLO Ltd CLO Ser2016-41A CIAR2 1. . .| 02/17/2021........ BNP Paribas Securities Corp 10,000,000 ....10,000,000
04016D AW 5 | Ares CLO Ltd CLO Ser2016-41A CICR 2.....coovuevicierireiererieressceesississeesienenes 02/17/2021........ BNP Paribas Securities Corp 3,300,000 | ..o 3,300,000
04016N  AM 5 |Ares CLO Ltd CLO Ser 2017-44A CIA1R 1. .. | 03/31/2021........ Goldman Sachs & Company.... 7,300,000 | oo 7,300,000
04016N AR 4 |Ares CLO Ltd CLO Ser 2017-44A CI A3R1.... . 03/31/2021........ Goldman Sachs & Company.... . 3,200,000 | oo 3,200,000
04016N AT 0 |Ares CLO Ltd CLO Ser 2017-44ACIBR 2 03/31/2021....... Goldman Sachs & CoMpany...........ccceereeerenrererirennes 3,500,000 | ..o 3,500,000
04018E  AA 9 |Ares CLO Ser2021-59A CI A 1.243% 04/2 .. | 03/09/2021........ Natixis... 7,400,000 | oo 7,400,000
04018E  AC 5 |Ares CLO Ser 2021-59A B1 1.613% 04/25/ . 03/09/2021........ Natixis............. 3,200,000 | ..o 3,200,000
04018E  AE 1 |Ares CLO Ser2021-59A C1 2.118% 04/25/.........ccrvvrniunvineinerieinsiresesissesssssississsens | ovveesaneenns 03/09/2021........ Natixis............. 3,250,000 | ..o 3,250,000
045054  AJ 2 | Ashtead Capital Inc Sr Sec Nt 4.000% 0 .. | 01/15/2021........ Bank of America BISD Dealer....................... 2,686,994 | ..o 2,527,000
045054 AL 7 |Ashtead Capital Inc Sr Sec Nt 4.250% 1 . 02/18/2021........ Jefferies & COMPANY INC.......c.ovueviiiirieiecece e 1,651,875 | oo 1,500,000
06050T  JZ 6 |Bank of America NA Sub Bk Nt 6.000% 10.........ccouuererrermeinmmeriereeeeseniseissesiensins | ceerrnenienes 01/28/2021........ Nationwide INAEMNItY..........cccviieiiriiiiise s 4,766,106 | ..oovvvieieien 5,000,000
06540W  BD 4 |BANK CMBS Ser 2019-BN19 CI A3 3.183% 0. .. | 01/28/2021........ Nationwide INAEMNItY.........coovruienrieiireecee e 10,771,257 | oo 10,500,000
07274N AL 7 |Bayer US Finance Il LLC St Nt 4.375% 1.....ccccoviviiiirinriinisiciiesisssissienienes .| 01/14/2021........ Morgan Stanley & Co LLC 3,043,560 | ..ooovieriiiiieiiaa 2,600,000
07332V BD 6 |Barclays Comm Mort Sec CMBS Ser 2017-C1........ . I 01/28/2021........ Nationwide INdemnity...........ccoerurrrrirerereees s 10,594,469 | ..o 10,400,000
075887  BF 5 |Becton Dickinson & Co SrNt 3.734% 12/....... s .. | 01/28/2021........ Nationwide Indemnity... 4,000,000 ..4,000,000
084659  AS 0 |Berkshire Hathaway Energy SrNt 4.050%..........ccevrrerermrrernnmneeerssisesensessesesesenes .. | 01/28/2021........ Nationwide Indemnity... 4,994,652 ..5,000,000
084659 AT 8 |Berkshire Hathaway Energy Sr Nt 4.050% .| 03/08/2021........ Tax Free Exchange 10,988,509 ....11,000,000
092113 AT 6 |Black Hills Corp Sr Nt 2.500% 06/15/30.. .. | 01/19/2021. Goldman Sachs & Company.... 1,582,380 ..1,500,000
09261W  AJ 3 |Blackrock DLF IX Blackrock DLF IX CLO. .. | 03/29/2021........ Direct............. 254,980 254,980
09261W AL 8 |Blackrock DLF X CLO Ser2020-1 CIE 4 .| 02/17/2021......... Direct............. 198,515 198,515
096630 AD 0 |Boardwalk Pipelines LLC Sr Nt 4.950% 1 .. | 01/28/2021. Nationwide Indemnity 4,973,730 ..5,000,000
11134L  AF 6 |Broadcom Crp/ Caymn Fi Sr Nt 3.625% 01 .. | 01/28/2021........ Nationwide Indemnity... 4,997,696 ..5,000,000
11135F  BE 0 |Broadcom Inc SrNt 1.950% 02/15/28. .. | 01/04/2021........ Morgan Stanley & Co LLC 299,229 300,000
11135F  BH 3 |Broadcom Inc Sr Nt 2.450% 02/15/31.. .| 01/04/2021........ RBC Capital Markets LLC.... 499,020 500,000
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1248EP  CJ 0 |CCO Holdings LLC SrNt 4.500% 05/01/32........ccovumiviemmrrereirieieierissiesssiseisssessees | eeveessneenes 03/05/2021........ VAIIOUS ..ot 1,578,379 | oo 1,524,000 | ........... 22,803 |3.BFE

125523  CM 0 | Cigna Corp Sr Nt 2.375% 03/15/31 03/01/2021........ Citigroup... 9,464,009 | ...ovvoirreriiee 9,475,000 |........ 2.BFE

125523  CQ 1 |Cigna Corp SrNt 3.400% 03/15/51 .. 1 03/02/2021........ Various 3,126,536 | oo 3,140,000 58 |2.BFE

126307 BD 8 |CSC Holdings Inc SrNt 4.625% 12/01/30.......... .| 02/18/2021........ Various 2,699,918 | cvooeveeeeeeee e 2,636,000 | .. 24,761 [4.CFE e

126307  BF 3 | CSC Holdings InC Sr Nt 3.375% 02/15/31.......ccvvuiieeririiieienieieiseiesesiseesesiesensens | eeveesenenenes 02/18/2021........ Various 1,474,985 | ..o 1,506,000 | ..o 692 |3.CFE

131347 CM 6 |Calpine Corp 1st Lein HY Nt 4.500% 02/ .. | 03/15/2021........ Various 3,375,483 | oo 3,269,000 10,973 [3AFE. .

141781 BM 5 | Cargill Inc St Nt 2.125% 04/23/30.........cveverieiircineieieisereeesie e .. | 01/28/2021........ Nationwide Indemnity 4,012,779 | oo 4,000,000 22,431 |1.FFE

14316M  AA 9 | Carlyle Global Mrkt Strategies CLO Ser 2......... .. | 02/02/2021........ BNP Paribas Securities Corp 3,600,000 3,600,000

14316M  AC 5 | Carlyle Global Mrkt Strategies CLO Ser 2.. .. | 02/02/2021. BNP Paribas Securities Corp 2,800,000 .......2,800,000

14316M  AE 1 | Carlyle Global Mrkt Strategies CLO Ser 2......... .| 02/02/2021........ BNP Paribas Securities Corp 550,000 | .eoverererereeeieeieeeeeereieeeens 550,000

14448C  AQ 7 |Carrier Global Corp SrNt 2.722% 02/15...... .| 01/12/2021........ Citigroup... 1,059,220 1,000,000

14879 AH 1 | Catalent Pharma Solution Sr Nt 3.125%.. .. | 03/18/2021. Various 3,965,688 .......4,030,000

15032T  BE 5 |Cedar Funding Ltd CLO Ser 2013-1A CI ARR .. | 03/24/2021........ Jefferies & COMPANY INC........vvurvrririiieiie st 7,350,000 | oo 7,350,000

15032T  BG 0 |Cedar Funding Ltd CLO Ser 2013-1A CI BRR .. | 03/24/2021........ Jefferies & COMPANY INC.....vvuvvurerririricse s 3,150,000 3,150,000

15032T  BJ 4 |Cedar Funding Ltd CLO Ser 2013-1A CI CRR.......... .. | 03/24/2021. Jefferies & COMPANY INC......uvvervrrecicieie e nes 3,500,000 <er3,500,000

156700 BD 7 |Lumen Technologies Inc Sr Nt 4.500% 01... .. | 03/15/2021........ VaHOUS.....veeeieee s 1,313,130 | e 1,308,000 15,748

159864 AG 2 | Charles River Laboratories SrNt 3.750 .| 03/08/2021........ JP Morgan Securities LLC 1,904,000 ..1,904,000

159864  AJ 6 |Charles River Laboratories Sr Nt 4.000 .1 03/18/2021........ VAIIOUS ..o 1,891,313 ..1,890,000

166756 AP 1 | Chevron Corp SrNt 3.900% 11/15/24 01/06/2021........ Tax Free Exchange.........ccccocvvcvivivniniicniniins 4,993,439 | oo 5,000,000

171484  AE 8 | Churchhill Downs Inc St Nt 4.750% 01/1 . . .. | 03/10/2021........ JP Morgan Securities LLC 5,169,728 | ... 5,007,000

171484  AG 3 | Churchhill Downs Inc Sr Nt 5.500% 04/0 s .| 03/04/2021........ MarketAxess 748,009 | ..o 715,000

205887 CD 2 |ConAgra Foods InC SrNt 5.300% 11/01/3 ... | ceveereninennes 03/17/2021........ Citigroup... 2,294,213 | oo 1,875,000

205887 CE 0 |ConAgra Foods Inc SrNt 5.400% 11/01/4 .. | 01/26/2021........ BNP Paribas Securities Corp 4,206,570 | ..o 3,000,000

21036P  BF 4 |Constellation Brands INC St Nt 2.875%........c..cvuvvrniieeiirninieieiseesieeseesese s .1 03/17/2021......... VIOUS.....ovveiieeiie e 3,575,158 | ..o 3,504,000

210795 PZ 7 |Continental Airlines INC LBASS EETC Ser........ccceiiiieericicieiceeeeeeeeeeeeeeeeeevenees | v 03/22/2021........ Jefferies & COMPANY INC.........ocueviiiiriieeiee e 402,622 | oo 384,824

220038  AM 8 |Corporate Office Prop LP SrNt 2.750%........... .. | 03/04/2021........ Various 9,430,515 | .o 9,500,000

224044  CL 9 |Cox Communications Inc Sr Nt 1.800% 10....... .1 01112/2021........ Wells Fargo Securities LLC 2,592,575 | oo 2,650,000

22822V AN 1 [Crown Castle Intl Corp St Nt 3.100% 11....cvuvereeireriiriesieiesee e 01/12/2021........ Us Bancorp Investments Inc 1,731,120 | oo 1,600,000

25278X AR 0 |Diamondback Energy Inc Sr Nt 3.125% 03. .. | 03/23/2021........ VIOUS.....ovveiieeiie e 3,739,155 | oo 3,750,000

25470X AW 5 |Dish DBS Corp SrNt 5.875% 11/15/24 . .1 01/29/2021........ MarketAxes: 1,262,560 | oo 1,214,000

26252)  AS 7 |Dryden Senior Loan Fund CLO Ser 2019-75A...... retnre s | e 02/22/2021........ JP Morgan Securities LLC 6,000,000 | .oovoorerrrrieiinieierineenend 6,000,000

26252) AW 8 | Dryden Senior Loan Fund CLO Ser 2019-75A...... e .. | 02/22/2021........ JP Morgan Securities LLC 4,000,000 | oo 4,000,000

26252)  AY 4 |Dryden Senior Loan Fund CLO Ser 2019-75A...... S .| 02/22/2021........ JP Morgan Securities LLC 3,300,000 | ..o 3,300,000

26441C  BE 4 | Duke Energy Corp SrNt 3.400% 06/15/29..........covvuermiiniierniiriesiserseissierssiseeenes | ceereresinnenes 01/12/2021........ Wells Fargo Securities LLC...........cocoenrerininrreenernieenes 1,788,016 | ..oooeeceeeeierei 1,600,000

26442E  AH 3 |Duke Energy Ohio Inc 1st Mtg Bd 2.125% .| 01/1272021........ Wells Fargo Securities LLC.. 516,015 500,000

264420  AA 2 | Duke Energy Progress Inc 1st Mtg Bd 3... .. | 01/28/2021........ Nationwide Indemnity. 4,992,453 ..5,000,000

264420  AB 0 |Duke Energy Progress Inc 1st Mtg Bd 4... .| 01/28/2021........ Nationwide INdemnity............coooreeiuririrrrreeeeee s 4,977,251 ..5,000,000

278062  AE 4 |Eaton Corp SrNt 4.150% 11/02/42.. .. | 03/31/2021. Jefferies & COMPANY INC.......vvriirririieieiieiee e ssisees 825,608 .725,000

30040W AL 2 |Eversource Energy SrNt 2.550% 03/15/3 .. | 03/08/2021........ Citigroup... 3,212,552 | v 3,225,000

31620M BT 2 |Fidelity Natl Info Serv Inc Sr Nt 2.25.... .. | 02/23/2021........ JP Morgan Securities LLC 1,565,219 ..1,575,000

31620M  BU 9 |Fidelity Natl Info Serv Inc Sr Nt 3.10.... .. | 02/23/2021. JP Morgan Securities LLC 1,565,471 ..1,575,000

33834D  AA 2 |Five Corners Funding Trust Sr Nt 2.850 .| 01112/2021......... Goldman Sachs & Company............cccererrenceieennenns 1,621,785 ..1,500,000

341081  FZ 5 |Florida Pwr & Lt Co Sec Nt 2.850% 04/0. .. | 01/28/2021........ Nationwide Indemnity. 4,995,713 5,000,000

35137L AL 9 |Fox Corp SrNt 3.500% 04/08/30. .. | 01/12/2021. Goldman Sachs & Company.... 2,978,150 er.r2,650,000

361448 AU 7 | GATX Corp SrNt 5.200% 03/15/44. .| 02/22/2021........ Morgan Stanley & Co LLC 801,253 | ..o 630,000
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37940X  AA 0 |Global Payments Inc St Nt 2.650% 02/15.........cceiviiiimineireriisieniesssssiesssisseenes | eeveessneenes 01/28/2021........ Nationwide INAEMNILY.........c.vriiieriieirieeee i 4,999,065 | ...oovvuiieiieeerieis 5,000,000 | ........... 59,993 |2.C FE

37940X  AB 8 |Global Payments Inc Sr Nt 3.200% 08/15 01/12/2021........ Wells Fargo Securities LLC...........ccccoeuvvreiininrreineinnes 2,895,841 | ..o 2,650,000 | ........... 35,098 |2.C FE

37940X  AD 4 |Global Payments Inc Sr Nt 2.900% 05/15 .. | 01/07/2021........ Bank of America BISD Dealer............c...c...... 857,944 800,000 | ..ovvrvrreeriiirererieeereieeninn 3,609 [2CFE.....cooovviere.

382550 BJ 9 |Goodyear Tire & Rubber Co SrNt 5.250%...... . . .| 03/31/2021........ Citigroup... 550,000 550,000 |........ 4AFE

391164  AF 7 | Great Plains Energy SrNt 5.292% 06/15...........cceurrnrrmriniinierirereeseireresisceesissins | cveeesinennes 01/28/2021........ Nationwide INAEMNItY.........coovvieeenrieiriereecee e 4,120,310 | oo 4,000,000 | .....ccc... 25284 | 2.BFE

40410K  AA 3 |Fuller HB Co SrNt 4.250% 10/15/28 .. | 03/12/2021........ Barclays Capital Inc. 1,071,000 | oo 1,050,000 3.CFE. s

437076  CB 6 |Home Depot Inc SrNt 2.700% 04/15/30.........cveirieiireirineireisnisseeeseissisesesinie .. | 01/28/2021........ Nationwide INAEMNILY.........ccovviieirere e 3,979,296 | ..o 4,000,000 30,900 | 1.F FE

438516 BW 5 |Honeywell International Inc SrNt 2.30 .| 01/28/2021........ Nationwide Indemnity. 3,994,054 | ..o 4,000,000

44891A BT 3 |Hyundai Capital America SrNt 1.800% O... .| 03/30/2021. Goldman Sachs & Company.... 525,734 .550,000

457187  AD 4 |Ingredion Inc Sr Nt 3.900% 06/01/50..... .. 1 03/29/2021........ Morgan Stanley & Co LLC. 1,168,244 ..1,100,000

458140  BD 1 |Intel Corp SrNt 2.875% 05/11/24.... .. | 01/28/2021........ Nationwide INAEMNILY.........cvrvriierierceeee e 3,999,508 | ..vuevrerriiriieries 4,000,000

458140  BR 0 |Intel Corp SrNt 3.900% 03/25/30.... .. | 01/12/2021. Us Bancorp Investments Inc 3,187,647 ......2,700,000

459200 KJ 9 |International Bus Machs Corp Sr Nt 1.9 .| 01112/2021........ Wells Fargo Securities LLC...........cocovneririninrrernecineienns 5,367,681 | cooveeieeeieeeeceeeeee s 5,300,000

460599  AE 3 |International Game Tech 1st Lien Nt 5 .. | 03/16/2021........ Various 4377188 | oo 4,200,000

460599  AF 0 |International Game Tech Sec Nt 4.125%...... .. | 03/16/2021. Variou: 2,820,088 .r....2,800,000

46090X  AA 9 |Invesco CLO Ser2021-1A CI A1 1.238% 0 .. | 03/19/2021........ Morgan Stanley & Co LLC 7,350,000 | ..o 7,350,000

46090X  AE 1 |Invesco CLO Ser2021-1ACIB 1.788% 04........ .. 1 03/19/2021........ Morgan Stanley & Co LLC. 3,150,000 | ..o 3,150,000

46090X AG 6 |Invesco CLO SER 2021-1ACIC 2.038% 04...... .| 03/19/2021........ Morgan Stanley & Co LLC 3,600,000 | ..o 3,600,000

49271V AM 2 | Keurig Dr Pepper Inc SNt 3.350% 03/1......ccvuiiieiriininiirenreeieiseinieeessisnenenns | veeeeenennees 03/01/2021........ Goldman Sachs & Company...........ccccvveerirnienierneenns 3,128,194 | o 3,140,000

49271V AN 0 |Keurig Dr Pepper Sr Nt 2.250% 03/15/31......covvmreerriiininciieeriseiesiseiesiseienesenees .. | 03/01/2021........ JP Morgan Securities LLC 6,290,376 | ..o 6,310,000

529043  AE 1 |Lexington Realty Trust SrNt 2.700% 09...........coc...... .1 03/10/2021........ JP Morgan Securities LLC 4,069,396 | .ooooveeirier 4,098,000

552953  CF 6 |MGM Mirage SrNt 5.500% 04/15/27........covuumrirereriniieriniiieesiseiseiseiesssiesesisseenes. | coneeessnsnnes 03/15/2021........ VAIOUS.....ovorerieiie s 3,482,286 | ... 3,172,000

55303X  AF 2 | MGM Growth/MGM Finance Sr Nt 4.500% 01. .| 03/18/2021........ Various. 1,078,875 | oo 1,050,000

55336V AK 6 |MPLXLP SrNt 4.125% 03/01/27 .1 01/28/2021........ Nationwide Indemnity 3,995,730 | woveeverreriieieeeeerisenenn 4,000,000

55354G  AK 6 |MSCl Inc SrNt 3.625% 09/01/30 03/12/2021........ Morgan Stanley & Co LLC. 3,526,250 | ..o 3,500,000

55955K  AA 2 |Magnetite CLO Ltd CLO Ser 2021-29A CI A .. | 02/05/2021........ Morgan Stanley & Co LLC 4,300,000 ..4,300,000

58733R  AF 9 | Mercadolibre Inc Sr Nt 3.125% 01/14/31...... .1 01/07/2021........ Direct............. 260,000 . 260,000

591894 CC 2 |Metropolitan Edison Company Nt 4.300%.........ccccurerermremrimnnierneseesesssseessssssssnss | coreessnssnes 01/28/2021........ Nationwide INdemnity...........ccoeueuimiireriincceceseeees 4447519 | oo 4,000,000

59217G  EG 0 |Met Life Global Funding | Sec Nt 2.950... .| 01/13/2021........ HSBC Securities USA Inc.... 2,889,042 | ..o 2,600,000

615394 AM 5 |MOOG INC SrNt 4.250% 12/15/27 . 02/23/2021........ UBS Financial Services Inc.. 1,000,413 | oo 1,051,000

617446  8Y 8 |Morgan Stanley Dean Witter SrINt FIXed f.......c.ovvvirnrieiniieesiseesssessneiens | cevreenieninnes 01/20/2021........ Morgan Stanley & Co LLC. 2,500,000 | ..o 2,500,000

61763X  BF 2 |Morgan Stanley BAML Tr CMBS Ser 2014-C18 .. | 01/28/2021........ Nationwide Indemnity 9,988,769 | ...ovvrvierrereee 10,000,000 28,118

620076 BN 8 | Motorola Solutions Inc Sr Nt 4.600% 05. . .1 01/14/2021......... Fifth Third Securities Inc... 2,973,450 | .o 2,500,000 17,889

629377  CR 1 |NRG Energy Inc St Nt 3.625% 02/15/31........coooveririnireeeirereineiererseiesissiseseniens | coevesessesnnes 03/12/2021........ VAIOUS.....ovoeeeiie s 2,497,040 | oo 2,467,000 | ........... 22,374

637417 AN 6 | National Retail Properties Inc SrNt 2 .| 01/21/2021........ Wells Fargo Securities LLC 1,546,725 | oo 1,500,000 10,417

637417  AQ 9 |National Retail Properties Inc SrNt 3 .. | 03/15/2021........ Various 3,070,681 | ..o 3,140,000 861

64134)  AC 7 |Neuberger Berman CLO Ltd CLO Ser 2021-40........c.cocevvmrerererrercenenne .| 01/27/2021........ Credit Suisse Securities LLC........ 2,000,000 | ..o 2,000,000

64134)  AE 3 |Neuberger Berman CLO Ltd CLO Ser 2021-40. .. | 01/27/12021. Credit Suisse Securities LLC........ 1,000,000 ..1,000,000

65342Q  AB 8 |NextEra Energy Operating Sr Nt 4.500% .| 03/18/2021........ VAHOUS. ..ot 763,000 700,000 394

667294 AW 2 [Northwest Airlines LBASS EETC Ser 2001-1........c.ovveviveeieiiicieieeeeceeeeseeeveveeeieennns .| 01/28/2021........ Nationwide INAEMNILY.........c.oovviiieiiciie e 2,266,012 | oo 2,197,106

682680 AW 3 |ONEOK Inc SrNt 4.350% 03/15/29. .. | 02/19/2021. Morgan Stanley & Co LLC. 1,290,507 ..1,150,000

68389X BV 6 |Oracle Corp SrNt 2.950% 04/01/30.... .| 01/1272021........ Goldman Sachs & Company...........c.ceeerevrererererirennes 4,115,925 ..3,750,000

68389X  BZ 7 |Oracle Corp SrNt 3.650% 03/25/41.... .. | 03/22/2021........ Wells Fargo Securities LLC 1,862,363 | oo 1,875,000 |........

68389X CE 3 |Oracle Corp SrNt 2.875% 03/25/31.... .| 03/22/2021........ Bank of America BISD Dealer.. 6,265,274 | ..o 6,275,000
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69352P  AQ 6 |PPL Capital Funding InC St Nt 4.125% 0........cvevvvivririiernniseiereeesisessisiennnin | e 01/12/2021........ Jefferies & COMPANY INC......uuvvuiiriiiiriise s 1,882,304 | .oooveveeereeeeeeeee 1,600,000

69370C  AC 4 |PTC Inc SrNt 4.000% 02/15/28..........ccomvmiuieiiieinrireieinsieieissieesesessesessesssssenns | seeeresinnene 03/15/2021........ VIOUS.....ovveeeciie s 605,640 | ..o 588,000

707569  AS 8 | Penn National Gaming Inc Sr Nt 5.625%......... .. | 02/18/2021........ VAIOUS.....ovoeiieeiie et 3,612,285 | ..o 3,429,000

71427Q  AB 4 |Pernod Ricard SA SrNt 1.625% 04/01/31....... .| 01/12/2021........ Jefferies & COMPANY INC.....vvuvvurerriririe e nes 1,546,832 | oo 1,600,000

74256L  EH 8 |Principal LFE GLB Fnd Il Sec Nt 1.625% 01/13/2021........ Barclays Capital Inc. TATTATO | e 1,500,000

76761R  AY 5 |Riserva CLO Ltd CLO Ser 2016-3A CI ARR .. | 03/01/2021........ Goldman Sachs & Company.... 8,500,000 | .o 8,500,000

76761R  BA 6 |Riserva CLO Ltd CLO Ser 2016-3A CI BRR .. | 03/01/2021........ Goldman Sachs & Company.... 2,100,000 | cooorvrrierieereeierieeeis 2,100,000

76761R  BC 2 |Riserva CLO Ltd CLO Ser 2016-3A CI CRR .. | 03/01/2021........ Goldman Sachs & Company. 3,500,000 3,500,000

78442G GG 5 | SLM Student Loan Tr LBASS Ser 2003-4 CI .. .. | 01/28/2021. Nationwide Indemnity... 2,771,270 2,771,821

80386W  AC 9 | Sasol Financing USA LLC Sr Nt 4.375% 0, s .| 03/11/2021........ Direct............. 210,000 | ..o 210,000

81725W  AK 9 | Sensata Technologies BV Sr Nt 4.000% O.. .. | 03/15/2021........ Goldman Sachs & Company. 350,000 | ..o 350,000

82967N  BC 1 |Sirius XM Radio Inc SrNt 5.500% 07/01. .. | 03/18/2021. Various 2,256,425 .....2,065,000

832696 AS 7 |Smucker JM Co SrNt 2.375% 03/15/30 .| 01/1272021........ JP Morgan Securities LLC 208,462 | ..o 200,000

832696 AT 5 |Smucker JM Co SrNt 3.550% 03/15/50.. .. | 03/17/2021........ JP Morgan Securities LLC 1,750,000 ..1,750,000

8426EP  AD 0 |Southern CO Gas Capital Sr Nt Ser 20-A.. .. | 01/12/2021. Barclays Capital Inc 197,712 .200,000

845437 BN 1 | Southwestern Elec Power SrNt 3.900% 0 .. | 01/28/2021........ Nationwide INAEMNILY.........cerririrrriciree s 4,960,546 ..5,000,000

84861T  AD 0 |Spirit Realty LP Sr Nt 4.000% 07/15/29... .. | 02/22/2021........ Citigroup... 2,085,412 | oo 1,875,000

84861T  AG 3 |Spirit Realty LP SrNt 3.200% 02/15/31.......... .| 01/25/2021........ Wells Fargo Securities LLC.........ccouerveierniinriirneinienns 6,364,200 | ..ooooevevreeeeeeeia 6,000,000

84861T  AH 1 |Spirit Realty LP Sr Nt 2.100% 03/15/28..........ccoovviiiniiinisrsrieisssesiesinnes | e 02/22/2021........ Bank of America BISD Dealer....................... 1,271,859 | oo 1,280,000

84861T  AJ 7 |Spirit Realty LP Sr Nt 2.700% 02/15/32........ccvvnreririririreieieiineirerseieeieeeisseeseees .. | 02/22/2021........ Bank of America BISD Dealer...................... 1,564,668 | ..o 1,575,000 .

858912  AG 3 |Stericycle Inc SrNt 3.875% 01/15/29. .| 03/12/2021........ Barclays Capital Inc. 3,122,438 | ..o 3,150,000 | cooovvrviiriie s 37,922 [3.CFE...cmivnir

87264A BT 1 | T-Mobile USA Inc SrNt 2.875% 02/15/31 03/15/2021........ VAIOUS.....ovorerieiie s 5,115,913 | oo 5,275,000 | ........... 25,205 |3.BFE

87264A BW 4 |T-Mobile USA Inc SrNt 3.500% 04/15/31 .. | 03/16/2021........ Credit Suisse Securities LLC........ 1,575,000 | ..o, 1,675,000 e 3.BFE

880349 AT 2 |Tenneco Automotive Inc 1st Lien 5.125% . . . .| 03/04/2021........ Barclays Capital Inc. 478,193 cereeeneenn 477,000 | e 3.CFE

89177B  AA 3 | Towd Point Mortgage Tr RMBS Ser 2019-1 C.....covvururirmniiniererceseiereeseireresissieniens. | eeveeesnseenns 01/28/2021........ Nationwide INAEMNItY.........c.oovviiierieirierece e 6,271,650 | ..o 6,305,398 | ..o 17,734 [1AFM..coviiicne

90265E  AQ 3 [UDRINC SrNt 3.200% 01/15/30.....c.ccivriererriieereriiinersisisnssessessseesessssssesesssesnsses .. | 01/14/2021........ Wells Fargo Securities LLC.. 2,756,150 | .oovourevrreiereieieniseienenn 2,500,000 889 |2.AFE

904764  AS 6 | Unilever Cap Corp Sr Nt 3.100% 07/30/2 .| 01/28/2021........ Nationwide Indemnity 4,971,507 | oo 5,000,000 76,639 | 1.EFE...coovvvierne

90931E  AA 2 |United Air Lines LBASS EETC Ser 2019-1 C....... v e 03/23/2021........ Barclays Capital Inc. 403,212 | oo 379,494

90932K  AA 7 |United Airlines LBASS Ser 2019-2B PTT........... R N .. | 03/23/2021........ Barclays Capital Inc. 1,549,248 ..1,586,937

911363 AM 1 | United Rentals Inc Sr Nt  3.875% 02/15/. . 03/18/2021........ VAIOUS.....ovoeieiie e 696,938 . 700,000

91831A  AC 5 |VRXEscrow Corp SrNt 6.125% 04/15/25...........ccoreevenrrinniierierenseisssissriesiesenes | coeenrinenienes 03/15/2021........ JP Morgan Securities LLC 357,438 | .o 350,000

92343V GB 4 | Verizon Communications Inc Sr Nt 3.550. .| 03/12/2021........ VaTIOUS. ....cocvcviiecieieecteie et aeaes 2,972,317 | oo 3,000,000

92343V GJ 7 |Verizon Communications Inc Sr Nt 2.550 .| 03/11/2021........ Morgan Stanley & Co LLC 2,514,622 | ..o 2,525,000

92343V GK 4 |Verizon Communications INC St Nt 3.400.........c.ccrrmrrrereirenereieereinereeneesereeeeeesennens | ceseseeeeneenes 03/11/2021........ Morgan Stanley & Co LLC 2,998,260 | ...oveeeeeeee e 3,000,000

92552V AK 6 |ViasatInc SrNt 5.625% 09/15/25. .. | 03/2972021........ JP Morgan Securities LLC 714,000 700,000

92840V AB 8 |Vistra Operations Co LLC SrNt 5.625% . .. | 03/15/2021........ JP Morgan Securities LLC 984,571 . 947,000

92936U  AH 2 | WP Carey Inc St Nt 2.250% 04/01/33........cooivmireririrniineiesnsiseiesisesesssseeneseseeesiees .. | 02/16/2021........ Wells Fargo Securities LLC.. 2,961,660 | ..o 3,000,000

949746 RF 0 |Wells Fargo & Co Sub Nt 5.606% 01/15/4 .. | 01/28/2021. Nationwide Indemnity. 4,747 4T7 ..4,684,000

94974B  GT 1 |Wells Fargo & Co MT Sub Nt 4.400% 06/1 .. | 01/28/2021........ Nationwide Indemnity... 4,994,680 ..5,000,000

95040Q AM 6 | Welltower Inc Sr Nt 2.800% 06/01/31 .. | 03/16/2021........ VAIIOUS ..ot 7,169,472 ..7,200,000

98956P  AB 8 |Zimmer Hidgs Inc Sr Nt 5.750% 11/30/39 .. | 03/25/2021. Morgan Stanley & Co LLC. 586,521 450,000

98956P AT 9 |Zimmer Hldgs Inc SrNt 3.550% 03/20/30... e .1 01/19/2021......... VAIOUS.....ovoeeieeiie s 2,074,506 | ..o 1,860,000

335934 AT 2 |First Quantum Minerals LTD Sr Nt 6.875 A 01/14/2021........ Direct.....ovvue 217,000 | oo 200,000

000000 00 0 |Cia Latino Americana 1st Lien 9.500% 0. 01/20/2021. Interest Capitalization... 7,303 ..7,303

000000 00 O |International Bank Of AZ St Nt 3.500%.........ccermrmmeriierierinirciseiesesiseiesiseseeseseenes 02/09/2021........ Direct............. 263,588 | ..o 270,000




statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 3

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

G'¥030

1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
000000 00 O |MTN Mauritius Investments St Nt 4.755%........cccccvivvernerernissrneneesessrerisssesennnns | Davevrineins 03/29/2021........ Direct......ov.... 210,500 | .o 200,000 [ oo 3,672
000000 00 O |DTEK Finance PLC 1stLien PIK 10.750% 1........cccoouvrmrirerneiveirmnseienrersnennsnsennnes | Ducierineinns 03/01/2021........ Direct............. 163,538 | oo 210,000 |........
000000 00 O |Tullow Oil Plc Sr Nt 7.000% 03/01/25.... 03/01/2021........ Direct.... 162,000 200,000 | .covvrrererriiies 78
000000 00 O |Digicel Group 0.5 Ltd SrNt PIK 8.000%............ 03/03/2021........ Direct.... 174,675 210,000 |........
000000 00 O |Kaisa Group Holdings LTD Sec Nt 11.250%.........cccvvurernrererrernrinreneierenireriesinnerenies | Daveerincins 01/15/2021........ Direct............. 303,750 | ..o 300,000 | ..o 17,250
000000 00 O |Petroleos Mexicanos SNt 6.875% 10/16.........ccevervrerirriereiireieieiessesiess s 02/19/2021........ Direct.... 299,430 270,000 .6,548
000000 00 O |National Bank of Uzbekis Sr Nt 4.850% 03/19/2021........ Direct.... 538,634 520,000 .8,602
000000 00 0 |Office Cherifien Des Pho Sr Nt 4.500%...... 02/09/2021........ Direct.... 274,350 250,000 .3,406
000000 00 O |Akbank TAS SrNt 6.800% 02/06/26.... 03/24/2021. Direct 636,038 .640,000
000000 00 O |Volcan Cia Minera SrNt 4.375% 02/11/2 02/10/2021........ Direct.... 336,105 330,000
000000 00 O |Kosmos Energy Ltd SrNt 7.125% 04/04/2 02/19/2021........ Direct.... 200,500 200,000
000000 00 O |Akbank TAS Sub Nt Fix to Float 7.200%.. 03/22/2021. Direct 337,750 .350,000
000000 00 0 | Turkiye Sinai Kalkinma Sub Nt Fix to Flo..........ccccouvrerviiriinn. 01/07/2021........ Direct.... 417,900
000000 00 O |Nexa Resources SA SrNt 5.375% 05/04/2 03/25/2021........ Direct.... 658,500 600,000
000000 00 O |Leviathan Bond Ltd Sec Nt 6.500% 06/30..... 03/18/2021. Direct 650,250 .600,000
000000 00 O |Credit Bank of Moscow Sub Nt 7.500% 10.............. 02/05/2021........ Direct.... 199,900 200,000
000000 00 O |Termocandelaria Power Sr Nt 7.875% 01/........ 01/28/2021........ Direct.... 352,888 323,750
000000 00 O |Energean Israel Finance Sec Nt 5.375%.... . I 03/18/2021........ Direct.... 672,142 670,000
000000 00 O |WynnMacau LTD SrNt 5.625% 08/26/28.............ccccovvverivrnirerinncrrnivercsisnserinnene | Ducivieci 01/14/2021........ Direct............. 206,750 | ..o 200,000
000000 00 O |Metinvest BV SrNt 7.750% 10/17/29 02/18/2021........ Direct............ 221,000 | .o 200,000
000000 00 O |Odebrecht Finance LTD SrNt 0.000% 101...... 02/17/2021........ Taxable Exchange 139,786 | oo 1,823,119
000000 00 O |Melco Resorts Finance Sr Nt 5.375% 12/.......cccovurervrneermrniiririneirersnineerernsisenissnees | Daveerineins 01/21/2021........ Direct............. 210,250 | ..o 200,000
000000 00 0 | Turkiye Garanti Bankasi AS SUD Nt FiX t0..........cvvurermiineiniiiieeieeseiesssnienes 02/19/2021........ Direct.... 521,875 500,000
000000 00 O |JSM Global Sarl Sr Nt 4.750% 10/20/30. 01/13/2021........ Direct.... 328,485 305,000
000000 00 O |Country Garden Hid Co 1stLien 3.300%.......ccccovrurererrrreemrireereernnirersniseeerneirennenenes | Daceerincins 01/14/2021........ Direct............. 685,563 | ..o 700,000
000000 00 0 |Intl Airport Finance SA 1st Lien 12.000 03/10/2021........ Direct.... 196,544 199,537
000000 00 0 |Office Cherifien Des Pho St Nt 8.875%.......ccvvuerureiereiinrercireriniiseneierissiesssssessenn 02/24/2021........ Direct.... 251,250 200,000
000000 00 0 |Odebrecht Finance LTD Sr Nt 0.000% 12/.......cccevvveverrevereieeerereiesenereessesssseneniess | Duveeieians 02/17/2021........ Taxable Exchange 136,646 | oo 589,928
00973R  AE 3 | Aker BP ASANt 3.000% 01/15/25 03/24/2021........ Barclays Capital Inc. 3,166,327 | ..o 3,050,000
00973R  AG 8 |Aker BP ASA SrNt 2.875% 01/15/26.. . 02/18/2021........ Barclays Capital Inc. 1,409,819 | oo 1,350,000
03847Q  AA 1 | Arabian Centres SUKUK Il St Nt 5.625%.........cccovvevererenrerrrinnrinerirereneesnsissinesrenenee | Dovevieiii 03/30/2021........ Direct............. 835,000 | ..o 835,000
05583  AJ 1 |BPCE SA Sub Nt Fixed to Float 2.277% 0 01/12/2021........ Citigroup. 2,500,000 | ..o 2,500,000
05971A  AG 6 |Banco BTG Pactual Sr Nt 2.750% 01/11/2 03/22/2021........ Direct......ooo.... 680,778 | ..o 700,000
067316 AH 2 |Bacardi LTD SrNt 5.300% 05/15/48...........cccoovvminrrneirererneirerneisseesinerssessserensssnenes | Daveevineines 01/05/2021........ Jefferies & COMPANY INC........ouvvriiiiicee e 93,603 69,000
09659W 2K 9 | BNP Paribas SrNt 3.052% 01/13/31......cvviiiiriierniireierseieeiseese s 01/12/2021........ BNP Paribas Securities Corp 1,607,475 ..1,500,000
12642K  AB 0 | CSN Islands XI Corp Sr Nt 6.750% 01/28 02/22/2021........ Direct............. 182,325 170,000
151290 BZ 5 |Cemex SAB de CV Sec Nt 3.875% 07/11/3 1. 01/07/2021........ Direct.... 535,000 535,000
18452N  AB 0 |Clean Renewable Power 1st Lien 4.250%... 03/18/2021. Direct 345,000 .345,000
200447  AH 3 | Comision Fed De Electric SrNt 3.348% 02/02/2021........ Direct.... . 265,000 265,000
20445P  AG 0 |Cia Latino Americana 1st Lien 9.500% 0 01/22/2021........ Interest Capitalization............. 95,047 95,047
21218M  AB 1 |Continuum Energy Levante Sec Nt 4.500%........ 02/02/2021. Direct. . 355,000 .355,000
225313 AK 1 | Credit Agricole SA Sub Nt 4.000% 01/10... 01/07/2021........ Credit Agricole USA was Calyon 222,912 200,000
225313 AM 7 |Credit Agricole SA Sub Nt 3.250% 01/14... 01/12/2021........ VIOUS. ..ot saen 2,916,664 | ..o 2,700,000
225401  AF 5 | Credit Suisse Group Sr Nt 3.869% 01/12.... 01/12/2021........ Credit Suisse Securities LLC...... 2,802,525 | ..o 2,500,000
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22547A  AD 3 |Credito Real Sab De CV SrNt 8.000% 01........coovvueviriiriinriniiciienieceisissiieenins [0 01/11/2021........ Direct............. 265,000 | ..o 265,000 |........ 3.BFE
400666  AA 1 |Guara Norte Sarl SrNt 5.198% 06/15/34...........covvierireirrererensreeeeresnie [ DI 02/08/2021........ Direct............. 239,988 | ..o 240,000 |........ 3.AFE
404280 CH 0 |HSBC Holdings PLC Sr Nt Fix to Float 2...... 01/13/2021........ VAIOUS ..ot 1,055,375 21,000,000 [ oo 3,204 [1.FFE. ..
45410L  AA 0 |India Green Power Hold Sr Nt 4.000% 02.... e 02/09/2021........ Direct............. 501,875 500,000 |........ 3.CFE
456837 AW 3 |ING Groep NV Sr Nt Fix to Float 2.727%.......cccvvuermiiniirerreieisrireresseiesiseseesenerenes 03/29/2021........ VAOUS.....evvririeeiie et 4,902,115 | oo 4,900,000 |........ 1.GFE
48855K  AC 4 |Kenbourne Invest SA SrNt 4.700% 01/22.... 01/14/2021........ Direct.... 600,000 600,000 |........ 4AFE
49836A  AC 8 |Klabin Austria GMBH Sr Nt 3.200% 01/12 01/06/2021........ Direct.... 370,000 370,000 |........ 3.AFE
566007 AC 4 |MARB BondCo PLC SrNt 3.950% 01/29/31 01/14/2021........ Direct.... 385,000 385,000 3.CFE
603374  AF 6 |Minerva Luxembourg SA Sr Nt 4.375% 03/. 03/03/2021. Direct 410,858 415,000 3.BFE
62459L  AA 7 |Movida Europe SA Sr Nt 5.250% 02/08/31.. 01/28/2021........ Direct.... 735,000 735,000 |........ 4AFE
65557F  AA 4 |Nordea Bank AB Sub Bk Nt 4.875% 05/13/..... 01/28/2021........ Nationwide INAEMNItY........ccvvirrrieiiiees s 4,985,574 ..5,000,000 50,781 |1.GFE
68373N  AA 3 | OP Servicios Mega Sr Nt 8.250% 02/11/2 . 03/25/2021. Direct 365,850 .360,000 4,043
71647N  BD 0 |Petrobras Global Finance SrNt 6.900%..........c.evurerrivierneiernrineeerississeesierensseeenes 03/15/2021........ Direct.... 561,340 520,000
71654Q  BX 9 |Petroleos Mexicanos Sr Nt 5.625% 01/23... 03/17/2021........ Direct............. 562,255 | ..o 695,000
82620K BE 2 |Siemens Financieringsmat Sr Nt 2.150% 03/02/2021. Morgan Stanley & Co LLC. 3,220,679 < 3,225,000
82883P  AA 2 |Simpar Europe SA SrNt 5.200% 01/26/31 01/14/2021........ Direct............. 244,998 | ..o 245,000
86389Q AG 7 |Studio City Finance Ltd Sr Nt 5.000% 0 01/05/2021........ Direct.... 585,000 585,000
90014T  AG 6 |TC Ziraat Bankasi AS Sr Nt 5.375% 03/0 01/26/2021........ Direct.... 407,725
90015Y  AB 5 |Turkiye Sinai Kalkinma Sr Nt 5.875% 01.........cccovuviiminiiiiiniinnveisseisinnies [ DI 01/07/2021........ Direct............. 283,481 | o 285,000
90471M  AD 4 | Unifin Financiera SA DE Sr Nt 9.875% 0 D... 01/25/2021........ Direct.... 365,000 365,000
918374  AA 7 | VTR Finance BV SrNt 6.375% 07/15/28.........cccrrumirinrrnerierieriseeississrienieneseens D... 01/20/2021........ Direct.... 217,750 200,000
984848 AN 1 |Yapi Ve Kredi Bankasi AS Sub Nt Fix to F D 01/14/2021........ Direct............. 475,000 | cooovoecieierereeniereean 475,000
G6714U  AA 8 | Odebrecht Finance LTD Sr Nt - Holdco 0 D... 02/17/2021........ Taxable Exchange 39,014 | oo 2,949,279
P7354P  AA 2 | OI SA SrNt-PIK 10.000% O7/27/25........ccovvirirriniirerniieriesieisisseresseeesisesseinene D... 02/03/2021........ Direct............. 178,075 | oo 170,000
P8704L  AB 4 | Sixsigma Networks Mexico Sr Nt 7.500%.. | DI 03/02/2021........ Direct.....oooeee 177,500 [ oo 200,000
3899999. Total - BONdS - INAUSEHIAl ANA MISCEIANEOUS..............ouiviiriieiiiitiiiieiiieteieiets ettt seieteire eetsetesssesesesassesessesesesesseses et e sesebetsssesesseseseseeseseees et et besesesasses et et eseseb s et es et esesebenseses et esebebenseh et e esebebnsetesessebebesanses | ehesessssesesessesesessesesesassesessssesesesssnesesans | eberossesessssesessssesesanesess 584,229,260 | ...oovvvvveriiei 579,032,444
Bonds - Unaffiliated Bank Loans
000000 00 O |Vistra Operations Co LLC Incremental Ter..........ccccueruieimiiniiiieiinniniesnnissisesinsiis | cveseriinninns 01/11/2021........ Credit Agricole USA was Calyon 23,706 23,885 |........ 2.CFE
000000 00 O |Vistra Operations Co LLC Incremental Ter . .| 01/11/2021........ Goldman Sachs & Company 98,034 98,775 | ........ 2.CFE
000000 00 0 |Berry Plastics Corp TermLn ZNt1 1.8............... .| 03/04/2021........ Tax Free Exchange 22,123,664 | c.coooeeeieeeeeeeeeeeeae 22,066,338 | ........ 3BFE
24702N  BF 6 | Dell International LLC Term Ln B-2 Nt 1......ooiiiioiiiisiisniisiissssierssesessnsssessssnssssns | avsssssssasenes 02/18/2021........ Tax Free EXChange........coovvivrinissiinnnsiisnisninns 5,229,149 | i 5,231,366 |........ 2.C
8299999. Total - Bonds - Unaffiliated Bank Loans......... 27,474,553 ....27,420,364 XXX
8399997, TOAl - BONAS = PAI 3.tttk f44oEEE koL 0L eLEoEEE kL e0EfEEE L E 0L L E L E b 0L L eLE b Lk L L 0L oL E b L L E 0Lk e0h e ehhb e bbbkttt | bbb s 828,746,477 ..825,771,706 ..3,815,965 XXX
8399999, TOAl - BOMMAS. ...ttt ses skt ses ek o0 f R e o0 E e R s fE1eE8eEEoEEoeE R e E oL R E R SR eEE LR A8 E SR E R E LR E SRR E R E SRR f R LR R SRR LR R E R f e R E R R e ehbnEeEienE e st Rttt ettt | fersnnt s st 828,746,477 | ..o 825,771,706 | ..o 3,815,965 XXX
Preferred Stocks - Industrial and Miscell; (Unaffiliated) Perpetual Preferred
23281# 12 4 | Cyprium Parallel INVS V LP PIrd UNItS.........covvvivireriiinirieiseisieisssesesssesssessenssnnns | oneeessnsnnns 03/09/2021........ DIFECE....vvverieirerieie st | sreneenrenines 2,794.380 279,438 | e
000000 00 O |Bangkok Bank PCL Jr Sub Nt 5.000% Perp .|D.... 02/18/2021........ Direct.... ..220,000.000 234,124 | oo
000000 00 O |Kasikornbank Pcl HK Jr Sub Nt Fix to Flo.. 03/23/2021. ..520,000.000 550,160 | ..oouveeririieeiiinnieiesieininii
000000 00 O |Commercial Bank of Dubai Jr Sub Nt 6.0 .|D.... 01/29/2021 ..310,000.000 324,415 | o
000000 00 O |Digicel Group 0.5 Ltd Sub Nt 7.000% PE.......ccovurrrirririereriiiirereisserseiesiesiees D... 01/26/2021........ DIFECE. ..ttt | et 70,000.000 23,625 | oo s
000000 00 0 |Banco Do Brasil (Cayman) Jr Sub Nt Ser R .. .|D.... 02/23/2021........ Direct.... ..600,000.000 669,125 | ..o
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) PEMDEtUAI PrEEITEA. .......... oottt ettt ettt ee et e st st e et e e e s e st et e s e et et ee s e bt et ees et et et entenseesntens | esistsess 2,080,887 XXX
8999997. Total - Preferred StOCKS - PAIt 3............couevviuiireiiiisiseieesscesiesesiseesie s 2,080,887 XXX
8999999. Total - Preferred Stocks.... 2,080,887 XXX

Common Stocks - Industrial and Mi

Il (Unaffliated) Publicly Traded




statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
G6610J 11 8 | Noble Corp WTS 1.....ovvvirirrirnn Do 02/17/2021........ Taxable EXChaNGe..........ccociiiiiniiiiiiiccnce e esisseneisiens | ererinsisses e 81,716.000 | ..coovvuvrerrierinieierisieins 175,646 XXX e XXX
G6610J 12 6 [Noble Corp WTS 2......coovvvvinnanes | DI 02/17/2021........ Taxable EXChaNGe. ..o sssssnsssnsnsenis | sorenssssesensssssssesssnssnesnenn 81,716.000 | ..o 175,646 XXX e XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TTAAEA. ..........ccciiis  coiiiiiiteiiiete etttk ettt ettt ettt s ettt ee ekt E et e st en s bt ens st et entensnsntens ansstaseans 351,292 XXX e 0 XXX
Common Stocks - Industrial and Miscell (Unaffliated) Other
000000 00 O |Superior ENergy SVCS INC ClA.......c.coiiuriiiieerierseieieresisseesissiessesssessesssesesseneenes | cossesesssnnes 02/02/2021........ TaXable EXChANGE.........cuivirirririieeiieeiesiee e | evirerissiesesssessenseseessees 333,882.000 8,520,150 XXX e XXX
G6610J 20 9 | Noble Corp Com | D 02/17/2021........ Taxable EXCRaNGe. ..o snsenseesniens | orseessssssesiensesssessssnsesenean 20,102.000 | ..o 43,209 XXX XXX
9199999. Total - Common Stocks - Industrial and Miscellaneous (UNGFFIIAEEA) ONET.........o.iiiieiiiiiiiie oottt ettt es et 4218282184 E S8 8 42828412 E 428 h ettt sn et nstnns arserssees 8,563,359 XXX XXX
9799997. Total - Common Stocks - Part 3 8,914,651 XXX XXX
9799999. Total - Common Stocks.... 8,914,651 XXX .0 XXX
9899999. Total - Preferred and Common Stocks. 10,995,538 XXX . 27,557 XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS. ..........cc..cviviveiieireiiiriieieeie ettt ssesieses etsebasssssesssssesssessesssssssessss e s e s ess e s s s s s sesse s et es s s e s s s s e e s s b s s b s b e st e s s s b e e st s s s bt e s s b s s b s s e s s e bt essebaesnsens | ebsesassssssssessesssessebas s ssessessesnsensesanssns | tessessssssssssassessesassssseses 839,742,015 XXX s 3,843,522 XXX

L'¥030




statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO 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./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Symbol
Bonds - U.S. Government
Vendee Mtg Tr RMBS REMIC Ser 1996-2
911760 HH 2 |1Z .1 03/01/2021. | PAYAOWN........ccvvvmrvrerrnrierrieniiins | ceveviesesisessinensis | eeevisenns 42,377 | oo 42,377 | oo 42,166 | ..oovrverns 42,251 | i | s 126 126 [ oo [ e 42,377 | oo s | v, (U I 368 | 06/15/2026. | 1.A .........once
Vendee Mtg Tr RMBS REMIC Ser 1998-2

911760 LQ 7 |CI1 .. 1 03/01/2021. | Paydown 9,618 | ..o 9,618 | .ccovveenae 10,099 (174 9,618 | oo | e | e (U S 98 | 06/15/2028.

912810 QY 7 |USTreasury Bd 2.750% 11/15/42........... .. 1 01/26/2021. | Citigroup. e | s 18,073,182 | ..... 15,000,000 | .....16,886,193 (4,774) | oo | e 16,823,659 | ...ccooocciurrinnne 1,249,523 |..... 1,249,523 | ...... 83,184 | 11/15/2042.

912828 ZQ 6 |U S Treasury Nt 0.625% 05/15/30............ .. | 03/17/2021. | Wells Fargo Securities LLC............ | coooercvinicvinicinnns | e 27,511,989 | ..... 30,000,000 | .....30,330,589 (6,947, 30,310,402 (2,798,413) | ..(2,798,413)| ....... 63,709 | 05/15/2030.

0599999. Total - Bonds - U.S. GOVEMMENL.........iuiiiiiiiiiiiiiniiniiieiiieniiiis | coiesiississsisssssssss st snsssssssess s | sones 45,637,166 | ..... 45,051,995 | .....47,269,047 | .......47,197,825 | ...ccocceeel0 | oo (11,769) | o0 | (11,769 ..47,186,056 .(1,548,890) | ...(1,548,890)| ..... 147,359 XXX

Bonds - U.S. Special Revenue and Special A
FHLMC Gold PC Pool #W30007 6.423%

3128H) AG 1 |08/ .1 03/01/2021. | PaydOWN.........cooorrirriinciinriiins | v | e 342,529 | ......... 342,529 | .......... 392,303 | ..o 374,886 | ..cooovvvrrianns | s (32,357) ((C72 1570 U I 342,529 | oo | e | e (U I 3,674 |08/15/2028.|1.A ..............
FHLMC REMIC Ser 1060-X 7.250%

312905 KJ 0 |03/15/21 .. 1 02/01/2021. | Paydown 228 228 233 | s 228 | e [ s 0 228 | e [ | s (U 2 103/15/2021. [ 1.A ccovvernveen.
D 3132DW A6 0 |FHLMC Pool #SD8129 2.500% 02/25/51. | .. | 03/01/2021. | Paydown 80,222 80,222 BAABT | ..o | s | e (4,265) (4,265) | ..o | s 80,222 | ..o | e | e (U I 269 | 02/25/2051. | 1.A ..............
m FHLMC REMIC Ser 1674-Z 6.750%

o 313373 Q2 7 |02/15/24 .| 03/01/2021. | Paydown 2,256 | .o 2,256 | .o 2334 | 2272 | (16) (16) 2,256 | ovveciiniin | e | e (U I 25 | 02/15/2024. [ 1A .............
(3 FHLMC REMIC Ser 1683 Z 6.500%
3133T3 X8 6 |02/1524 . 103/01/2021. | Paydown 25,663 25,663 25824 | ... 25,647 | oo | e 16 16 [ oo | e 25,663 | ..o | s | e (01 I 284 | 02/15/2024. [1.A ...
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ .1 03/01/2021. | PAYAOWN........cvovmevirrriiceiiieniiins | cevevieneiienssinessins | oeereienes 10,154 | ..o 10,154 | ...cccceeee. 10,538 | ovvvernne 10,309 | ..o (155) (UL | T IS 10,154 | oo e | e [V I 116 | 11/20/2027. | 1.A ..ccvvenave
FNMA REMIC Ser 1991-164PX  7.500%
31358K 7A 0 |12/25 .| 03/01/2021. | Paydown 1,358 | oo 1,358 | oo 1410 | oo 1,357 [ oo 1 1 1,358 | oo | e [ e (U S 17 (1212512021, | 1.A e
FNMA REMIC Ser G92-14Z 7.000%
31358L VM 5 |02/25/22 .| 03/01/2021. | Paydown 464 464 AT | s 463 | .o 1 1 AB4 | e | e | e (U IO 5 102/25/2022. [ 1A ..............
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .| 03/01/2021. | Paydown 3,635 | oo 3,635 | .o 3344 | 3,583 | oo | e 52 52 3,635 | v e | e 0 [ s 31 107/25/2023. [ 1A ..............
FNMA REMIC Ser 1993-119GA  6.500%

31359B  ZK 6 |07/25 .. 1 03/01/2021. | Paydown 2,449 | ... 2,449 | ... 2817 | 2836 | s [ e 14 14 2,849 | .o [ [ e (01 I 24 | 07/25/2023.

3138YG XE 7 |FNMA Pool #AY3376 3.500% 04/25/45.... | .. | 03/01/2021. | PAYAOWN...........ccooocmvviireriineirinnis [ coviererieneeiisnniiinns | e 1,140,438 | ....... 1,140,438 1,171,354 (29,081 04/25/2045.

3138YP A2 8 | FNMA Pool #AY9024 3.000% 05/25/45.... | .. | 03/01/2021. | Paydown 1,199,691 | 1,199,691 | ......1,218,811 ..(17,869 05/25/2045.

3138YY DT 7 |FNMA Pool #AZ6413 3.000% 11/25/45.... | .. | 03/01/2021. | PaydOWN..........coomveveimviiinniinciiins | coveeieneiisneiisnies | oo 1,066,001 | ....... 1,066,001 | ....... 1,080,364 (13,544 11/25/2045.

3140E8 FP 8 |FNMA Pool #BA3773 3.000% 11/25/45.... | .. | 03/01/2021. | PAYAOWN..........ccvveermrverirniiirniirnnnns [ coviereiieeniienniiinnes | e 1,714,785 | ....... 1,714,785 | ....... 1,745,999 | ..o 1,744,088 | oo | e (29,303 11/25/2045.

3140HB FS 2 |FNMA Pool #BJ9176 4.000% 05/25/48.... | .. | 03/01/2021. | PAYOWN......c.ovvreeernirnrierinrinnirens | erirersnsseiennsisnees | oerens 1,718,339 | ....... 1,718,339 | ....... 1,752,504 | oo 1,751,410 | o | e (33,071 05/25/2048.

31405 LM 9 |FNMA Pool #BM1231 3.500% 11/25/31... | .. | 03/01/2021. | PAYAOWN........cocormvvirririirciiirniiiins | coreieeneeieneiienniis | ceeviaeed 419,704 | .......... 419,704 | .......... 437,394 | ............. 435,008 | ..o [ s (15,303 419,704 11/25/2031.

3140KD LJ 7 |FNMA Pool #BP5728 2.500% 06/25/50.... | .. | 03/01/2021. | Paydown 423,503 | .......3,423,503 | .......3,545,866 (121,089 3,423,503 06/25/2050.

3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48... | .. | 03/01/2021. | PaydOWN........c.coomvvverrveiinniiinniiins | coveeieneiieneiinnins | e 2,761,257 | ....... 2,761,257 | ...... 2,817,345 | ..o 1,478,632 | oo | v (53,998 2,761,257 05/25/2048.

31417D LN 1 |FNMA Pool #AB6632 3.500% 10/25/42.... | .. | 03/01/2021. | PaydOwN..........cocccomvvcmiiieirnniiniiians [ coieviisniiciiieninnies | s 3,080,460 | ....... 3,080,460 | ....... 3,222,932 3,080,460 10/25/2042.

31418D WR 9 |FNMA Pool #MA4255 2.000% 02/25/51... | .. | 03/01/2021. | Paydown 63,648 | ...oooouuc 63,648 65,664 02/25/2051.

34074M PG 0 |Florida St Hsg Fin Corp Rev Txbl Ref Hom | .. | 03/03/2021. | Call ~ 100.0000............. 281,627 281,627 | .......... 281,627 281,627 01/01/2043.

56036Y AP 0 |Main St Natural Gas Inc GARev SerB 5. |.. | 03/15/2021. | MAUIItY.........cccrvrrrrvrremrirerinnneirerins | ervveererinsieseeniisninns | cereres 5,000,000 | ....... 5,000,000 | ....... 4,774,750 5,000,000 03/15/2021.

Ohio St Hsg Fin Agy SF Mtg Rev LBASS
677377 2M 4 |Txb .103/01/2021. | Call  100.0000 245,000 245,000 ....245,000 0 ..245,000 11/01/2041.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO 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./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .....vuueriririnmiiirsisissierssssseesssssssssssensssssssenssssssssassnns | soees 22,583,411 | ... 22,583,411 | ....22,882,971 | ......... 21,574,757 | oo 0 ... (478,117) | oo 0 [ (478,117) 0 22,583,411 0 (U I 0].. 219,090 XXX XXX
Bonds - Industrial and Miscellaneous
000000 00 O |Hikma Pharmaceutic SrNt 3.250% 07/09/| .. | 02/04/2021. | DIfECL........cocurrveemrierrreireireneioes | cerevereeesissesisssiis | ceevioens 313,350 | .ooonee 300,000 | .......... 308,250 | ..oovvernne 307,931 | oo (173) (GE) ] TR 307,758 | ..o | e 5,592 | oo 5592 | .coouenes 5,660 |07/09/2025.|2.C FE.........
000759 CV 0 |American Business Fin Svcs Inc RMBS Ser| .. | 03/01/2021. | Paydown 83,426 | ......... 103,255 | ............ 80,465 | ...cooovenn 80,465 | ...ocvveeriiienes [ e 0 [ oo [ e 80,465 | ...oovveverriins | e 2,961 | oo 2,961 | .o 253 | 09/15/2033.|1.D FM.........
AEP Texas Central Trans Fund LBASS Ser
001158  AA 5 |2 .1 02/01/2021. | PaYAOWN.........ooomevicericeriicniiins | cevevieeeieseeeeceies | ceveens 1,671,518 | ...... 1,571,518 | ...... 1571515 | ... 1,571,493 | s [ e 25 25 | s | e 1,571,518 | oo [ e | e 0 ... 16,154 | 02/01/2027. | 1.AFE.........
ACE Securities Corp RMBS Ser 2006-NC2
00441X AD 6 |CI .| 03/25/2021. | Paydown 22,575 22,575 | oo 10,677 | oo 10,599 | oo A 11,899 | oo | e 11,976 | e | s 22,575 | oo | e | e (U I 10 |07/25/2036.|1.D FM.........
ACE Securities Corp RMBS Ser 2006-NC2
00441X AD 6 |CI . 101/25/2021. | Paydown 34,559 34,559 | oo 16,344 | ...ccoovvnee 16,226 | ..o M8 | e 18,215 | oo [ e 18,333 | oo | e 34,559 | o | s | e (V[ 16 | 07/25/2036. | 2.B FM.........
Alameda Cnty CA CTL Ser 2002-A
01082# AA 3 |7.500% .. | 03/15/2021. | Redemption  100.0000 55,015 | oo 55,015 | .ccovvernne 58,316 | covvrerin 55,174 | .o (159) (US1S) [ 55,015 | o | v | e (01 I 689 | 06/15/2021.[1.B ......c0.....
02377L  AA 2 | American Airlines Inc Secured Ser AA 3...|.. | 02/15/2021. | Redemption  100.0000 87,173 87,173 BTT3 | e | e | e 0 [ [ e L A < OO OPOOROOITY ISOR (U I 1,373 | 08/15/2033. | 2AFE.........
American Airlines Inc LBASS EETC Ser
023770 AB 0 [201 .| 01/15/2021. | Redemption  100.0000 27,263 27,263 28,49% | ..... 25978 | ......... 1,562 (277) 1,285 | . | s 27,263 | oo | e | v 0 [ 675 | 01/15/2023. |4.CFE.........
Ameriquest Mtg Sec Inc RMBS Ser 2005-
030728 L9 4 |R8 . [ 03/25/2021. [ PaYdOWN.........oouvieiiririinicnnins | cevieiieniniiessinnies | v 550,642 | .......... 550,642 | .......... 485,855 | ..o 546,497 | ..o | e 4,144 4144 | | s 550,642 | ..o | e | e (01 I 696 | 10/25/2035. [ 1. AFM.........
Angel Oak Mortgage Trust RMBS Series
03464R AA 1 |202 .1 03/01/2021. | PaYAOWN........cvovmvviriireriinniiies | cerevieeeiienesienesis | ceevisen 428714 | .......... 428714 | .......... 428707 | oo 428,377 | .o 338 338 | s | s 428,714 | oo [ e [ s 0 [ e 1,804 | 12/25/2059. | 1.AFM.........
Barclays Comm Mort Sec CMBS Ser 2013-
055298 AC 3 |TYS .. | 03/01/2021. | Paydown 68,322 | ............ 68,322 | ........... 70,371 | oo 68,400 | ....coocvorri (79 (U4°) 1 TN IS 88,322 | ..o | e | e (U I 439 |09/05/2032. | 1.AFM.........
05948K X7 9 |Bank of America Alt Loan Tr RMBS Ser 200| .. | 01/01/2021. | PAYAOWN........ccvevrereriiririnrireiinis | eevveerersnsiesiensinninns | coreres 2,749,768 | ....... 2,818,206 | ....... 2,653,741 | ........... 2,653,741 | oo | v 0 2,653,741 | oo [ 96,027 | ......... 96,027 | ....... 13,504 | 01/25/2036.|1.D FM.........
05950T AF 2 |Banc of America Mtg Securities RMBS Ser | .. | 03/01/2021. | Paydown 1,248 | oo 1,948 | .o 1,819 | o 1,837 [ e [ e 0 1,837 | s [ s ((CT:1) ) I [(CTEIe) T 10 | 11/20/2046.|1.D FM.........
Bayview Opport Mast Fund Trust RMBS
07331Q AA 5 |Ser .. [ 03/28/2021. | PaydOWN............ovverrrinriiinciinnns [ e | v 455,090 | ......... 455,090 | .......... 468,333 | .............. 460,335 | .....ooovveri | e (5,245) (5,245) | ..o | s 455,090 | ... [ [0 [ 2,764 |06/28/2053.
084659 AS 0 |Berkshire Hathaway Energy SrNt 4.050%| .. | 03/08/2021. | VAIIOUS...........coocrrvemrrverrerireriins | corevireneeieensinnenins | ceves 10,988,509 | ..... 11,000,000 | .....10,985,810 378 378 10,988,509 | ... [ [ 0 [ s 176,963 | 04/15/2025.
09261W AN 4 |Blackrock DLF IX CLO Ser 2020-1 CIW_2|..|01/21/2021. | Paydown 29,422 29,422 29,422 0 29,422 w0 [ 128 | 07/21/2030.
11134L AD 1 |01 .101/20/2021. | Call - 102.4200...........coooermmrriierns | cervrererieeerieeeiins | ceveens 3,072,600 | ....... 3,000,000 | ....... 2,990,275 | ........... 2,997,313 | oo | e 132 132 2,997,445 | oo | e 2,555 | .......... 2,555 | ... 118,850 | 01/15/2022.
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AB 9 |Le .1 02/15/2021. | Redemption  100.0000..........ccccee | corvvermmrermmmiiiiniirss | cvviis 115,823 | ......... 115,823 | ......... 115,823 | oo 115,823 | oo | e 0 [ [ s 115,823 | oo | o | e (U I 3,625 |02/15/2023.|1.B ..............
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AC 7 |Le .. 101/15/2021. | Redemption ~ 100.0000.........cccoce. | coveemmrimmmiiiinciiinns | o 179,378 | .......... 179,378 | .......... 179,378 | oo 179,378 | oo | v (U OO IS 179,378 | oo | v | e (U I 5,363 |01/15/2024.|1B ..............
12567A AP 2 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 03/01/2021. | Paydown 8,304 | ..ccoooeenn. 11,375 | oo 9,605 | ..o 9,605 | oo | e 0 9,605 | oo | e (1,301) | ..o (1,301) | v 104 |03/25/2022.|4.BFM.........
Comm Mortgage Trust CMBS Ser 2014-
125910 AD 5 |UBS2C .| 03/01/2021. | Paydown 896,121 896,121 | .......... 922,970 | .coovvvernee 901,501 | oo [ s (5,380) ((2210) N OO I 896,121 | ..o [ oo [ e (U I 5,164 |03/10/2047.|1.AFM.........
Comm Mortgage Trust CMBS Ser 2015-
12593) BE 5 |CR24C .1 01/01/2021. | Paydown 265,377 265,377 | .......... 268,018 | .........ccc. 266,133 | ..o [ (U OO IS 266,133 | ..o [ s (757) | oo (757) | oo 1,277 | 08/10/2055. | 1. AFM.........
Comm Mortgage Trust CMBS Ser 2016-
12503y BC 6 |CR28C . 103/01/2021. | PaydOWN........ovvuvvreririrriersirneirenns | v | s 129,652 | .......... 129,652 ....133,538 ....130,981 (1,329) ..129,652 02/10/2049. | 1.AFM.........
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-
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Commercial Mortgage PTC CMBS Ser
12624K  AC 0 |2012-CR .| 03/01/2021. | Paydown [ESTTRTUIN RO 377,889 | .......... 377,889 Y& 1< T OO I 377,889 08/15/2045. | 1.A FM.........
12638P AB 5 |Credit Suisse Mtg Cap Cft RMBS Ser 2007 .. | 03/01/2021. | Paydown 21,964 21,964 | .o 10,300 | coviiiiieennn9,199 | 1,100 | i 11,664 | [ 12,764 | oo | e 21,964 04/25/2037.11.D FM.........
12638P AB 5 |Credit Suisse Mtg Cap Cft RMBS Ser 2007+ .. | 01/01/2021. | Paydown 26,740 26,740 | .o 12,539 | i 11,200 | 1,340 | 14,201 | [ 15,541 | .o ....26,740 04/25/2037.|2.B FM.........
12644* AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage 7... | 03/15/2021. | Redemption  100.0000. 37,629 | oo 37,629 0 12/15/2026. [1.B ..o
12644@ AX 3 |CTLCap TrCTL Lowes 7.070% 08/15/21 | .. | 02/15/2021. | Redemption ~ 100.0000 rreeen | 88,200 | ..o 88,200 | .........e..88,200 | coooviirern88,200 | i | e 0 [ o | e 88,200 08/15/2021. [2.A ..o
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 .. 03/10/2021. | Redemption  100.0000 FSOTURTRTURI I 77,400 | oo 77,400 | coovvernees 87,522 | oo 83,045 | ..oovveiirinis | e (5,645) (5,645) | ..ovevevenririeies | e TTA00 | oo [ e [ v 0 | 780 |12/10/2028.|2.B ..............
CVS Health Corp LBASS PTC Nt 6.943%
126650 BQ 2 |01 .1 02/10/2021. | Various............ccccen.. 23,753 23,753 24556 | ..oovreiinnes 24,200 | ..o (447) (447) | oo | e 23,753 | oo [ e [ e (V1 IO 206 |01/10/2030.|2.BIF...........
CVS Health Corp LBASS PTC Nt 6.943%
126650 BQ 2 |01 .. 1 03/10/2021. | Various.. ..11,980 (225) (225) ....11,980 01/10/2030.
CVS Health Corp LBASS PTC Nt  7.507%
126650 BS 8 |01 .1 01/10/2021. | Redemption  100.0000, 5273 | v 5273 | v 6,703 | oo 6,197 | oo (924) (924) 5,273 | v | veveerrieenienins | e (U1 I 33 |101/10/2032.|2B Z............
CVS Health Corp LBASS PTC Nt 7.507%
126650 BS 8 |01 .. 03/10/2021. | Redemption  100.0000 reveereenessnenienes | e 10,646 | ...cccooenee 10,646 | ...cccooene. 13,533 | oo 12,511 [ | e (1,865) (1,865) | .oovvveeveriienes | ceverririnins 10,646 | oo | v | s (VI IO 167 | 01/10/2032. | 2.B FE.........
CWMBS Inc RMBS Ser 2005-85CB Cl 2A4
126688 EJ 8 |5. .. 1 03/01/2021. | Paydown JRTSTORRTTROTURTOT VRO 151,274 | .......... 150,350 | ..ooovoeee 134,415 | v 134,415 | o | e, 0 [ | e 134,415 | i | s 16,859 | ......... 16,859 | ......... 1,337 | 02/25/2036. [ 1.D FM.........
Carrington Mtg Loan Tr RMBS Ser 2007-
144527 AB 4 |FRE .. | 03/25/2021. | Paydown et | s 450,360 136 | oo [ i 450,360 02/25/2037.
16165V  AM 0 |Chaseflex Tr RMBS Ser 2007-1 CI2A9 6. |.. | 03/01/2021. | Paydown 8,136 1,004 4,923 02/25/2037.
17275R  BH 4 |Cisco Sys Inc SrNt 2.200% 09/20/23....... .1 01/07/2021. | Goldman Sachs & Company. 13,634,010 107 .12,989,225 09/20/2023.
17323M 3 | Citigroup Mtg Loan Tr RMBS Ser 2015A Cl | .. | 03/01/2021. | Paydown 288,527 288,527 (1,522) 06/25/2058.
17323T AA 8 |Citigroup Mtg Loan Tr RMBS Ser 2015-RP2 .. | 03/01/2021. | Paydown 369,251 369,251 1,320 01/25/2053.
17326Q 1 | Citigroup Mortage Ln Trust Inc RMBS Ser.. | .. | 03/01/2021. | Paydown 392,264 392,264 ..(17,360) | . 09/25/2064.
18055# AL 6 |Clarion Lion Prop Hids LP SrNt SerC....... .. | 02/14/2021. | Maturity..........cc.ovvereces +......7,000,000 | .......7,000,000 (987) 02/14/2021.
233851 BE 3 |Daimler Fin NALLC SrNt 2.875% 03/10/. .. | 03/10/2021. | Maturity............cocceneve. revrneenesenenienes | v 8,400,000 | ....... 8,400,000 467 03/10/2021.
First Horizon Mtg PT Tr RMBS Ser 2007-
32052W AC 3 |FA .| 03/01/2021. | Paydown 25,746 29,333 | v 19,690 | oververnnens 19,690 [ ..ovevuercrinenns | ceererrerienniens (1 PRSI ISP 19,690 | .veuvvrerrenes | e 6,055 | ..cooonees 6,055 | ..ovverne 241 |08/25/2037.|4.B FM.........
Fremont Home Loan Owner Tr RMBS Ser
35729T AD 4 |2006 .. | 03/25/2021. | Paydown JESTURTRTONORRIOR TR 42,059 | ... 42,059 | ... 21,633 | oo 21,633 | oo 20,426 20,426 | ..o | s 42,059 [ ..o [ e | e (U I 25 | 10/25/2036. | 4.B FM.........
GS Mortgage Securities Corp RMBS Ser
36228F C3 8 |200 .. 1 03/01/2021. | Paydown 440 440 440 | 439 | . 1 1 440 | oo | e | e 0 [ 3 [11/25/2033. | 1. AFM.........
GSAA Home Equity Tr RMBS Ser 2005-9F
362341 Q6 9 |CH ..103/01/2021. | Paydown 93,004 | ............ 95,044 | ............ 87,287 | oo 87,287 | evviieieienes | e 0 [ o | e 87,287 | oo | e 5,717 | e 5717 | ... 1,040 | 12/25/2035.(1.D FM.........
Goldman Sachs Group LP SrNt 2.875%
381430 8F 1 |02 .1 02/08/2021. | Call  100.0000.........ccoomrvrmmrrerers [ errerrererneirneeinseinns | eeeens 4,000,000 | ....... 4,000,000 146 3,999,935 | ..o | ceverrcerenB5 | B85 | 52,069 |02/25/2021.
38218D AA 7 |Goodgreen Trust LBASS Ser 2019-1A CI A | .. | 03/15/2021. | Paydown 243,756 243,756 (3,385) ..243,756 ... | 10/15/2054.
38218G  AA 0 | Goodgreen Trust LBASS Ser 2018-1A CI A | .. | 03/15/2021. | Paydown 21,737 21,737 (994) ...21,737 .| 10/15/2053.
Greenpoint Mtg Funding Tr RMBS Ser
39538W CZ 9 |2005- .| 03/15/2021. | Paydown 1,436 | oo 1436 | oo 803 | oo 803 | .o . 634 634 1436 | oo | v | e (1 1 ]09/15/2030. | 1.AFM.........
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Greenpoint Mtg Funding Tr RMBS Ser
395390M  AA 7 |2007- .| 03/25/2021. | Paydown 90,165 90,165 84,162 | ..ccooovns 84,162 | ... | e 6,004 6,004 | ..o [ e 90,165 | oo | o | ceverieneiienend (U I 49 | 06/25/2037. | 1.AFM.........
Harborview Mtg Loan Tr RMBS Ser 2007-4
41164y AB 7 |C .. | 03/19/2021. | Paydown .73,379 1,418 ...75,284 .51 1 07/19/2047.
437084 PZ 3 |Home Equity Asset Tr RMBS Ser 2005-8 Cl| .. | 03/25/2021. | Paydown oo 1,309,145 8,644 . 449,572 20 | 1,407 | 02/25/2036.
446150 AJ 3 |Huntington Bancshares SrNt 3.150% 03/ | .. | 02/14/2021. [ Call ~ 100.0000.........ccccovmveimmmies | coveremeiiimniiinniiinns | o ,500,000 | ....... ,500,000 | ....... 7,485,225 385 | | e 7,499,755 | ..o [ v 245 | .o 245 | ... 98,438 | 03/14/2021.
IMPAC CMB Tr RMBS Ser 2005-2 CI 1A1
45254N MY 0 |O. .1 03/25/2021. | PAYAOWN........ccvvvmrevirrrricrriieniinns | covvvinsenisessisessis | oevrviienns 88,001 | ..ooovveenn. 88,001 | ..covvveee 85,698 | ...ocovvvns 85,698 | ..o | i 2,302 2,302 | oo | e 88,0071 [ ..oooveerriins | e | e (U I 93 | 04/25/2035. | 1.AFM.........
Invitation Homes Tr RMBS Ser 2018-SFR2
46185H AA 0 |C .| 03/17/2021. | Paydown 38,238 | oo 38,238 | ......cccco. 38,238 | oo 38,238 | ..o [ s 0 [ oo [ s 38,238 | ..o | e | e (U I 71 | 06/17/2037. | 1.AFE.........
JPMBB Comm Mtg Sec Tr CMBS Ser
46639N AR 2 |2013-C12 .. [ 03/01/2021. | PaYdOWN............oveereriiririecniiennns [ o | e 1,363,647 | ....... 1,363,647 | ....... 1,404,548 | ........... 1,366,706 | .....ooorvrranns | s (3,059) (3,059) | ..ovveoerenies | e 1,363,647 | oo | e | e (U I 7,351 | 07/15/2045. | 1.AFM.........
494550 BC 9 |Kinder Morgan Energy - LP SrNt 5.800% |.. | 03/01/2021. [ MAUFtY........cccrvvrrrernrierniinrrenins | vererersninerinnssserennns | venee 20,000,000 | ..... 20,000,000 | .....19,959,200 | ......... 19,999,207 | ...cvvevivrvrer | v 793 793 20,000,000 | ...cevvrererriinis | v | e 0. 580,000 | 03/01/2021.|2.BFE.........
50026* AA 3 |Kohis Corp CTL Shelby Ml 7.600% 12/15/|.. | 03/15/2021. | Redemption ~ 100.0000..........cccco. | covermmrermmmiiinniiranns | e 48,667 | ............ 48,667 | ............ 51,415 | i 49,003 | ...ccooovirii (336) (K1) R IS 48,667 | ... | e [ e, 0 [ 616 | 12/15/2022.|2.C ..............
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 8 |01/ .101/19/2021. | Redemption  100.0000..........ccccee | corvvvrmmerermmiiinniins | v 11,264 | ............ 11,264 | ............ 11,814 | 1,267 | e | e (2) (074 N (N 11,264 | oo | o | e (U I 5 101/15/2021. |4 A .............
Long Beach Mtg Loan Tr RMBS Ser 2004-
542514 HT 4 |4C . 1 03/25/2021. | Paydown 337,160 | .......... 337,160 | .......... 315,245 | ..o 322,405 | ..o | e 14,755 | oo | e 14,755 | oo | v 337,160 | oo | e | s (V[ I 493 | 10/25/2034.| 1.AFM.........
Master Asset Bkd Sec Tr RMBS Ser 2006-
552758 AD 9 |NC .| 03/25/2021. | Paydown 33,531 | oo 33,531 | oo 19,064 | ...ooooonnne 19,064 | ..o | e 14,466 | ..ooooeees | e 14,466 | ... | s 33,531 [ oo | e | e (U S 24 108/25/2036. [ 1.D FM.........
MASTR Alternative Loans Tr RMBS Ser
552758 AR 1 |2007 .| 03/01/2021. | Paydown 1,062 | oo 1,062 | oo 839 | s 544 | ... 453 9 462 1,006 | oo [ s 55 | e 55 | i 16 |11/25/2021.|1.D FM.........
MASTR Alternative Loans Tr RMBS Ser
552758 AR 1 |2007 .| 02/01/2021. | Paydown 92,003 | ......... 198,103 | .......... 156,634 | ..coovvvenne 101,555 | ........ 84514 | ... L7 072 RN IO 85,386 | ....ovverrriiens [ e 186,941 | oo | e (94,939) | ....... (94,939) | ......... 1,968 | 11/25/2021. 4B FM.........
Madison Park Funding LTD CLO Ser 2014-
55818P AN 0 |12 .. 101/20/2021. | PaydOWN............oveerrirriinniiinnns [ o | v 490,008 | ......... 490,008 490,008 0 ..490,008 07/20/2026.
58733R  AF 9 |Mercadolibre Inc Sr Nt 3.125% 01/14/31.. | .. | 01/11/2021. | Direct 261,976 260,000 0 ..260,000 .| 01/14/2031.
59020U YN 9 |Merrill Lynch Mortgage Tr RMBS Ser 2005-| .. | 03/01/2021. | Paydown 86,254 86,254 1,718 06/25/2035.
59166E AA 3 |Metlife Securitization Trust RMBS Ser 20... | .. | 03/01/2021. | Paydown 89,497 ..89,497 (1,016) 04/25/2058.
59980Y AB 1 |Mill City Mortgage Trust RMBS Ser 2018-4 | .. | 03/01/2021. | PaydOwN...........cvvvvmiiniiierinriiniis | orvisniieiienissionns | oevienns 917,925 917,925 | ..........965,901 | ..o 959,347 | oo | e (81,422) | s [ (41,422) [ oo 04/25/2066.
Morgan Stanley BAML Tr CMBS Ser 2013-
61762M BU 4 |C10 .| 03/01/2021. | Paydown 270,786 270,786 | .......... 278,906 | ..........cc. 271,735 | e (948) (948) [ oo [ e 270,786 | ... | oo [ e 0 [ e 1,812 | 07/15/2046. | 1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2015-
61764X BG 9 |C21 . 03/01/2021. | PaYAOWN........ccoooeeririvicevienniiiees | cerevieeeiieneniesenis | ceeeeren 438,030 | .......... 438,030 | .......... 451,152 | oo 441,460 | ..o | e (3,429) (3,429) | oo | e 438,030 | ..o [ e [ e 0 [ e 2,378 | 03/15/2048.| 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64828M AA 5 |2017- . 03/01/2021. | PaYAOWN.........coooerieviceiinniiins | cevevieeesienesienenins | cveviens 115,079 | .......... 115,079 | ... 116,355 | ..coovvvennee 116,033 | .o (955) ((CLT) | TR IS 115,079 | oo | o | e 0 [ 744 | 04/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64828Y AQ 4 |2014- .| 03/01/2021. | Paydown 91,469 91,469 93,469 | ...... 92,818 | .o | s (1,349) (1,349) | oo | s 91,469 | .o | e | e 0 [ 606 | 05/25/2054. | 1.AFE.........
New Residential Mtg Ln Tr RMBS Ser
64828Y AR 2 |2014- . [ 03/01/2021. [ PAYAOWN.......cveerierirerirriiniinnins | cerierieninsiissinnies | v 156,803 | .......... 156,803 | .......... 160,564 | ..o 159,252 | ..o (2,449) (P71 R I 156,803 | ..o | v | e 0 [ 1,040 | 05/25/2054. | 1.AFE.........
New Residential Mtg Ln Tr RMBS Ser
64829C AD 0 |2015- .1 03/01/2021. | PAYAOWN........cvovmvverrrireeriinniiees | ceveviesssesssiesssins | eenvirens 131,366 | .......... 131,366 | .......... 134,538 | ..o 133,267 | oo | e (1,902) (1,902) | oo | s 131,366 | v | covrrereneiinnees | e (U I 895 | 04/25/2052. | 1.AFM.........
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New Residential Mtg Ln Tr RMBS Ser
64830B AA 5 |2017- .| 03/01/2021. | Paydown 282,471 282,471 | oo 292,000 | ..cooverenee 289,495 | ..o | e (7,024) (072 IR ISR 282,471 | oo | e | e 0 | e 1,811 | 08/27/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
648300 AB 9 [2019- .| 03/01/2021. | Paydown v | e 930,914 | .......... 930,914 ....995,351 ....987,609 ..(56,694) |. 2930,914 [ i [ | 0 [ 6,465 | 12/25/2057.| 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830G AB 2 |2018- .. 1 03/01/2021. | Paydown rreee | e 607,653 | .......... 607,653 | .......... 629,209 | .....cceveue 626,988 | .....ccovvericnns | e (19,335) [ v | veereris (19,335) [ .ovverrerervnns | v 607,653 | .oeveeeieirerres | e | e (1 4,201 | 12/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830H AA 2 [2019- .| 03/01/2021. | Paydown [ETROUPI IR 560,859 | .......... 560,859 | .......... 568,381 | ..cocvivene 566,598 | ....ooovvrerinnis | e (5,739) (5,739) [ oo | e 560,859 | ..ooveverrierens | s | e 0| e 3,260 | 02/25/2049.| 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830K AA 5 |2018- .| 03/01/2021. | Paydown JESTSURUTIN RO 398,803 | .......... 398,803 | .......... 426,968 | .............. 422,851 | oo | e (24,048) (24,048) | ..o | e 398,803 | ..vvurereirees | cereeeereninnins | e 0| e 3,094 | 05/25/2058. | 1.A FM.........
New Residential Mtg Ln Tr RMBS Ser
64830T AD 0 |2020- .| 03/01/2021. | Paydown JESTSRTUTIN RO 315,136 | .......... 315,136 | .......... 324,108 | ..coovrrnne 323,042 | oo | e (7,905) (7,905) [ .oovernerveieins | e 315,136 | .evvvrererrenes | cerenrereninnins | e 0 | e 1,876 |10/25/2059. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830W AD 3 [2019- .. | 03/01/2021. | Paydown 520,227 520,227 | .......... 535,509 | ..covvirene 531,868 | ...covrrrerirines | e (11,641) | e [ e (11,641) | v | e 520,227 | ..cvorvvreriines | cervneeeniinin | e 0 | e 3,071 | 12/25/2058. | 1.A FM.........
653240 AA 9 |Newtown CTL Ser 2002 6.082% 05/15/23 | .. | 03/15/2021. | Redemption ~ 100.0000, 69,835 | ........... 69,835 | ............ 69,833 | .o 69,835 | ...cooveviciinns . 1 1| s | e 69,835 | ..o [ e [ e 0 | e 709 |05/15/2023.{1.B ..............
655044 AH 8 |Noble Energy Inc SrNt 3.900% 11/15/24. | .. | 01/06/2021. | Tax Free Exchange o e | s 4,993,439 | ....... 5,000,000 | ...... 4,984,750 | ........... 4,993,417 | oo | e 22 22 | o | e 4,993,439 | .o [ [ e 0. 27,625 | 11/15/2024.| 2.C FE.........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .. 1 03/01/2021. | Paydown 1413 | e 1413 | e 1413 | 1412 | . 1 1 T3 | i | v | e (01 15 | 03/25/2034. [ 1. AFM.........
Nomura Asset Sec Corp RMBS Ser 2006-
65535V US 5 |AR2 .. | 03/25/2021. | Paydown FSOTURTRTRI N 12,024 | ..o 12,024 | oo 3757 | oo K £ A IR IO 8,267 8,267 | oo | s 12,024 | oo | e | e, (U IO 18 | 04/25/2036.|1.D FM.........
NRRC-D Facilities Corp CTL GSA Rev Bd
670208 AA 8 |Ls .1 03/07/2021. | Redemption ~ 100.0000..........cevw. [ wrrrrrererneerenrinrinns | eorerereens 74,462 | ..o 74,462 | ..o 74,462 | oo TAAB2 | oo | e (1 USRI ISP TAAB2 | oo [ e [ e (V1 I 808 | 11/07/2023.|1.B ..............
70069F MS 3 |Park Place Securities Inc RMBS Ser 2005- | .. | 03/25/2021. | Paydown e | e 471,592 | .......... 471,592 | .......... 432,096 | ..coovvenn 468,630 | ..ovvvririins | e 2,962 2,962 | oo | e AT1,592 | oo | e | e (0[N I 589 | 09/25/2035. [ 1. AFM.........
Parmer 31 (Austin TX) CTL Pass CTL Ser
70176@ AA 7 |A .| 03/15/2021. | Redemption  100.0000 s | s 110,209 (G240 [ 110,209 01/15/2032.
7T4041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser. | .. | 03/25/2021. | Paydown JESTURTRTORORRII RN 19,807 191 [ e | e 19,807 12/24/2033.
74042C  AA 6 |Preferred Term Sec Ltd LBASS Sr Nt Cl A- | .. | 03/22/2021. | Paydown 8,825 0 8,825 03/22/2038.
740421 AC 5 |Preferred Term Sec Ltd LBASS Nt CI A-2 P| .. | 03/22/2021. | Paydown 30,278 7,504 | oo | e 30,278 12/22/2037.
74043A AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt Cl | .. | 03/22/2021. | Paydown JESTURTUIN R 157,727 4,188 157,721 12/22/2036.
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser.. | .. | 03/25/2021. | Paydown 83,109 | .eeeeeee83,109 | i 71,228 | i 71,228 | | e 11,881 [ [ 11,881 | ....83,109 08/25/2037.
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A| .. | 02/01/2021. | Paydown reveneeesissrnenienes | e | e 10,312 0 5,801 09/25/2037.
78412F AP 9 |SESILLC SrNt 7.125% 12/15/21............. .| 02/02/2021. | Various............cc...... revereressrenienes | oo 8,520,150 | ..... 21,570,000 | .......5,701,800 0 5,701,800 12/15/2021.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl| .. | 03/15/2021. | Paydown JESTURTUIN R 151,343 | .ocovenee 151,343 | .o 151,257 KU ST [N 151,343 03/15/2033.
80386W AA 3 |Sasol Financing USA LLC SrNt 5.875% 0| .. | 03/11/2021. | Direct 212,375 200,000 86,960 3,725 ..103,356 03/27/2024.
81745 AA 3 |CI .| 03/01/2021. | Paydown 208,659 208,659 | ......... 212,539 175 . ..208,659 12/25/2043.
81746H AB 7 |Sequoia Mtg Tr RMBS Ser 2017-CH1 CI A2| .. | 03/01/2021. | Paydown JESTSUPIN RO 154,030 | ..ccovonee 154,030 | ...ooouco 156,260 (1,597) [ v | o 154,030 10/25/2047.
842400 GF 4 |Southem CA Edison Co 1st Mtg Bd 1.845 | .. | 02/01/2021. | Paydown 321,429 321,429 ...321,429 (0 OO PSRN 321,429 02/01/2022.
863576 FK 5 |2006- .. | 03/25/2021. | Paydown JEOTURTRTRRO OV 2,633,445 | ....... 2,633,445 | .......2,195,635 55,968 2,633,445 02/25/2036.
86359B JU 6 |2004- .| 03/01/2021. | Paydown 430 430 430 1 430 [ e e | e (V10 3 |03/25/2034.




statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 4

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

G'6030

1 2 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
i Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) 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./A.C.V. Disposal Date | on Disposal During Year Date Symbol
TBW Mtg Backed RMBS PTC Ser 2007-2
872227 AA 1 |CIA1 .. | 03/01/2021. | Paydown 96,066 96,066 59,153 | ..o 48,021 1,132 | e 36,913 | | s 48,045 | ..o | e 96,086 [ s [ e | o0 | 319 | 07/25/2037.{1.D FM.........
89054X AD 7 |Topaz Solar Farms LLC Nt 4.875% 09/30/| .. | 03/30/2021. | Call ~ 100.0000............. 29,224 29,224 29,670 | .ooovvirrianee 29,658 | ...cvoriiriinns | s (8) (8) [ ovrverrrirernes | rerrirereenn29,850 [ oo | e (426) | e (426) | oo 712 | 09/30/2039. | 3.BFE.........
Towd Point Mortgage Tr RMBS Ser 2017-1
89173F AA 8 |C .. [03/01/2021. | PAYAOWN. ... [ cevieeeiisneiiineiienes | v 840,897 840,897 824,079 | .coovvv 830,449 | ..oovvvieriiees | e 10,448 | oo | s 10,448 | ..o | s 840,897 | ... | e [ 0 [ e 3,774 | 10/25/2056. | 1. AFM.........
Towd Point Mortgage Tr RMBS Ser 2018-3
89175M AA 1 |C . 03/01/2021. | PAYAOWN.........oooeeeiivicciiinniiiins | cevevieeesienenisneiis | cevvirens 349,505 349,505 368,864 | .............. 367,182 | .o [ e (17,677) | oo [ e (17,877) | e | e 349,505 | ... [ e [ o0 [ 2,122 | 05/25/2058. | 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2019-1
89177B AA 3 |C .| 03/01/2021. | Paydown 259,576 259,576 ....257,995 11,389 1,389 2259576 | ..o | e | o0 | 1,147 | 03/25/2058. | 1. AFM.........
Towd Point Mortgage Tr RMBS Ser 2019-4
891788 AA 2 |C .1 03/01/2021. | PaydOWN.........ooorvvirriinciinriiiins | v | cvvieis 370,115 370,115 373,703 | ..coooenee 373,005 | ..oovviinriienns [ s (2,890) (2,890) | ..ovvvoriiniis | v 370,115 | o | e | o0 | s 1,797 | 07/25/2059. | 1.AFM.........
UBS-Barclays Comm Mort Tr CMBS Ser
90270R BF 0 |2012- . [ 03/01/2021. [ PaYdOWN.........coouviiiiririinicniins | e | v 750,362 750,362 743973 | oo 749,239 | ..o | s 1,124 1124 | i | s 750,362 | .oovveereriinnns | wernrrirenrinnns | cvvvereinennns0 [ oo 3,162 |12/10/2045. | 1.AFM.........
US Airways Pass-Thru Tr ABS Ser 2000-
903320 AS 2 (3C .. 03/01/2021. | Redemption ~ 100.0000..........cccco. [ vererrmrernmiieriicniinns | e 1,893,617 1,893,617 1,801,303 | .......... 1,763,851 117,018 | ......... 12,748 | oo | e 129,766 | ....coooovvvnianee 1,893,617 | .o e | eevveriinnennnl0 [ 79,437 | 09/01/2023.
90783V AA 3 |Union Pacific RR ABS PTC Ser 2005-1 5. |.. | 01/02/2021. | Redemption  100.0000. 81,002 81,002 884 884 | ... | 81,002 [ s e | 0| s 2,058 |01/02/2029.
90931V AA 4 |United Air Lines PTC Ser 2018-1 A 3.70.. | .. | 03/01/2021. | Redemption ~ 100.0000..........cccce. | covererrvermrmrerirnirinns | coveeeees 148,696 148,696 0 [ oo [ evrereerec 148,896 | i | e | vereireninen0 | e 2,751 | 09/01/2031.
91324P  CU 4 |UnitedHealth Group Inc Sr Nt 2.125% 03. | .. | 03/15/2021. | MatUrity..........cccoovmmvvimmriimnriinnnies [ covieneiienniisnniinnns | s 7,500,000 7,500,000 956 956 | ..ocvereriinns | ervreeneenn 7,500,000 [ e | e [ s 79,688 |03/15/2021.
91736# AA 4 |United States of America BIA CTL GSA Gtd| .. | 03/15/2021. | Redemption  100.0000 69,695 0 [ o [ 89,895 | i | e | verrireninnn0 | 1,997 |03/15/2024.
92837D AA 5 |Visio RMBS Ser2019-2 CI A1 2.722% 11/|.. | 03/01/2021. | Paydown 638,665 (1,634) 11/25/2054.
92837D AB 3 |Visio RMBS Ser2019-2 CI A2 2.924% 11/|.. | 03/01/2021. | Paydown 89,595 21 11/25/2054.
Washington Mutual MSC Mtg PT RMBS
939348 AE 8 |Ser20 .1 03/01/2021. | PAYAOWN.........cooveerircvicerinniiins | coverieeeiienenieneiis | ceevinns 128,950 | ............ 96,382 | ............ 74,089 | oo T4,089 | ..o [ e 0 [ [ oo 74,089 | i | .. 54,861 | .......54,861 | ........ 1,033 | 04/25/2037.{1.D FM.........
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .103/01/2021. | Redemption  100.0000...........cccee | corvvermerermmiiinnirns | cevviiiens 19,909 | ....cccco... 19,909 | ............ 19,909 | oo 19,909 | .o [ s 0 [ [ e 19,909 | i | i | v | e 221 08/01/2027.{2B ..............
Wells Fargo Bank Northwest NA CTL
94978# AU 1 |[MWRAL . 103/15/2021. | Redemption ~ 100.0000..........cccovs | vovrvrvererrveririinrens | covervnis 13,528 | .o 13,528 | oo 14164 | ....c.ccooce. 13,839 | .o (311) (B [ o [ v 13,528 | s [ e | v i, 183 [05/15/2032. | 1B ..ccvcvvrnene
Wells Fargo Bank Northwest NA CTL CVS
94978# AX 5 |Co .. 1 03/10/2021. | Redemption ~ 100.0000...........ccvv. | covermrerrmrriinniiiens | e 43,611 | oo 43,611 | oo 43,611 | s 43,811 | e [ e (O SUOOOOPPUOOPPUOOPR ESVPOORPOPOURPOPS: < -1 I N VOPUUPPPOUPOTOO IUPPOPOUPOTOUTOTOR IFURTOPOOOPOORR 4 I VOO 490 |10/10/2024.|2.B ..............
Wells Fargo Comm Mtg Tr CMBS Ser
94989E AH 0 |2015-LC .| 03/01/2021. | Paydown 04/15/2050.
Wells Fargo Comm Mtg Tr CMBS Ser
95000C BC 6 [2016-NX .. | 03/01/2021. | Paydown 331,789 331,789 01/15/2059. | 1.AFM.........
P06076 AA 4 | AES El Salvador Trust Il Sr Nt 6.750%..... | .. | 02/12/2021. | DIf€CE........cvveeurvermrrerrrirrrirnnnirns | corvrirseesisessinessins | cevvisnend 481,013 505,000 03/28/2023.|4.C FE.........
Air Canada LBASS EETC Ser 2017-1AA
00908P AA 5|33 01/15/2021. | Redemption ~ 100.0000 51,200 ..51,200 07/15/2031.|1.G FE.........
Air Canada LBASS PTT Ser 2017-1A
00908P AB 3 |3.550 01/15/2021. | Redemption  100.0000 25,600 25,600 25,600 0 [ [ eerreneereenni28,800 | e | e | vereirenienen0 | s 454 | 07/15/2031.
335934 AL 9 |First Quantum Minerals LTD SrNt 7.500.. | A | 02/05/2021. | DIfECE........ccverurrermrrermerernrirnrirnns | coverereessssesssssnnenns | cervennend 446,663 430,000 427,838 36 | oo | e 828,207 | v | 18,455 | ... 18,455 | 11,467 | 04/01/2025.
335934 AT 2 |First Quantum Minerals LTD SrNt 6.875..|A | 03/08/2021. | Direct 322,500 300,000 300,000 0 [ | 300,000 | e | 20022,500 | ........22,500 | ......... 9,109 | 10/15/2027.
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Meglobal Canada ULC SrNt 5.875%
58518N 2A 9 [05/18 A [ 02/04/2021. [ DIFECE......vvvrerrereeeerierieseieniieins | cerreriesssseesssessenes | eeereeens 374,250 | .......... 300,000 | .......... 300,000 | ..cooverenee 300,000 | ..oovvrrrerrirens | e (0 PRI DT 300,000 | ..oooervrerrenns | e 74,250 | ......... 74,250 | ......... 3,917 | 05/18/2030. | 2.B FE.........
000000 00 0 |BancoBTG Pactual Sub Nt 5.750% 09/28/ D | 01/08/2021. | DIfECE...........rvrerererrererrririrrereriens [ coreeereeiserseriienies | eenerenes 316,500 | .......... 300,000 | ..........314,625 | .............. 313,070 (V227) ) IS RN 312,848 | ..o | s 3,652 | oo 3,652 | ......... 4,983 | 09/28/2022.
000000 00 O |Cia Latino Americana 1st Lien 9.500% 0.. | D| 02/18/2021. | Direct 43,653 | ... 134,318 ....50,806 7,863 185,972 | i | (22,319) | ........ (22,319) | ......... 8,437 | 07/20/2023.
000000 00 0 |Studio City Finance LTD SrNt 7.250% 0..|D|01/14/2021. | Call ~ 103.9200.........ccccevurermrermene [ wormrrmrrrnrriveriverres | weeerrrn 493,620 | ooecnn 475,000 (382) LA93,041 [ | e (18,041) | ........ (18,041) | ....... 33,256 | 02/11/2024.
MARB BondCo PLC Sr Nt 7.000%
000000 00 0 |03/15/24 D| 01/15/2021. | Direct 204,800 200,000 | ......... 206,100 | .....coooonee 204,686 | .....ccooovevinee (309) (309) | cvvvueereireries | i 204,378 | ..o | e 423 | o 423 | ........ 4,861 | 03/15/2024.
000000 00 O |MTN Mauritius Investments Sr Nt 4.755% | D| 01/28/2021. | Direct 265,000 250,000 | .......... 259,625 | ..coovrrenee 259,338 | ..ovvrricrirns (193) (R1SK) [ RN 259,144 | oo | e 5,856 | ..o 5,856 | ......... 2,642 | 11/11/2024.
000000 00 0 |Banco Do Brasil (Cayman) SrNt 4.625%. | D| 01/15/2021. | DIfECL........ccoveeuererereremrerinreeneriens [ eorneernesisseiseisienins | eeeseenne 388,350 | .......... 360,000 (208) | cevoeveneererires | rrereeneen 376,987 | i | s 11,363 | oovvenee 11,363 | .....coes 8,556 | 01/15/2025.
000000 00 O |Akbank TAS SrNt 5.125% 03/31/25........ D{ 03/24/2021. | DIFECL........cooorveerrirerirerernnisssisensiens [ eoveeieeiisssiessiinsies | censiee 612,800 | .......... 640,000 3,103 | oo | e 573,849 | i | s 38,951 | ......... 38,951 | ....... 16,036 | 03/31/2025.
YPF Sociedad Anonima Sr Nt  8.500%
000000 00 0 |07/2 D{ 02/08/2021. | DIFECL........coerveerirrereereeiseiseisens [ eoreerseeinsiessisnies | ceoneinnn 368,250 | .......... 500,000 | ......... 424328 | ............. 389,410 | ........ 43,674 | ........... 1,198 | oo [ e 44,872 | i | e 34,282 | | e (66,032) | ........ (66,032) | ....... 22,667 | 07/28/2025.
D 000000 00 0 |Country Garden Holdings Co 1stLien 7... | D|01/14/2021. | DIfECE.........covvreererererermririeeeerinns [ eoreeerneeinerneriienies | eeneren 460,463 | .......... 410,000 (138) | covvvvererierires | verreneenb23472 | i | e 36,991 | ......... 36,991 | ........ 8,340 | 04/08/2026.
IT1 000000 00 0 |Yuzhou Group 1stLien 7.850% 08/12/26. | D | 03/26/2021. | Direct 246,400 320,000 (70) [ oo | 322,265 [ s | e (75,865) | ........ (75,865) | ....... 15,909 | 08/12/2026.
© 000000 00 0 |Kuwait Projects Co Spc L Euro MTN  4.50 | D | 03/02/2021. | Direct 305,350 | .......... 310,000 552 | coververevienns | verrennrnnn 286,269 | oo [ i 19,081 | .coveeee 19,081 | ..o 7,401 | 02/23/2027.
.‘" 000000 00 O |Oztel Holdings SPC Ltd Sec Nt 6.625% 0 | D | 03/08/2021. | DIfECL..........ocvveurrerrereererineireriens [ eorneerneeisseiseisieninns | ceseennd 603,961 | .......... 555,000 (393) | cevveeverreriies | rvereenrnnBT8,256 | s | s 25,705 | ......... 25,705 | ....... 12,240 | 04/24/2028.
O 000000 00 O |Braskem Netherlands St Nt 4.500% 01/31| D| 03/18/2021. | DIfECh.vvrvevsrrsrercsrsssss | o | oo 721,150 | .......... 720,000 569 | e | eerieennnnn089,125 | L [ 32,025 | ........ 32,025 | ....... 20,685 | 01/31/2030.
Bangkok Bank PCL Euro MTN  3.733%
000000 00 0 |09/25 D{ 02/17/2021. | DIFECL........vveevenrererereeereeineireriens [ coeeirneiisssissisenies | ceoneenad 692,431 | .......... 665,000 392 09/25/2034.
000000 00 0 |Office Cherifien Des Pho SrNt 6.875%.... | D| 02/08/2021. | Direct 691,136 | .......... 525,000 (241) 04/25/2044.
00105D AF 2 |AES Gener SA Jr Sb Nt 7.125% 03/26/79 | D | 01/28/2021. | Direct ..637,710 .580,000 0 03/26/2079.
059490 AB 8 |Banco Continental SAE SrNt 2.750% 12/ | D| 01/20/2021. | Direct 417,563 | .......... 425,000 2,125 12/10/2025.
05969B AD 5 |Banco Santander Mexico Sr Nt 5.375% 04| D | 01/25/2021. [ DIr€CL........c.cveevereeeereeerereeessseeeiens | cveeseinsenesssseneinns | eveveieias 343,875 | .......... 300,000 0 04/17/2025.
05971A  AE 1 |Banco BTG Pactual Sr Nt 4.500% 01/10/2|D | 01/14/2021. | Direct 387,020 | ......... 370,000 19 01/10/2025.
06034L AB 6 |Banistmo SA SrNt 4.250% 07/31/27........ D 03/03/2021. | DIFECL........cvvueeenrrrerereerenineinersens [ eoeeeneeisnissssenines | eeneennd 631,560 | .......... 600,000 82 07/31/2027.
12686L AA 7 |Cable Onda SA SrNt 4.500% 01/30/30.... | D | 01/14/2021. | Direct 385,630 350,000 14 01/30/2030.
15238X AB 5 |Central American Bottling Corp SrNt 5.... | D{ 01/22/2021. | Direct 535,931 505,000 (266) 01/31/2027.
20445P  AG 0 |Cia Latino Americana 1st Lien 9.500% O.. [ D | 02/18/2021. | DIr€Ct..........ccooururerimiiniiiciinniienes | corvisniiesienisniienes | oevienas 568,115 | ....... 1,748,045 881,083 A 07/20/2023.
22547A  AD 3 |Credito Real Sab De CV SrNt 8.000% 01 (D | 01/20/2021. | Direct 273,348 265,000 0 01/21/2028.
25381Y AB 7 |Digicel Group 0.5 Ltd Sr Nt 8.000% 04/.... D | 01/08/2021. | Direct 2,393 | s 4,162 1 04/01/2025.
25381Y AD 3 |Digicel Group 0.5 Ltd 1st Lien PIK 10.0..... D| 01/26/2021. | Direct 215,388 233,288 1,504 04/01/2024.
39530V AB 4 | Greenko Solar Mauritius Sr Nt 5.950% O.. | D | 02/08/2021. | Direct 216,310 200,000 0 07/29/2026.
400666 AA 1 |Guara Norte Sarl SrNt 5.198% 06/15/34.. | D | 03/18/2021. | Direct 237,600 240,000 (14) 06/15/2034.
40435W AB 6 |HTA Group LTD SrNt 7.000% 12/18/25... | D | 02/04/2021. | Direct 321,450 300,000 (76) 12/18/2025.
Kaisa Group Holdings LTD Sec Nt
48300T AD 4 |11.950% D| 01/15/2021. | Direct 210,500 200,000 (251) 10/22/2022.
49836A AC 8 |Klabin Austria GMBH SrNt 3.200% 01/12 | D | 03/22/2021. | Direct 353,350 | .......... 370,000 0 01/12/2031.
49989A AC 3 |Koc Holdings AS SrNt 6.500% 03/11/25.. | D | 03/25/2021. | DIFECL.........cvorvvurieniieeriniiieniniins | ceviveeiesissiiniisnies | v 670,240 | .......... 630,000 (809) 03/11/2025.
65504L  AD 9 |Noble Hidg Intl Co Gtd Nt 6.200% 08/01.. | C | 02/17/2021. | Various. 229,500 | ... 15,300,000 0 08/01/2040.
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65504L AG 2 |Noble Hidg Intl Co Gtd Nt 6.050% 03/01.. | C| 02/17/2021. | Taxable EXChANGE.........ccovueervrrnees | overerrnrenvireninsiisins | oviveenns 165,000 | ... 11,000,000 0 . ....55,000 110,000 | ....... 110,000 03/01/2041.
680617 AC 1 |Oleoducto Central SA SrNt 4.000% 07/1.|D|01/11/2021. | Direct 332,069 305,000 | ... . e 9 . ..302,846 29,223 | ... 29,223 07/14/2027.
692733 AB 4 |Oztel Holdings SPC Ltd Sec Nt 6.625% 0 | D | 03/08/2021. | Direct 69,520 | ............ 64,000 | ............ 46,880 | oo 47,919 | . 264 264 | e | s 48,183 | .o | e 21,337 04/24/2028.
71645W  AQ 4 |Petrobras Intl Fin Co SrNt 6.875% 01/.... |D|03/15/2021. | Direct [ESTTRTRUPI RO 582,660 | .......... 520,000 ....624,000 (654) (654) ..622,948 ...(40,288) | ... 01/20/2040.
71654Q AZ 5 |Petroleos Mexicanos SrNt 6.500% 06/02 | D | 03/17/2021. | Direct et | e 618,550 | ......... 695,000 | .........570,356 . . 499 . .571,753 06/02/2041.
74365P AE 8 |Prosus NV SrNt 3.832% 02/08/51........... D|01/19/2021. | Direct 272,020 280,000 | .......... 279,978 | i 279,978 | i [ e 0 [ o | v 279,978 02/08/2051.
75975A AA 8 |Renew Power PvtLtd 1st Lien Nt 5.875% | D | 02/08/2021. | Direct 215,842 200,000 | ..........200,000 | ......cco.... 0 . ..200,000 03/05/2027.
80007R AG 0 |Sands China Ltd SrNt 4.375% 06/18/30.. | D | 01/08/2021. | Direct [OOSR IOV 474,694 | ......... 435,000 | .........433173 | ..............433,266 |... e 5 . ..433,270 06/18/2030.
82481L AB 5 |Shire Acq Inv Ireland DA SrNt 2.400%.... | D| 01/22/2021.|Call  101.2320 5525243 | ....... 5,458,000 | ....... 5,452,105 | .......... 5,457,103 | ..o | e 71 71 5,457,174 09/23/2021.
82883P AA 2 | Simpar Europe SA SrNt 5.200% 01/26/31| D | 01/21/2021. | Direct 246,225 245,000 ....244,998 0 ..244,998 01/26/2031.
88167A AE 1 |Teva Pharmaceuticals NE Sr Nt 3.150% 1| C|01/19/2021. | Direct s | s 972,500 | ....... 1,000,000 | ..........849,430 | ... 887,456 | ... . 918 918 . ..888,375 10/01/2026.
90015Y 7 | Turkiye Sinai Kalkinma Sr Nt 6.000% 01.. | D| 01/06/2021. | Direct 222,530 220,000 | .......... 218,832 | oo 219,026 | ...cooooovervri . 4 A | i | e 219,030 01/23/2025.
VTR Comunicaciones SPA Sr Nt 5.125%
918367 AA 1 |01 D | 01/20/2021. | Direct 213,500 200,000 | .......... 200,000 | ...coooeoeee 200,000 | ..oovverrinns [ e 0 [ [ e 200,000 | ..o | e 13,500 | ......... 13,500 | ......... 5,723 |01/15/2028.
MARB BondCo PLC SrNt 6.875%
G5825A AB 8 |01/19/25 D|01/15/2021. | Direct rreeen | e 181,125 | .......... 175,000 | oo 162,440 | .cccvvnene 166,023 | ..o | e 95 95 | e | e 166,118 | oo | e 15,007 | ......... 15,007 | ......... 6,049 | 01/19/2025.
G6710E AL 4 |Odebrecht Finance LTD SrNt 7.125% 06/|D | 02/17/2021. | Taxable EXChaNGe..........ccccourvveeees | corveeremerieneiiienciiins | e 155,696 | ....... 1,090,000 | ...cccoeeeee 70,850 | .ooooeevenne 43611 | ... 27,239 | oo A GV 1 T O 70,850 | ..o | e 84,846 | ......... 84,846 |....ooocoovvr 06/26/2042.
G6710E AP 5 | Odebrecht Finance LTD Sr Nt 4.375% 04/|D| 02/17/2021. | Taxable EXChANGE........cccovvrevviriees | coverermriseerenisniinins | vvvevenns 159,750 | .......3,550,000 1775 | e 1775 | s | el 143775 | e | 0 15,975 | 015,975 | e 04/25/2025.
L6388G AB 6 |Millicom Intl Cellular Sr Nt 5.125% 01...... D| 02/11/2021. | Direct 507,600 | .......... 480,000 W) (T7) [ v | evreereenid83,016 [ i | 224,584 | ... 24,584 | ... 14,418 | 01/15/2028.
L6388G AB 6 |Millicom Intl Cellular Sr Nt 5.125% 01...... D|02/22/2021. |Call ~ 100.0000............. 64,000 | ............ 64,000 | ..........63,600 | ...cccceec.63,700 | oooiiiriiiinneee 5 5 | e | ervrneennneens03,705 [ e | 295 | 295 | i 1,977 | 01/15/2028.
M8903B AS 1 |Turkeell lletisim Hizmet Sr Nt 5.800%...... D|01/28/2021. | Direct 214,000 200,000 | ......... 176,500 | ..oooccceer 178,142 | s | s 192 192 | [ i 178,334 | | .0...35,666 | .........35,666 | ......... 3,544 | 04/11/2028.
Mastellone Hermanos SA Sr Nt 12.625%
P6460M  AJ 3 |07 D 02/09/2021. | Direct e | e 530,903 | .......... 651,000 | .......... 729,382 ....554,984 | ...... 107,393 | ovoieei2175) | v | e 105,218 B I 660,202 . ].(129,299) | ...... (129,299) | ....... 48,623 | 07/03/2021.
3899999. Total - Bonds - Industrial and Miscellaneous.. ....154,096,556 |....197,561,790 | ....149,749,030 142,273,767 |....1,298,912 1,317,142 50,493,952 ..3,444,135 |.....3,444,135 | ..2,438,840 XXX
Bonds - Unaffilited Bank Loans
000000 00 0O |Capstone Logistics Acq 1st Lien Term Ln... | .. | 03/31/2021. | Redemption  100.0000 4,240 41 4,240 12/15/2024.
000000 00 O |HCAIncTermLnB-12Nt1 1.926% 03/13.. | 03/31/2021. | Redemption  100.0000 9,241 e 0 9,241 03/13/2025.
000000 00 O |Vistra Operations Co LLC Incremental Ter. |.. | 03/31/2021. | Redemption ~ 100.0000. 21,619 | coiveeernn21,619 | 21,433 | 021,098 | i | s 183 183 [ v [ e 21,619 | o [ e 12/31/2025.
000000 00 O |Berry Plastics Corp Term Ln ZNt 1 1.8.... | .. | 03/31/2021. | Redemption  100.0000 55,166 55,166 55,309 (143) (143) [ oo [ e 55,166 | ..o | e 07/01/2026.
000000 00 0 |Sonny's Enterprises LLC Delayed Draw Ter] .. | 03/31/2021. | Redemption  100.0000, 915 915 915 | o 915 |... . 0 915 08/31/2026.
000000 00 O |Sensata Technologies New #2 1st Lien Ter| .. | 03/31/2021. | Redemption ~ 100.0000 7453 | o 7453 | oo 7485 | oo 7480 | .o (27) (27) 7,453 09/20/2026.
08579J BE 1 |Berry Plastics Corp Term Ln XNt 1 2.1.... .. | 03/04/2021. | Tax Free Exchange U [T I 22,123,664 | .....22,066,338 | .....22,149,933 | .........21,952,564 | ......174,389 | ........ (3,289) | ..oovverrriians [ e 171,100 22,123,664 01/19/2024.
14852D AC 5 |Castle US Holding Corp Term Ln Nt 1 3...|.. | 03/31/2021. | Redemption ~ 100.0000. 7,813 171 7,813 01/31/2027.
18449E  AD 2 |Clean Harbors Inc New Term Ln 2Nt 1 1. .. | 03/31/2021. | Redemption  100.0000 38 | s | s 10,059 | oo | e 06/30/2024.
24702N  BE 9 |Dell International LLC Term Ln B-1 Nt 1... |.. | 01/04/2021. | Redemption  100.0000 1,086 2,496,576 09/19/2025.
24702N  BE 9 |Dell International LLC Term LnB-1 Nt 1.... |..| 02/18/2021. | Tax Free Exchange o 5,229,149 59 5,229,149 09/19/2025.
28414B  AF 3 |Elanco Animal Health Inc Term Ln Nt 1...... .. | 03/31/2021. | Redemption  100.0000. 8,023 0 8,023 08/01/2027.
44969C BH 2 |Quintiles IMS Term Ln B-2Nt 1 2.109%... | .. | 03/31/2021. | Redemption  100.0000 2,385 17 2,385 01/18/2025.
44989* AA 1 [IQNavigator Inc 1st Lien TLNt1 5.682.....|.. | 03/31/2021. | Redemption ~ 100.0000 5597 | ... 54 5,597 08/20/2024.
45778E  AG 9 |Innophos Holdings Term Ln Nt 1 3.857%. | .. | 03/31/2021. | Redemption  100.0000 5,250 | oo 5,250 | cvvviennn 5224 | oo 5,227 | oveeerivrniies | e 23 23 5,250 02/07/2027.




statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

8'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO 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./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
552462 B# 9 |Lytx Delayed Draw Term Ln Nt 1 7.000%. .. | 03/31/2021. | Redemption ~ 100.0000, . 290 6 290 02/28/2026.4.C ....
552462 B@ 1 |Lytx TermLnNt1 7.000% 02/28/26......... .| 03/31/2021. | Redemption  100.0000 . 3,339 69 3,339 02/28/2026.4.C ....
Community Brands Incremental DD Term
60367 AA 9 |Ln .| 03/31/2021. | Redemption  100.0000 . 2,703 135 2,703 12/02/2022.
60367 AB 7 |Community Brands Incremental Term Ln Nt| .. [ 03/31/2021. | Redemption ~ 100.0000..........cccov. | voverrerrerrrrmnirirens | cevrrireens 14,115 | ... . ..14,045 T0B | oo | eveeeieieiens 14,115 | oo e 12/02/2022.
70466@ AA 6 |Peach State Labs Inc Sr Sec Term Ln Nt 1 |.. | 03/31/2021. | Redemption  100.0000. . 29,616 29,616 29,491 21 [ | e 29,616 | oo | eerreerseieiienes | e (1 I 592 | 06/30/2021.
71579U AF 2 |Petco Animal Supplies New Term Ln B-1 Nt| .. | 03/04/2021. | Redemption ~ 100.0000 SOOI O 3,002,171 | ....... 3,002,171 | ....... 2,071,498 | ........... 2,071,498 | ..o | v 930,673 | ..o | e 930,673 3,002,171 | oo | cevrniieeiieei | v 0. 44,303 |01/26/2023. [4.C FE.........
71579U AF 2 |Petco Animal Supplies New Term Ln B-1 Nt .. | 01/20/2021. | Redemption ~ 100.0000..........ccoeee | covurrermerrererneeneenns | weeees 1,300,531 | ....... 1,300,531 | .coooeee. 897,366 | ....cccoovne 897,366 | ...coovrrrrrranes | e 403,165 | ..o | e 403,165 | ..o | s 1,300,531 [ .ooeeeneereriens | rveerneiierinees | veererieninend 0. 12,436 | 01/26/2023.|5.AFE.........
83549# AA 8 |Sonny's Enterprises LLC Term Ln Nt 1 7..|..| 03/31/2021. | Redemption ~ 100.0000 . 5,945 | .o 5945 | ..o 5826 | oo 5,833 | oo | v 13 113 5,945 | oo | e | s 0 | 148 | 08/31/2026.|4 B Z............
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt|.. | 03/31/2021. | Redemption ~ 100.0000 . 56,242 | ..ccoonee. 56,242 | ............ 56,667 | ..oovverrrnnes 55,715 | ovvererenns m (243) L3722 I R I 56,242 | ..oovereeieins [ e [ e (V1 IO 282 |06/01/2024.|3.AFE.........
US Foods Inc New Term Ln Nt 1 1.859%
90351H AB 4 |0 .| 03/31/2021. | Redemption  100.0000 JESTUTRTORIRORRII RN 19,292 . . . .. 378 (59) KL I TR I 19,292 | oo | e 06/27/2023.
000000 00 O |BurgerKing Term LnB-4 Nt1 1.859% 11 | A| 03/31/2021. | Redemption ~ 100.0000, . 2,229 | oienn2,229 | 2,239 | 22,189 | 48 | o 9) 39 2,229 11/14/2026.
68371Y AJ 2 |Open Text Corp Term Ln Nt 1 1.859% 05/| A | 03/31/2021. | Redemption  100.0000 . 20,556 20,556 20,536 | ..oovrenininns 20,542 | oo | e 14 L RY [FRRO 20,556 | cooorecienins | | e 0 | 96 | 05/30/2025. | 2.C FE.........
8299999. Total - Bonds - Unaffiliated Bank LOBNS. ........cuuuereriisiiisiiisisiiiens coremissessenssssssssssens s ssssssssssens s sssssnssssnsssnssessssssns | seees 34,444179 | ... 34,389,070 | .....33,135448 | ......... 32,880,142 | ...... 176,665 | ..... 1,331,725 | o0 [ 1,508,390 [...coooiinnnnc0 | o 34444179 | .o | (] [ 0. 189,316 XXX XXX
8399997. Total - Bonds - Part 4 ....256,761,312 |....299,586,266 |....253,036,496 | ....... 243,926,491 |....1,475,577 | ..... 860,069 | .. L0 [ 2,335,646 |. O] 254,707,598 ..0].1,895245 |..... 1,895,245 | ..2,994,605 XXX XXX
8399999. TO = BONAS. ...ttt snesens st ....256,761,312 |....299,586,266 |....253,036,496 | ....... 243,926,491 |...1,475,577 | ...... 860,069 | ..o 0 [ 2,335,646 | ..o 0. 254,707,598 | .....cocooninens 0].1,895245 |..... 1,895,245 | ..2,994,605 XXX XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
23281# 12 4 | Cyprium Parallel Invs V LP Pfrd Units........ .| 01/15/2021. | Redemption  100.0000 666.720 66,672 66,672 | ..ccooiveeren 75,219 | i s(8,547) | oo (8,547) | .oovvvvvvrrvern | verirerirnneenB8,672 [ e [ v | o0 i XXX 2APL.....
000000 00 O |Gazprom Sub Nt Fix to Float 4.599% Per.|D | 03/19/2021. | DIf€Ct.........cvveurrrmerermrernenrseiseeneees | cvn 290,000.000 293,263 | ..o [ e 290,000 | .overrrerei290,000 | ovoureerireries [ e 0 | v | eereernnenne290,000 [ oo | 003,263 | 13,263 | e 5,445 XXX 3.BFE.........
000000 00 0 |DIB Tier 1 Sukuk 3 Ltd Jr Sub Nt 6.250.... | D| 01/29/2021. | DireCt.........cccovwesrreverinrininiiinisniinnns | cvenes 300,000.000 325,125 ......318,300 cevvinnrnsresnnnns | o |0 [ | 318,300 [ i [ 0000 6,825 | 006,825 | i 9,896 XXX 4BFE.....
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred........ .. 685,060 XXX v 074,972 )] ... . .674972 |.............0 [ .....10,088 | .......10,088 | ....... 15,341 XXX XXX
8999997. Total - Preferred StOCKS = PAM 4.......o.. it ottt | snerannias 685,060 XXX ] 674,972 )] o0 |0 | (8,547) | o0 [ 674972 |................0 | .......10,088 | .........10,088 | ....... 15,341 XXX XXX
8999999. Total - Preferred Stocks.........cccoeuuu 685,060 XXX v 874,972 )| - 674972 |.....e.......0 | .......10,088 | .........10,088 | ....... 15,341 XXX XXX
9899999. Total - Preferred and Common Stock . s | seereneas 685,060 XXX v 874,972 cennn(8,547) | .. .0 . 674,972 ..0]....10,088 | ........10,088 | ...... 15,341 XXX XXX
9999999, Total - Bonds, Preferred and Common StOCKS............ccocccviieieies cvevrereeieiriieieiveseseseienens ....257,446,372 XXX ....253,711,468 ...1,467,030 | ....... 860,069 | .............0 [.....2,327,099 |.............0 | ....... 255,382,570 |................ 0 ]..1,905333 |..... 1,905,333 | ..3,009,946 XXX XXX




statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

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

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

Foreig

n
Pay Fixed GBP Receive Fixed USD Curren 4.44 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 03/13/2013.... | 04/17/2023.... | cveovvvvernnees ....14,920,000 (4.05 GBP) 25,118 ...1,309,725 2ee(113,000) | oo [ [ 000 108,722 | i, 100/QL......
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange 0 0 25,118 ...1,309,725 .(113,000) | . XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 25,118 ...1,309,725 (113,000) | . XXX XXX
Total - Swaps
1379999999. Total-Swaps-Foreign Exchange 0 0 25,118 ....1,309,725 .(113,000) | . XXX XXX
1409999999. Total-Swaps 0 0 25,118 ....1,309,725 (113,000) | . XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 25,118 XXX ....1,309,725 .(113,000) | . XXX XXX
1759999999. TOTAL 0 0 25,118 XXX ....1,309,725 (113,000) | . XXX XXX

9030
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©

Description of Hedged Risk(s)

REBALANCES PORTFOLIO DURATION

MANAGES CASH FLOW RISK

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF AN ASSET

HEDGES THE INTEREST RATE RISK OF A LIABILITY

HEDGES THE CREDIT RISK OF AN ASSET

REPLICATION OF AN INDEX

HEDGES THE CURRENCY RISK OF AN ASSET

© (o[~ | o [ |w o[

HEDGES THE CURRENCY RISK OF A LIABILITY

Code

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

QL

Qualitative Approach for Assessing Hedge Effectiveness
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statement for March 31, 2021 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception
Ticker Number of Notional Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point
Beginning | Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
UBS
TOEAl NEE CASN DEPOSIES. ....vrerrereresiessesersesssessessssesessassssesess et ses s sessees e ess e o8 E 8 ee s ee et seeE s e 421eEeeseeEeeE e s ee 08 ee oAbttt s
(a) Code Description of Hedged Risk(s)

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF A LIABILITY

REBALANCES PORTFOLIO CURRENCY EXPOSURE

REBALANCES PORTFOLIO DURATION

o | w

HEDGES THE EQUITY RISK OF AN ASSET




statement for March 31, 2021 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book Adjusted Carrying Value Fair Value 12 13
4 5 6 7 8 9 10 1
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Present Value of 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 Financing Premium Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
NAIC 1 Desi
CIIDANK NA. bbb E570DZWZTFF32TWEFAT76 | Y...ooovveenee Yoo [ 1,432,253 1,137,000 | .o [0 [ 1,309,725 [ .o [0 [ 106,722
0299999999, TOtal NAIC 1 DESIGNALION. .....vveovesresrestestiisissess e es sttt | cbienecenesenees 1,432,253 .0 1,137,000 (I RPN | I [T 1,309,725 | .o ([ RN I [ 106,722
0999999999, GrOSS TOHAIS. .....rerreiesreersretesese st E e ek feeE e ettt | sriseneenrenine 1,432,253 .0 1,137,000 (O RO | [ [FRRO 1,309,725 | .o (L] RSN O I [P 106,722
1. OSBE PET SSAP IND. B4ttt ettt esss sttt 8 10888188k o481 S04 0418888848188 b L4008 E 8L 8480844810448 E 8 E e E bbbttt ens | enbsenensene sttt nntennens | s
2. Net after right Of OffSEE PEI SSAP IND. B4........... oottt et eeees st et seesseesseseeseseseesniae | feeseesesaeteeseeseeseseeseeseeaeEeeseeseeseeeeEeE 1o e e e seEoE8 o8 1eE4eE 4212 e LEAeEHe8 o2 E a0 420 e EA e EeeEeeteEeEaeEeesee et sesentes et et ensensessnsantensennne | essesssesssasns 1,137,000 | .o 0

8030




6030

statement for March 31, 2021 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged by Reporting Entity

Citibank NA - OTC E570DZWZ7FF32TWEFATS.. | Cash..... \ [ st N Veroo,

0199999999, TOUAIS. ... 11vx1rresserresseereseemesaeeesaemss e eees 4884080814814 8 148814081408 14EE8 11008 £ 4EEEE14EEEE14EEEE44EE 84 1EEEE 4R 1414 4EEEE 4R 14EEE 1L E14EEE11EEE4EEE LA 11EEE 4R 4EEE4EEEE11EEEE4EEE 11 11EEEEeEEE LR LRSS o O 0 XXX XXX

Collateral Pledged to Reporting Entity

Citibank NA - OTC. E570DZWZ7FF32TWEFATS.. | Cash...... | | Cash. .o 1,432,253 | s XXX | | VR

0299999999, TOAIS. ......vecueveeroeeesseeesseeesseeeesseeeesseeesseeeess et eees s ees e s es e e eSS eeeERs f1eEE R eeEE S 1RSS4 E AR SRR AR R RS E R E R S 1R S LR S R E R ES LA E LA EEEE AR E SRR eER R eeEE R 1e eEEEE LA RS 1R R LR R RS E R E R R R E R E R R R 1432253 | s 0 XXX XXX XXX
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Statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of the Current Statement Date

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

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

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

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

NONE




Statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned as of Current Quarter

(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.)

1 2 3 4 5 6 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity

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

362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 Cl..........cccvvvvvieernriieneireeeeines 213,434 12/25/2046

590212  AB 2 |Merrill Lynch Mortgage Tr RMBS Ser 2006-..............ccuuiiierimiiiiiniiieiiesiicsiesisssissisesiesssssssssssissssesseens e 66,820 06/25/2037.......

81378E AA 1 | Securitized AB Receivables LLC RMBS Ser........ccovimimiminiiiennississssneninsenes TD FM.iiiins [ 1,472,373 05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SeCUrties........ ..o o 1,752,627 XXX
3899999.  Total - Industrial & Miscellaneous (UNAFflIBIEA). .........curerrirmieeiciitisi sttt nnies sesesssssniesssnsenneas 1,752,627 XXX
Totals
6499999.  Total - Residential MOrtgage-Backed SECUMES. ... ... vttt et es | eeseessssnsesssesenneas 1,752,627 | v 1,789,999 XXX
7099999, SUDEOLAL = BONGS...... ettt 88 bbb Lenb s 1,752,627 | oo 1,789,999 XXX
Cash Equival (Schedule E Part 2 Type)

000000 00 0 [Overnight Repos SEC LENDING ONLY......cccociiiiimniiniiniinirsnisssersssesenisneaes 1A 10,230,762 10,230,762 | 04/01/2021.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE)......c ettt sttt snses sesesssssssesssssenssas 10,230,762 ..10,230,762 XXX
9999999, TOAIS..... eovuuieriieiisieiie et ettt 11,983,389 12,020,761 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....8,898,049  Book/Adjusted Carrying Value $.....8,898,149
2. Average balance for the year:  Fair Value $.....8,147,939  Book/Adjusted Carrying Value §.....8,183,914

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE11




Statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned as of Current Quarter
(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)
4 5 6

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

General Interrogatories:

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

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

NONE

QE12




Statement for March 31, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI OT INterest
Amount of Interest|  Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
Bank of New York Mellon...........ccocvverirnrieinns INEW YOTK, NY ..o [ evereineinnienns e | oo | e | covererenes 3,571,515 | v 856,655 | .......... 2,635,677 | XXX
0199998. Deposits in.....1 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepOSItONES. .......cvvrrirrrrierereseeerisains XXX XXX [ | | s, 871 | o T4 871 | XXX
0199999. Total Open DEPOSHOMES. ......ccrrrererreierriererceseeser e ee st sneanes XXX XXX [ 0 [ 0 XXX
0399999. Total Cash 0N DEPOSIt........cv.rrereriiiririieeerississss s XXX XXX ... 0 ... 0 ...3,572,386 2,036,548 | XXX
0599999, TOl CASN.......o.vvrrerceirrerceisieieieceeei e XXX XXX ... 0. (U [ 3,572,386 | ..............857,526 | ........... 2,636,548 | XXX

QE13
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statement for March 31, 2021 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

Exempt Money Market Mutual Funds as Identified by the SVO

826252 406 [ SIT INVGSIMENL CO TTBASUY THUSL (AIM). - [ [03/31/2021...... 0.010 [ | 3,090,703
8599999. Total - Exempt Money Market Mutual Funds @s 1dentified DY the SVO..............c..uuiiiiiiiii 000 88 s ..3,090,703 | ...
Qualified Cash Pools Under SSAP No. 2R

[NGOMWIGE CaSh MAMAGEMEN CO..-rrereereer oot oo, [ [03/31/2021...... 0.045 | 136,875,855

8799999. Total - Qualified Cash Pools Under SSAP NO. 2R............ccocuriiiriiiiriiniscesessisssss s ...136,875,855 | ....
9999999. Total-Cash Equivalents e Seeie e | 139,966,558
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