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Statement for March 31, 2021 of the

ASSETS

NATIONWIDE MUTUAL INSURANCE COMPANY

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS sttt | sereenees 11,512,605,152 | ...oovvevveererereeenenee | v 11,512,605,152 | ........... 10,464,025,882
2. Stocks:
2.1 PrEfErred SIOCKS. ...ttt ettt nsensenans | ssesssssessenenns 24,845,275 | oo | e 24845275 | ..o 23,008,858
2.2 COMMON SOCKS......corerererrerisrssseseseesesssssssssessessssssesssssssssessesssnsssssessssssssessssssnssessessons | ssessesssnees 9,686,082,208 | ........oevnn.. 21,766,116 | ............ 9,664,316,092 | ............. 9,594,738,692
3. Mortgage loans on real estate:
B0 FIISEENS et | erereenenes 1,297,913,586 | ..o | veeveeeeeens 1,297,913,586 | ....ccoovene 1,332,981,463
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......vocveivieiecieesiie ettt ssntensens | sevasssssessesas 400,418,008 | .......cvvvvererereeeereereens | e 400,418,098 | ................ 403,932,964
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES).......vvvevieieciciseee ettt bbbt senans | sevsesnsssesans 31,345,183 | ..o | e, 31,345,183 | ..o 31,215,437
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......coovvvvrecirerieieieiese s | coeveeseisssesaenns 2,700,000 [ ..ooveeeriereieceieeeeeen e | v 2,700,000 | ..ccovvererrrnnne 3,050,000
5. Cash ($....(395,755,604)), cash equivalents ($.....872,252,169)
and short-term investments ($.....25,000,000).........c..ovuerrerrereereienieceeneeseesseeesessesseeesaeens | eeveeesiensiinns 501,496,565 | ..oeveveereereeeereceeeeeees | e 501,496,565 | ................ 636,797,489
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ...ttt ettt s st s st st st et st st et et enenenenenenennnnes | erereeeseeerenenans T571,456 | .o | e 1,571,456 | oo
8. Other inVEStEd @SSELS.........cveriviriicricrieesiees et sest st sest s esnnes | crtssessinend 4,936,573,262 | ......covceeene. 241,681,501 | .......cc..n. 4,694,891,761 | ............. 4,485,952,988
9. ReCeiVabIES fOr SECUMHIES. .........uuvuuriiiiiiiiiiiiiiii s | fensesssessanssennees 156,093 | ..o | s 156,093 | ..o
10.  Securities lending reinvested collateral @SSEtS..........ccuvieiiiiirieieeieeee e | crresesisiesienns 21,355,754 | oo | e 21,355,754 | covvrvrrinns 25,083,173
11, Aggregate write-ins for iNVEStE @SSELS.........cvueiiviieieiccsi e | crreresssiesienas 47,922,123 | oo [L ) 47922123 | oo 36,377,136
12.  Subtotals, cash and invested assets (LINES 110 11)......c.rwrurrenerimrrreerieresserieeeins | veeeenens 28,464,984,755 | .........c...... 263,447,617 | ..cooovve 28,201,537,138 | ........... 27,037,164,082
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........cceeeves | cerrerrrinne. 2,684,213,830 | ..cocovvvvrrnen. 40,534,685 | ............. 2,643,679,145 | ............. 2,507,805,135
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccceververevies | oerverrennns 3,280,622,959 | ....oovverrnne 3,537,196 | ...ccoevnee. 3,277,085,763 | ............. 3,185,616,527
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from MBINSUIETS............ccvvcuevevereeeeieeteeeceeeeereeesesessesssesesesasssnes | serssesessenens 405,169,780 | ..vvveeeereceeeeeereerieeeiens | cveeeeverenrenas 405,169,780 | ................ 410,001,275
16.2 Funds held by or deposited with reinsured COMPANIES.............ccevrvereiererierieieeieienes | eveieereseians 48,230,275 | ..o | v 48,230,275 | .o 20,646,590
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccccoeveveeens | ovvvereveeinnns 182,027,568 |.....covvveeereecreeeeeirees | ceereeeiinns 182,027,568 | ................ 106,945,174
18.2 Net deferred taX @SSEL...........rirririiecieei sttt | seesissesinns 1,950,944,265 | ................ 411,419,388 | .ccooeee.n. 1,5639,524,877 | ............. 1,721,888,980
19.  Guaranty funds receivable or 0N AEPOSIL............ccuiveieiieeiiiieieee e | eerenesssensenans 4.531,014 [ oo | e 4,531,014 | oo 5,109,165
20. Electronic data processing equipment and SOfWarE...........ccceueveeveieieerisieeseeseeeeiesenes | eveiseiennenns 684,229,710 | .....coevvee. 543,649,038 | .....ccceouue. 140,580,672 | ..covvvvree 120,789,339
21, Furniture and equipment, including health care delivery assets ($.......... 0)ecererrerereserenes | e 52,520,252 | ...ccocvvverne. 52,520,252 | cooveverisieessienad 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccoouverevirieieieeieesesieesenees | e 381,432,294 | ..o | e 381,432,294 | ... 433,201,090
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested assets..........cocvvvieeesieieieeieeeseeenes | e 2,130,771,721 | oo 155,266,408 | ............. 1,975,505,313 | ..o 1,966,246,121
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........cvverurirreerereniinsinsiseesssisseseessssssssssssessssssssesssssssssns | essneeees 40,356,752,512 | .....coceene 1,470,374,584 | ........... 38,886,377,928 | ........... 37,596,285,576
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27).......cuuiererirereeineieessiseseeessesssessessesssssessesssssssssessessssssesssssssssssssssensans | sssesesens 40,356,752,512 | ..ovvvvenee 1,470,374,584 | ........... 38,886,377,928 | ........... 37,596,285,576
DETAILS OF WRITE-INS
1101. Derivative collateral and reCeIVADIES............c.c.cuevivcveeceeeete et sennes | eveeaesesnsesns 45,657,667 | ..ooovveeerereeeerereneesieeen | cvereeiereneesenas 45,657,667 | ....ccevvvernene 35,109,182
1102. Other iNVEStMENt FECEIVADIES............c.cvcveeeeeeeeeeeceeeeeeeeee et s sess et ssaeaenes | eeesenansssensesns T 1,267,954
1103, ettt | ieeb ettt ntnt s | eestenss st snnnt e nnntn | eesteess ettt (O
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 :@bOVE)........curwerirrerirmrnirernrrenseresenmssssnsnns | ceeessnesssseeans 47,922,123 | ..o 0 | i 47,922,123 | oo 36,377,136
2501. Agent benefit investment value of life insurance and annuity CONtracts............cccceevievieies | cvververrivennns 161,041,620 | ...oocvevreereecreeeeeeeees | creeereeieiens 161,041,620 | ................ 152,794,805
2502. Equities and deposits in pools and asSOCIAtIONS...............cueuiveiieieieieeisieessiese e ssieseseses | cvresessssessenns 90,653,311 | .ovevereeiereiesreseieiens | errerereiieins 90,653,311 | covererrirnas 99,689,568
2503. MISCEIIANEOUS @SSELS. ......vrvveveversreraerseessesessessseesseessse s sessesss st ssessssessesessssssssssnnes | soseessesesnns 227,194,090 | ..cooovvvvenee 146,548,784 | ....vvvverenn. 80,645,306 | ....ooorvvrennc 95,140,097
2598. Summary of remaining write-ins for Line 25 from overflow page.........cccueeveeiieiiesenieiiens | cvevreinenns 1,651,882,700 | ..coovvvrvrrrnnn 8,717,624 | ............. 1,643,165,076 | ............. 1,618,621,651
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).........ccerurrmmireessireersssensssssnessenssasenes | eosseeseees 2,130,771,721 | oo 155,266,408 | ............. 1,975,505,313 | ..o 1,966,246,121
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Statement for March 31, 2021 of the NATIONWIDE MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....1,268,050,703)..........ovuermeemremrenrenssessnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessses | sevsssesssssssensens 9,311,781,936 | ovvvverererne. 8,804,966,143
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceiiueieieiieieeissiese ettt sessssensens | srtesissessessesessssans 926,852,149 | ..coovvvrereerein 932,815,719
3. LOSS AUIUSIMENT EXPENSES.......cvuiviiveieeictiieiie ettt sttt bbb a bbb a bbb s s st ss bbb es s snnnns | evessesaesssansenee 2,192,812,565 | ..coovvvirernen. 1,697,666,478
4. Commissions payable, contingent commissions and other Similar ChArges...........cccieecierncieieeseessessesss s sessssseses | svesiesssssssssessnssnens 189,090,675 | .oovcvevvererrerrirnnns 314,242,291
5. Other expenses (excluding taxes, ICENSES ANA FEES)...........cvuireieiiiiiieieie ettt ssssnes | srtesesessessesesisaans 128,599,435 | .oovcveverireirnns 190,808,864
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cevuerervreierisinsieiesseie e sssssssesas | creesesssseessessesssens 59,780,158 | ..o 70,500,061
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 $.....3,414,250,207 and including
warranty reserves of $.....7,234,641 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health Service ACt)..........coceueiveieierresieeseseee e eeeseneiens | eveeisieiisieiennns 5,659,327,630 | ..cooevverrrrrnes 5,660,053,409
10, AVANCE PIEMIUM.....ovevecrereiieieciciectes et tes et sss s st es st s s e bbb s ss s s st e s st e bt s s sae s s s se s st et entes et bensesesbenssnsessessntantanen | nevesssessessesessnans 124,593,105 | oocvevveeerciernns 91,877,136
11.  Dividends declared and unpaid:
11,1 SHOCKNOIABIS. ..e.vvveereerise ittt sttt R st s st st ssensntns | anssessestesssessessansanssessansnsessentnes | sesestessnssnstensanssess st st nt st nene
112 POICYNOIAETS. ...ttt bbbttt bt nnt st | aeisessenss sttt 5,205,754 | oo 5,398,869
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccoeveveicvrveiesie et ssssssssssssessesssssssessenes | eeversssesissssanees 2,263,963,544 | ..cvvvviernn. 2,100,643,229
13.  Funds held by company under reinsurance treaties.................... ..14,254,933 ....6,267,469
14.  Amounts withheld or retained by company for account of others. .1,669,231,825 1,773,709,319
15.  Remittances and items not allocated.............cccocovivrrrrerrirennen. ..10,481,530 ....5,785,771
16.  Provision for reinsurance (including $ ..33,558,000 ..33,558,000
17.  Net adjustments in assets and liabilities due to foreign exchange rates.. 24,228 .23,450
18, Drafts QUISTANAING. ... vttt et sttt et st en s s ssnsassessssantas | esbensssaesessssestes st estes s snsenaeses | sereesntestesesessesa st sa s nee
19.  Payable to parent, subsidiaries and affliates...........cc.ccuriiieiiiiieieics st enans | erresiesss e 297,445,679 | ovovvreererrinne 240,208,680
20, DEIVALVES.......cvocvieeieteeeie ettt ettt b a bt bbbt s bbb st et nae st stenaesaenes | oeressesseseesssen s sanes 1,597,040 | oo 3,800,998
21, Payable fOr SECUMHES. .......cueiurvriciesiesic sttt sttt s bbbt en st stensssaensensns | sestessessisssesssnsanes 109,437,948 | ..o 18,925
22.  Payable fOr SECUMEIES IBNAING........c.ccviveieiciiecie ettt bbbttt bbb st st es s bensenas | eveesasssssesasssssesseses 24,379,037 | cooveeieeeee 28,191,086
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 lIADIIES. .........ccevvreeieiieriieie ettt ss s ntenssnsentenes | stessessassesssssanes 1,413,207,681 [ oo 1,549,384,884
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25)..........oirinercreecseeseeee e ssessssseesesens | ceeeseesesesesnees 24,435,624,852 | ...ooovvrrieenn. 23,509,920,781
27, ProOtECIEd COll IADIIIHES. ... ...evurvreeireicieiieieieiseie ettt b e s s s s s senses s sensessesnsenns | shsessssessessssansessessnssnssnsessessnsensess | sresssssssensessesnssnsessessssansessessssanes
28.  Total liabilities (LINES 26 @MU 27).......ovuieiieieeiseiee ettt ettt sss bbbttt nssnnes | snbisssssssssssssees 24,435,624,852 [ ...occovenrnnnnn. 23,509,920,781
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI STOCK. ......eueeeceeieiecieie ittt bbbk sttt sb st e bsnnss | setseesestaseebsee s st es s st et estenbenes | eesesteetessessees e b sttt e
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOES......outevieectetce ettt sttt bt st a s bt s s bbb s s s bt s e bae b st ssesas s st ensensetntenns | evesbessesnsansnens 3,540,733,756 | ..ooeverrrerens 3,540,588,539
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovueieiiieiieicieiis ettt bbb a bbbt s b se s ssnsns | oebstessessessssessessesssssstessesssbensesses | ebiessssssssssessessntes s bbb s s snses
35, UNaSSIGNE fUNAS (SUMPIUS).......cvueveierieieeietietese et see ettt bbb s bbb sesss s st ess s b s ses e sesbnsssaessnsnnaes | svsesissessessesanes 10,910,019,320 | ..covvvverrrernnne 10,545,776,256
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) ettt ettt bes st | esbensesiestens st es s tsssensentassentans | eebsesssstssies st s e st sttt taes
37.  Surplus as regards policyholders (LiINeS 29 0 35, IESS 36)........ccucverirrireirieiieieeeie ettt ssbesaeses | asresissesssseesanes 14,450,753,076 | ..oooovvrennns 14,086,364,795
38, Totals (Page 2, LINE 28, COl. 3).....ccuiiiiriiiiiiseiiciie ittt sttt | enieeniesininneaa 38,886,377,928 | .....cccovvvennee. 37,596,285,576
DETAILS OF WRITE-INS
2501, ACCTUE dEriVAtiVE lIADIIILY...........eveerreieiiieie ettt s s sse et ansns | sressstessenernsensansenaas 4,910,445 | oo 338,283
2502, AQENt'S SECUNILY TUNG TESEIVES........coueveiiiiciieissetcie sttt bbbt s st s s s bs s st tenssssenns | evsessesssssnsssnsas 1,054,093,257 | ...covvrrvvinne 1,084,914,130
2503, ContiNGeNt SUIt IADIIIHIES...........c.cvvuerrereeie ittt bbb b st n s s s nsssenns | eestessessesses s ssessnes 8,788,651 | oo 8,367,230
2598. Summary of remaining write-ins for Line 25 from OVEMlOW PAGE.........cvvcrieeieieteeeece sttt sssssessssessesssenes | sonseessssessessesesseses 345,415,328 | ..ovveeereri: 455,765,241
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)......c..veuieuiieriieiieisiiisiiesie st | eoneesssssseesssenees 1,413,207,681 [ ..coccooviiiinennn. 1,549,384,884
2007, o8 EE £ £ R £ RE R R R bR bbbttt [ Hreet ettt bbbttt | nenbe ettt
2002, oS8R bbbttt [ et et bbbttt | nenb ettt
2003, oAbttt [ Htent ettt bbbttt | senb et
2998. Summary of remaining write-ins for Line 29 from OVEMIOW PAGE.........ccvuiiieeiciereece ettt ses s sssssssssessesnes | ctessssssissssse st ssessesesses e sanes L0 U 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 GD0OVE).......c.iuiieireiiitiieeieisieis st sssesssessessssessssssessnsesenssssessesssnssnses | cressesessnssssesssssnsessesesnsessasanes L0 OO 0
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 INSURANCE COMPANY

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (written $.....679,400,459).........c.emvvmrireniiesiissesiss sttt esssis | srienssieniins 714,857,658 | .............. 715,360,127 | ........... 2,820,318,826
1.2 Assumed......... (written $ ...4,340,806,304 4,134,467,247 16,825,939,095
1.3 Ceded.. . (written $ covnnnn1,864,665,820 1,717,853,834 | . 7,093,871,348
14 Net......coorenne. (written §.....3,202,122,065)..........c..rvveereessiissiisssiessies sttt sssss s | eriensanns 3,190,998,142 3,131,973,540 | ......... 12,552,386,574
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,933,136,329):
2.1 DIFECL. ..ottt t sttt ssenns | ebienisensind 424,522,389 | .............. 295,307,619 | ........... 1,655,759,331
2.2 Assumed. . ..2,838,982,575 | .. .2,578,246,660 | . 11,698,053,490
2.3 08U, ..ottt bttt | ererienes 1483912888 | .......... 1,053,006,207 | ........... 4,952,121,093
2 NBL oot R bbbttt | srsnniinees 1,779,592,076 | ........... 1,820,548,072 | ........... 8,401,691,728
3. Loss adjustment expenses incurred.. 301,196,291 | .. ....319,007,794 .1,194,483,892
4. Other underwriting EXPENSES INCUITEM..........cccvucveivieeiieieicieie ettt ettt bbb snanes || saesnsenns 1,018,068,307 | .............. 995,380,768
5. Aggregate write-ins for underwriing AEAUCHIONS. ...ttt en
6. Total underwriting deductions (Lines 2 through 5).
7. NetinCOME OF PrOtECIEA CEIIS........vuieieerii ettt sttt
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).....curuurimiieniireieeireireiecseieisesiesise et ssssesssessesssstsssesseses | ceneesesessncens 92,141,468 | ...cvvvvrene. (2,963,094)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuiueiiicieiee ettt sssenaas | srsesssssenains 71,005,711 | oo 93,040,561 | .cvevnvee. 725,203,511
10. Net realized capital gains (losses) less capital gains tax of $.....10,926,689.............cc.coeeuereverrerreneceneeeseeseeeeeeeeniees | eveeiesinnns (171546110 .o (52,113,586 ............. (194,570,763)
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cviviuiieiciieieeeie ettt ssse st nsns | sbessesnsnsenns 53,851,100 | ..cverrrnnnn 40,926,975 | .............. 530,632,748
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....(22,695) amount charged off $.....10,138,290). .(10,160,985)| .. ..(9,626,832)] . ..(35,640,717)
13. Finance and service charges not included in premiums.... ...17,089,958 |... ..18,069,889 |. ...711,050,779
14. Aggregate write-ins for MISCEIANEOUS INCOME........c.cvuiveveeieeeeese ettt sse s es s ssssssssnsens | saessessnsnsenes 19,862,016 | ............... (53,323,495)( .............. 106,690,704
15. Total other income (LINES 12 thrOUGN 14).......vucvcvieeee ettt s ss st ben s ses | saesssssssnsnes 26,790,989 | ............... (44,880,438 .............. 142,100,766
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11+ 15).. .ttt ss st ss st ssssssessensnssens | ssessassassans 172,783,557 | covvverrrenenns (6,916,557) ..ovvvveneen (532,924,375)
17. DIvIdends t0 POIICYNOIABTS............cvueveeveceieeieciesete ettt et s st sae s s b st s snens | sressssessssnssanes 1,252,699 [..oovvirnnnes 1,630,688 |......ccovueees 5,239,973
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......ccovirineirrerrieiinsereissseeess s ssssssssssessssessssssessesssssssssessssssesssssensans | sessessessnnes 171,530,858 | .oeovveienee (8,547,245)]| ............. (538,164,348)
19. Federal and foreign iNCOME taXES INCUITEM. ..........cveveviveieeicieseieeteete ettt be s sse s ses s sens | sssessssasens (185,357,125)[ ....coecvevee 265,859,447 | ............. (118,176,337)
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)..........ccvvurieriemreinrineineiesisssissesssssssssssssssssssssssssssssssssssssssssssssssssssnssns | eeveesseeseons 356,887,983 | ........... (274,406,692)] ........... (419,988,011)
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. .14,086,364,795 ...13,289,229,365 13,289,229,365
22. Netincome (from Line 20)..........ccovemremrenrerneirnnirnnirnniis ..356,887,983 .(274,406,692)| . ...(419,988,011)
23. Net transfers (t0) from Protected Cell ACCOUNTS..........c.ccocuiveieicccc ettt sssssssesens | cvessessssesesssssssesessssessess | soesesissssses e esse e sesns
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....33,190,638............ccocoverrrrmerrverrrienens | corrverriens 185,924,613 | ............ (147,214,137)
25. Change in net unrealized foreign exchange capital gain (loss) (3,366,337)] .. (2,067,060)] .
26. Change in net deferred INCOME tX.........c.riuiererieirrireieciee et sse sttt et sssestensssssesssssnnns | essessnsenns (164,441,209) | .....ceuvvne 271,945,239
27. Change in NONAAMIEA @SSELS........c.vrrerieiiriireieeeireieee ittt ettt ettt st ssensensns | sebesssssesens (15,491,395) ......oce.n (243,418,095)[ ...cvonvenve. (40,161,668)
28. Change in provision for reinsurance.. SN (4,211,000)
29. Change in SUIPIUS NOLES..........covvieeicieteieceteese st ssssesses s sessesssssssssessesssssssessesssssssssessessssenss | svonvessessersnseneens 14,217 | i 145,217 | e 1,347,401,113
30. Surplus (contributed to) withdrawn from ProteCted CEIIS............ruirrrieierereiieeereeree sttt esssissesesseees | seteeesssessseissssessssssssessens | reesssssessesstessnssessessnnsns | sesssesssnsssssssessssessasssessees
31. Cumulative effect of changes in acCounting PANCIPIES...........cvcviviviiieieieteiee et tenss | erressssssssaessesaas 248,033 | .o | e
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, DiIVIdENdS 10 SIOCKNOIAETS. ........ouvuiiiiiieicieietie ettt sttt es b s s nsessens | nebnsessessessssassesssssntensesns | sessesessssessnsstessessessnsanses | sessessesssessessessessnsessesnsas
36. Change in treasury stock .
37. Aggregate write-ins for gains and I0SSES iIN SUIPIUS.........c.cvueereiervieieieise et ssessss s ssensans | ansesssssssssassaas 4,481,376 | .o 1,457,010 | .ooovnnve (220,819,996)
38. Change in surplus as regards policyholders (Lines 22 through 37).........c.ccceueiveineieieiseeeeeseseseessssesesssssesenes | eveseessssnes 364,388,281 | ............. (393,558,518)] .....coove. 797,135,430
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38).........cc.eeuveuereevereeseireiesseessesiseseseses | evvenens 14,450,753,076 | ......... 12,895,670,847 | ......... 14,086,364,795
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 HADINIIES............cvevvrieiriice st ssssnes | svssssesessesenes 421,419 oo (2,063,619)| ..vverrrrenn. (3,999,893)
1402. Other miscellaneous income ..5,628,088 2,438,921) ...36,412,238
1403. Change in cash surrender value of corporate owned life insurance.. ....14,655,347 48,820,955) ...74,278,359
1498. Summary of remaining write-ins for Ling 14 from OVEMIOW PAGE.........ccveveveriiieieesie et ess s sssseseseesessessesenns | soeseesesisssssesissessessssenss (0 O (0 TR 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above).............. 19,862,016 (53,323,495)] ..... .106,690,704
3701. Change in surplus - pension and postretirement benefits net of tax.. 7,475,869 3,215,234 | ... ....(151,694,819)
3702. Change in surplus - agent security COMPENSALION PIAN............ccocveieeieiiiiise et sssssse s sssessssssens | eeveesisssssesssssssesssssessssees | ersesessissessssesenssssesseseeas ..(75,419,202)
3703. Change in SUrPIUS = MISCEIANEOUS............c.cevevieereeierees et sse s s s sse sttt s st ss s s ssssessesnsssenes | serssssessesnsas (2,994,493)] oovvvererrrnee (1,758,224) | coocvvvrernnan 6,294,025
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).......ciiieiiiiieiiiieie st iesresesssssssssesssessnsensessssnsens | eerenssssesesnsas 4481376 |...oooovnenn. 1,457,010 [ ............. (220,819,996)
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Statement for March 31, 2021 of the NATIONWIDE MUTUAL INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oieiuriiier ettt bbbt snsenns | sebessnenas 3,173,995,820 | ............ 3,166,023,572 | .......... 12,713,974,033
2. Netinvestment income... ..78,215,898 ..121,748,088 | ..... ..396,663,160
3. MISCEIIANEOUS INCOME.........ouiiiiieeiscictsie ettt sttt bbbt bbbt 401,325 | oo (3,510,832) [ ..oovereven. 50,469,009
4, Total (LINES 1 TOUGN 3)...vuniveiiiricics ettt | enssnssas 3,252,613,043 | ............ 3,284,260,828 | .......... 13,161,106,202
5. Benefit and 10SS related PAYMENLS.........ccciiiieieiiiieie ettt nsentenae | sressesinees 1,766,847,843 | ............ 1,936,655,108 | ............ 7,884,334,169
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.rvurererrirrrenrerirnrneis [ cenerrsessenssnssssesnssessnniiees | sessesssssssssssssssessssssessessans | sessssessssessssssssesssssssssessns
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........cccvvieieiirineiieeieeessesessssesesesnes | seseennens 1,646,138,951 | ..coovvnene 1,570,329,365 | ............ 5,270,587,934
8.  Dividends paid t0 POICYNOIAETS.........cccueiirciriiicteicce et se st eaessnsesns | snsnsesessssnsasans 1,445814 | ..o 2,025,587 | oo 5,630,840
9.  Federal and foreign income taxes paid (recovered) net of $.....18,437,584 tax on capital gains (losses)... (99,348,042) | .... ..(145,698,577) (215,229,334)
10, Total (LINES 5 throUGN 9).......cuureeiereeieiiecirei ettt sttt stensnssentas | stensninees 3,315,084,566 | ............ 3,363,311,483 | .......... 12,945,323,609
11.  Net cash from operations (Line 4 MINUS LINE 10)........ccccucviriiieiiieeiieeieess ettt sse et sssesessnaens | sreaesinaesesns (62,471,523) | c.vvcvvrerne (79,050,655) | .....ceevee 215,782,593
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... eoiereiceiie ittt sttt | srnstnstnnes 489,054,813 | ..cvvvrrienne 557,775,173 | ..coveenee. 1,934,724,525
12.2 Stocks 1,188,487 | oo | v 22,817,202
12.3 Mortgage loans 73,975,344 | ...ccv. 55,833,057 | .covevrrnne 334,605,807
12,4 REAIESIAIE.... ettt | nehietb bbbttt enines | etier ettt | nersenieneneraees 22,858,679
12.5  Other INVESIEA @SSELS........uiiuiieciicii ettt bbb | crnssnssnees 100,181,254 | .....covovnee 48,976,824 | ............... 329,445,382
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS.............ocovevevrceeeieeeesieeeeeees | cveveieeieienienad (413,931) | cooveerereeeireienns 15,705 | v 158,774
12.7  MISCEIIANEOUS PrOCEEAS. .......cvvuevieieiiiiise ettt bbbttt s st s s bensessens | ersssssassans 119,878,611 | oo 40,800,658 | ................. 49,261,279
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvcveeiiieciereeie ettt s ssssssenaes | evessssssanns 783,864,578 | ...ccoveeee 703,401,417 | ............ 2,693,871,648
13.  Cost of investments acquired (long-term only):
1311 BONAS.....veoiieeiiiiieit sttt st s | srnssnssenes 602,847,534 | ...ccoonnne 295,211,778 | ....onvee.. 2,435,790,459
1312 SHOCKS .ottt | Sinetens e eees 5,068,984 | ....ooovverrnnnee 3,850,685 | ...cooovrennn. 29,318,131
13.3 MOMGAGE I08NS........coveivveircii ettt s st | sanssessnssenes 5,920,996 | ..cocovvrrennn. 13,666,667 | ..covvverenne 189,257,100
1314 REAIESIALE. ...t | Sbeebnns s 5,176,916 | ..ovvvvvvrrnne 9,730,733 | coirrren. 24,435,281
13.5  Other NVESIEA @SSELS.........ovuiieeiieiiiei sttt | senssnssenses 232,531,420 | cocvvvrrnnne 261,223,547 | c.oovvvrnnnn 813,938,083
13.6 Miscellaneous applications 11,544,986 68,332,864 | ...ccovvnnee 108,366,851
13.7 Total investments acquired (Lines 13.1 to 13.6)... 863,090,836 652,016,274 ...3,601,105,905
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @and LiNe 14)........cccorurrrrrinerrininineieeeeneieseeessesesessenes | eeveessseneens (79,226,258) | ....cocvvenenee 51,385,143 | oo (907,234,257)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOES.........cvuivieeiecictcie ettt et b st s sassas | sristessesesssssssessessssassessens | sressesssssssssessssssessessnsanss | oebessesaess 1,350,000,000
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (APPHEA).......c..everrerririiiiiie ettt | ersnsssesssnsseesd 6,396,857 | ..coovvenne. (205,023,289) | .....cocuven. (433,004,066)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | .cccccverrrnaan 6,396,857 | .............. (205,023,289) | ............... 916,995,934
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 (135,300,924) | .............. (232,688,801) | ..oovvrvrnenen 225,544,270
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN......orviiieeiieiieieeiesesiss sttt s bbb bt enssenssns | srsnsssnsssnsss 636,797,489 | ...ccoovncn. 411,253,219 | covvrrrnnnn 411,253,219
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiiriiiriiieiieiieiiecieeisse ittt st sttt sntens | sbnssnssanees 501,496,565 | ............... 178,564,418 | ............... 636,797,489
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond iNVESIMENL..............cc.ccviveieieiirieeeceeece e sesnnes | sevnsensenennnD0, 766,732 | v 75,759,869 | ... 217,370,962
20.0002  Exchange of bond investment to equUity INVESIMENL..........ccovrrririnrieseressssse s sssssssssenes | sesessessssssessessssssssesssssanes | ssssessssessnssssssessasssnsnssens | sesessesssnsessessnens 18,354
20.0003  Capitalized interest on bonds 542,346 | ..oooiiereeeen 236,658 | o 1,596,578
20.0004 Capitalized interest on mortgage loans. 1,846,731 | oo 191,073 | L ..2,898,271
20.0005 Tax credit commitment liabilities....... 1,436,740 | ......................692,626 | ..... ..2,422,049
20.0006  Capital CONLTDULON. ........covvveeieiiiriciete ettt bbb ssssessesnsansens | svessssssssessessnssssessessnsensens | evseseesssanienee |y 19D, 148 | iviiiiriieiienae 1,735,148
20.0007  Assets and liabilities transferred settled through transfer of investments.............cccccveeiecceesieccsececeseei | e 961,153,058 | ............... 142,524 694 | .............. 201,489,060
20.0008  DEFEITEA QAINS......c..cvevieieeiciiee ettt bbb a bbb a bbb bbb saessssssbessesnsans | ebssessessesssssssstessessntessess | sbessesssssssessesssssstessesinsens | oebessesssinsns 33,101,681
20.0009  Dividends received through the transfer of DONGS........ oo ssiess s e sssnsesessessssssssssesss | cessssssssssssssessssssssesssnssnes | snsssssssenssnsssssnssssssssssens | sesessssssseans 471,160,900
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Statement for March 31, 2021 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect partial ownership of Eagle through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the
Department, Eagle has applied a prescribed practice which values Eagle’s reserves on an alternative reserving basis from the NAIC's
accounting practices and procedures manual. The prescribed practice changed the subsidiary’s valuation by $65.6 million and $(178.4) million
as of March 31, 2021 and December 31, 2020, respectively.

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, which were
adopted effective January 1, 2021. The prescribed practice decreased the subsidiaries’ valuation by $254.7 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 $63.8 million as of March 31, 2021 and December 31, 2020.

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

SSAP F/S F/S

# Page Line # 2021 2020
Net Income
Nationwide Mutual Insurance Company state basis (Page 4, Line 20,
(1) Columns 1 & 3) XXX XXX XXX § 356,887,983 $ (419,988,011)
(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 § 356,887,983 $ (419,988,011)
Surplus
Nationwide Mutual Insurance Company state basis (Page 3, Line 37,
(5) Columns 1 & 2) XXX XXX XXX $ 14,450,753,076 $ 14,086,364,795
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation — Eagle 52 3 35 65,572,961 (178,445,054)
51, 86,
Subsidiary valuation — Nationwide Corporation 101 2 2.2 (254,685,055) -
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation — Olentangy 20 3 35 63,810,160 63,810,160
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 14,576,055,010 $ 14,200,999,689

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

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

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

3-5.There were no changes that were considered significant to the Company from prior year end.

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

7-13. There were no changes that were considered significant to the Company from prior year end.

D. Going Concern

Not applicable.

Note 2 - Accounting Changes and Corrections of Errors

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, which were adopted effective January 1,
2021. The prescribed practice decreased the subsidiaries’ valuation by $254.7 million as of March 31, 2021.
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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

A

B.

C.

Statutory Purchase Method

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

Statutory Merger

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

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A

B.

Mortgage Loans

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

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

Not applicable.

Loan-Backed Securities

1. Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
2. Not applicable.

3. Not applicable.

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

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

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ (8,411,598)
2. 12 Months or Longer $ (3,713,816)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 451,095,386
2. 12 Months or Longer $ 162,564,252

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

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

Dollar Repurchase Agreements and/or Securities Lending Transactions

1-2.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.

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

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

3-11. Not applicable.
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

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) NO
b. Tri-Party (YES/NO) YES
3. Original (Flow) & Residual Maturity
1 2 3 4
Second
First Quarter Quarter Third Quarter | Fourth Quarter
a, Maximum Amount
1. Open - No Maturity $- $- $- $-
2. Overnight 36,470,808 - - -
3. 2 Days to 1 Week - - - -
4. > 1 Week to 1 Month - - - -
5. > 1 Month to 3 Months - - - -
6. >3 Months to 1 Year - - - -
7. >1Year - - - -
b. Ending Balance
1. Open - No Maturity $- $- $- $-
Overnight 18,374,180 - - -

2 Days to 1 Week - - - -
> 1 Week to 1 Month - - - -
> 1 Month to 3 Months - - - -
> 3 Months to 1 Year - - - -
>1 Year - - - -

NookwdN

4. Not applicable.

5. Fair Value of Securities Acquired Under Repo - Secured

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Maximum Amount $37,200,224 $- $- $-
b. Ending Balance $18,741,664 $- $- $-

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

ENDING BALANCE

1 2 3 4 5 6 7 8

Does Not

Qualify as

None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. Bonds-FV $- $18,741,664 $- $- $- $- $- $18,741,664
b. LB&SS-FV - - - - - - - -
c. Preferred Stock - FV - - - - - - - -
d. Common Stock - - - - - - - -
e. Mortgage Loans - FV - - - - - - - -
f. Real Estate - FV - - - - - - - -
g. Derivatives - FV - - - - - - - -

Other Invested Assets -

h. FV - - - - - - - -
i. Total Assets - FV $- $18,741,664 $- $- $- $- $- $18,741,664
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7. Collateral Pledged - Secured Borrowing

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

a. Maximum Amount
1. Cash $36,470,808 - - $-
2. Securities (FV) - - - -
3. Securities (BACV) - - - -
4. Nonadmitted Subset (BACV) - - - -

b. Ending Balance
1. Cash $18,374,180 - - $-
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 $18,374,180 $18,374,180
30 Days or Less - -
31 to 90 Days - -
> 90 Days - -

apoow

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.
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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.

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

A. Nature of Relationships

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

On January 25, 2021, Allied Insurance Company of America issued 6,000 shares of $200 par common stock that was purchased by the
Company for $1.2 million.

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

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

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

N-O. Not applicable.

Note 11 - Debt

A. All Other Debt

The Company, along with NLIC extended an existing revolving variable rate credit facility of $750.0 million that expires on April 1, 2025, with an
option to convert outstanding balances at expiration into a one-year term loan. The credit may be used for general corporate purposes. The
Company has the option to draw funds at a variable rate based on the Eurodollar rate. The facility contains financial covenants that require the
Company to maintain a statutory surplus in excess of $9.30 billion and also requires NLIC to maintain a statutory surplus in excess of $6.17
billion, both figures determined as of the end of each fiscal quarter. A breach of these and other named covenants will impact the availability of
the line for the other borrowers and may accelerate payment. The Company had no amounts outstanding under this credit facility as of March
31, 2021 and December 31, 2020.

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

1.

2.

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

FHLB Capital Stock

a. Aggregate Totals

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

Eligible for Redemption

Membership Current Year Not Eligible for Less Than 6 6 months to Less | 1to Less Than 3

Stock Total Redemption Months Than 1 year Years 3to 5 Years
Class A $ -8 - % -3 - $ -3 -
Class B $ 30,000,000 $ 30,000,000 $ - $ - $ -$ -

3. Not applicable.
4. Not applicable.

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

A. Defined Benefit Plans
1-3.  No changes that were considered significant to the Company from prior year end.

4. Components of net periodic benefit cost

Pension Benefits Postretirement Benefits
December 31, December 31,
March 31, 2021 2020 March 31, 2021 2020

a. Service cost $ 38,121,364 $ 144,377,069 $ 115,549 $ 458,707
b. Interest cost 47,099,871 209,542,764 1,058,521 6,514,499
c. Expected return on plan assets (101,662,191) (354,133,225) (2,760,861) (10,399,539)
d. Transition asset or obligation - - - -
e. (Gains) and losses 17,426,636 58,191,017 (737,421) (567,579)
f. Prior service cost or credit (8,825,211) (47,740,257) 1,599,121 6,396,484
g. (Gain) or loss recognized due to a settlement

or curtailment - - - -
h. Total net periodic benefit cost $ (7,839,531) $ 10,237,368 $ (725,091) $ 2,402,572

5-21. There were no changes that were considered significant to the Company from prior year end.
B-l. 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
There were no changes that were considered significant to the Company from prior year end.

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

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

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

A. Transfers of Receivables Reported as Sales

Not applicable.
B. Transfers and Servicing of Financial Assets

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

Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

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

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

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

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

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

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

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

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

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

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

The 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 $ 1,276,945 $ 427,716,213 $ 129,643,113 $ - $ 558,636,271
Securities lending collateral assets - 1,539,642 - - 1,539,642
Preferred stocks - 10,269,842 14,575,433 - 24,845,275
Common stocks 36,249,055 30,145,063 320,502 - 66,714,620
Total Assets at Fair Value/(NAV) $ 37,526,000 $ 469,670,760 $ 144,539,048 $ - % 651,735,808

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 $151,411,917 $9,089,043 $(36,428,459) $- $116,267  $16,980,055 $- $(11,682,037) $156,327 $129,643,113
Preferred stocks $14,999,460 $- $- $- $(1,275,090) $1,117,750 $- $(266,687) $- $14,575,433
Common stocks $456,050 $- $- $- $(135,548) $- $- $- $- $320,502

Total Assets at Fair Value $166,867,427 $9,089,043 $(36,428,459) $- $(1,294,371) $18,097,805 $-  $(11,948,724)  $156,327 $144,539,048

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

Not Practicable

Aggregate Fair Net Asset (Carrying
Value Admitted Assets Level 1 Level 2 Level 3 Value (NAV) Value)
Assets
Bonds $11,597,366,868 $10,953,968,881 $1,738,836,756  $9,393,153,517 $465,376,595 $- $-
Mortgage loans, net of allowance 1,323,066,457 1,297,913,586 - - 1,323,066,457 - -
Cash, Cash Equivalents and Short-
term investments 501,497,439 501,496,565 (385,380,823) 886,878,262 - - -
Derivative assets 10,705 1,571,456 - 10,705 - - -
Securities lending collateral assets 19,855,550 19,816,112 18,374,180 1,481,370 - - -
Total Assets $13,441,797,019 $12,774,766,600 $1,371,830,113 $10,281,523,854 $1,788,443,052 $- $-
Liabilities
Derivative liabilities $26,275,401 $1,597,040 $- $26,275,401 $- $- $-
Total Liabilities $26,275,401 $1,597,040 $- $26,275,401 $- $- 3$-

D. Not Practicable to Estimate Fair Value

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

Note 21 - Other Items

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

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through 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 $10.50 billion. On January 1, 2021,
loss and loss adjustment expense reserves of $1.07 billion 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 $1.38 billion 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 $10.07 billion. The Company experienced favorable prior-year
development of $114.3 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 $935.6 million of
securities, $35.0 of commercial mortgage loans and $78.9 million of cash to the Company to settle this transaction. The Company received assets of
$23.1 million and liabilities of $1.07 billion, primarily consisting of loss and loss expense reserves of $1.07 billion.

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 Lc¢ 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.
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Note 36 — Financial Guaranty Insurance

Not applicable.
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GENERAL INTERROGATORIES

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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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.2 Has the code of ethics for senior managers been amended?

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

Yes[ ] No[X]

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 1,470,716,779
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 9,560,584,735 9,619,459,586
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 10,000,000 10,000,000
14.26 All Other 1,490,719,557 1,577,642,046
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 11,061,304,292 $ 11,207,101,632
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] Nol[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NA[]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 21,395,192
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 21,355,754
16.3 Total payable for securities lending reported on the liability page: $ 24,379,037
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, lIl - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286
Royal Trust 77 King St., York, ON MON 1L4
Federal Home Loan Bank of Cincinnati 221 E. 4th St, Suite 600, Cincinnati, OH. 45202
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf

of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle

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

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

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

Q07.1
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19.

20.

21.

PART 1 - COMMON INTERROGATORIES

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
152209 Gramercy Funds Management LLC 54930052ZV4VR1WG8862 U.S. Securities and Exchange NO
Commission
131619 Ares Capital Management LLC 3M096E5SOPEUTBOISBLS3 SEC Registered Investment NO
Adviser
282125 HPS INVESTMENT PARTNERS, LLC | 549300/W7540H8HM8F 38 The U.S. Securities and NO
Exchange Commission
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
18.2 If no, list exceptions:
By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[X] Nol[ ]
By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]
By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each
self-designated FE fund:
a.  The security was purchased prior to January 1, 2019.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.
d.  The fund only or predominantly holds bonds in its portfolio.
e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]
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3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

71

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

GENERAL INTERROGATORIES (continued)

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[X] No[ ] NAT]
If yes, attach an explanation.
Effective January 1, 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? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[X] Nol[ ]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total

Non-renewable for 10.250 | 3.960 33,167 1,459 34,626 (1,788) (79) 0 (1,867)

stated reasons only

Total XXX XXX 33,167 1,459 34,626 (1,788) (79) 0 (1,867)
Operating Percentages:

51 A&H loss percent 56.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 37.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] NoJ[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] No[ ]

Qo8



Statement for March 31, 2021 of the NATIONWIDE MUTUAL 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 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.......cooeoveveneeneeecn AL |l | 003,373,206 | oo 4,097,435 | ....coovvennn 2,484,181 2,459,496 8,958,841 | i 8,783,639
2. Alaska......coooorrrenrnnreieniens 76,408 131,491 | s (26,203) 35,333 165,437 | oo, 214,631
3. ANiZONa....ce b AZ | L | 6,009,345 | ....cccovrvinnee 8,126,314 | ..coovvinns 3,510,248 | ..o 5,968,091 | ..ccoevvvnnee 21,387,528 | ....ccovevvenee 22,555,597
4. Arkansas 3,989,376 | .o 5,663,804 2,759,030 2,596,887 8,519,726 | ...coovvnnnee. 11,083,609
5. California 123,528,438 | .............. 127,645,146 77,851,161 ...44,718,918 ...374,836,347 | ... 222,100,185
6. Colorado.......ccoeovrrrrrrrerenneeCO [l | e 16,105,389 | ...ccvvvrnee. 18,954,874 | ..o 7,397,565 | oo 7,308,896 | ....cccevne.. 34,804,437 | oo 26,430,936
7. Connecticut........cveuuevrnevrernenas CT]|...... L. 7,387,709 | oo 9,359,365 ....3,500,173 4,956,506 30,195,386 | ...cocvevuvnes 30,791,800
8. Delaware 10,356,576 | ..ccovvrnenes 12,177,265 5,412,527 25,028,782 | ...covvrernns 28,544,598
9. District of Columbia................ DC|...... Lo | v 3,180,257 | oo 3,217,968 | c.cvvvvrrnne 1,762,864 | .....cocee00eee. 1,290,106 | coooeririennne 3,754,584 | ..covinn 3,342,021
10, Florida. ..o FL|...... L. 22,749,214 | ..o 4,296,631 48,617,502 | ..ovovenns 41,877,299
11.  Georgia .7,683,294 .11,036,994 ..28,720,284 | .... ....35,534,848
12, Hawali.....coccovvrenrrrnieircenne 185,447 507,418 | .ovoveeeeeerenes 418,553
13. 3,063,269 558,844 446,646 10,612,327 | coovvvvrerrnns 8,184,049
14. ...3,936,240 2,157,098 ..3,955,896 ..25,630,476 ....28,984,710
15. 8,743,021 ....3,124,246 4,971,542 17,452,911 18,732,034
16. 6,651,425 | ...oovvvvenenee 9,328,219 | oo 9,453,729 | oo 4,026,023 | ....coooovenne 45,047,246 | ...coovvenn 43,885,138
17.  Kansas 17,798,121 | v 16,084,122 ....8,015,557 4,631,029 31,695,773 | ooovvoernas 26,847,999
18, Kentucky......cocoveeveereersiencenens KY | ...o.c. Lo | e 7,782,456 | ....ocvvvnenee 9,774,279 ......6,666,084 20,501,501 | cooevereernee 21,548,974
19, LOUISIANA........cvverererreriririririnas LA|...... Lo | v 1,148,793 | oo 1,309,842 | ...ovorireieennnDB3ATT | 619,487 | .coovirene 12,444,551 | oo 21,092,081
20.  MainB....ocooeeeenierererineineieinae 630,719 373,346 120,995 804,760 | ..ocovvvvrrrrenee 784,201
21.  Maryland 18,445,366 | ......ccvvene. 22,871,751 ....1,224,696 ...10,503,973 65,753,718 | covvvirenne 78,291,524
22. Massachusets........c..ccceneenee. MA|...... Lo | v 2,820,650 | ..coooverrrenee 2,963,364 | ..coooovirernns 1,298,924 | ...oovvine 3,019,364 | ..cooviveienes 4,235,075 | .ooveeveernns 5,368,679
23, Michigan........ccccooerrerninrerrennns MI 1,622,121 | oo 1,922,152 284,685 329,794 16,185,189 | ..ccovvnnee. 16,655,164
24.  Minnesota 14,261,990 | ..oooovvvvirenee 9,773,226 8,989,998 2,714,960 25,456,039 | ...cocoveveenne 16,229,373
25, MiSSISSIPPI..coerermeerereereernrenes MS|....... Lo | v 4219912 | oo 6,635,645 | ...oovveinns 4,061,205 | ...ovovvrrnenes 4,182,419 | oo, 12,098,309 | ...cocovvnnee. 12,915,808
26. Missouri 12,131,596 | ..o 9,391,087 ...4,547814 4,738,446 31,379,847 | covvonn 22,518,514
27.  Montana........ccccoevmrrrrrninnenns MT |...... L. 2,869,280 | .coovvvrvrnnn 1,859,784 ....1,181,984 410,449 2,670,389 | ...oovvnes 4,518,533
28.  Nebraska.........coceorerereeneins NE|...... Lo | v 21,923,474 | ...ccovvvne. 12,955,690 | ..coovovvvecrnn 8,602,695 | ...cccovriinnee 2,696,143 | ..ccovvvvenne 39,687,900 | ...ocoevuvnnn 41,966,299
29. Nevada......cooonvvvrereinienens 3,979,428 ....2,080,035 2,923,102 13,884,282 | ...covvenn 9,003,027
30. New Hampshire... ...2,420,530 1,153,668 ..1,551,228 3,741,538 | ... ..3,805,778
31, New Jersey.....oveneencenen. 4,174,730 ...1,172,309 61,720,150 | .coovvvennnn 66,331,477
32, New Mexico.......ccourevrrnennee 2,065,590 506,137 2,894,102 | ..ooovirirnns 2,393,144
33.  New York..... ...19,692,637 21,921,181 ..13,046,350 ..89,818,282 ...91,608,157
34.  North Carolina 72,256,474 | ....coovvnne. 79,100,245 34,655,562 ....49,474,297 88,523,256 93,169,585
35. 2,221,780 | oo 2,111,243 | oo 1,562,471 473167 | oo 3,434,465 | ..oovinne 5,275,829
36. ...45,318,383 52,896,759 ..20,146,101 24,556,879 108,933,916 | .... ....15,791,809
37. 224,629 | ..oovvrienee 1,043,542 | ..o 1,073,830 479,091 6,639,776 | .ovverreeenne 7,208,107
38, 0regon......cocvevveneerererneenend OR L i 7,405,256 | .....ccovvrnenee 8,230,197 | covvvvrrerrnas 2,959,589 | ..ooviirinna 4,806,922 | ......ccooone. 14,867,234 | ..covveennn 16,222,155
39.  Pennsylvania 48,856,138 | ...ccovvrenee 56,780,591 25,904,931 ....31,894,749 ...373,058,756 | ..ccvveneee 396,850,082
40. Rhode Island 6,495,110 | .ooovvrerenee 7,501,314 5,069,885 5,596,004 12,811,817 | v 14,132,460
41.  South Carolina.........coceevevenee. SC| ... Lo | v 2,574,157 | oo 3,126,649 | .ooovirnn 2,518,260 | ..ocovrrrrenes 2,148,984 | .........c...... 11,605,689 | ..ocvovverene 11,001,103
42.  South Dakota........ccoverrreeneeSD | ol | v 4,916,747 | 3,168,875 710,704 9,876,872 | c.cvevvernn 8,533,992
43, Tennessee........comemmrmecneeeee IN |l | 3,134,808 | o 10,794,155 ......,866,818 22,779,528 | ..covvvnne 27,242,827
44, TeXaS....ovvrvrinereriernenereee IX |l | 42,796,286 | e 39,075,860 | ......cocvuveee 38,424,846 | ................ 10,675,381 | oo 88,886,118 | ....cccvevuvn 42,171,844
45, Utah..ocoeniencncneeenlUT |l | 4,455,234 | 1,734,796 ....2,085,549 ... 1,728,453 9,038,997 | oo 5,511,241
46, Vermont.......coccoevvveervereneeneen VT |l | 2,605,111 | 2,795,464 ....1,248,542 1,516,591 4461884 | 5,564,215
47, Virginia.....oocoveeeeenenennvnenn VA |l | 000 39,081,812 | e 45,505,969 | .....cccovennne 20,326,688 | ......cccneenee 22,255,152 | oo 89,112,052 | ...covovevneen 94,796,755
48. Washington 12,868,209 | .....cceveee. 11,584,825 5,158,410 24,471,807 | oo 20,984,952
49.  West Virginia 18,110,000 | ..ccovvrennee 20,450,110 1,518,730 12441712 | e 16,582,166
50.  WisconSin........ccooeereeveevervneene WH oL | o 2,570,995 | .o 2,535,556 | ...ocvrreinne 2,660,891 | .o 1,973,302 | oo 31,299,213 | v 26,382,156
51, Wyoming......coeoveneenerverneene WY | L i 2,992,553 | ..oovieeiiinee 3,138,093 | oo 2,303,876 | ..ocoovrrrrennes 1,820,400 | .coovvvvcrernne 5,566,429 | ...covvvirninne 7,465,613
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 | 679,400,460 | e 712,013,473 ....378,577,470 | ..............358,146,626 | ...........2,037,020,658 | ........... 1,848,229,770
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 53 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 4
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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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 |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 [
Liability Company | NATIONWIDE LIFE
NW Life-100% OH INSURANCE NATIONWIDE FINANCIAL | NFSDISTRIBUTORS, INC.
COMPANY (NW LIFE) SERVICES CAPITALTRUST (NFSDI)
Common Stock: 100 Shares
(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 L 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 |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
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| 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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1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide. 20-4939866.. n/a... . | 820 Goodale Boulevard, LLC.. . [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....... |IA.............. INIA............... Company ownership.......... | coov.... 8.470 | Nationwide Mutual Insurance Company...........| ......Y....... | P
0140 | Nationwide.........ccceevrrverererees [ evreriienas 42-1154244.. N[ [ evieeieicens | e Nationwide Advantage Mortgage Company....... |IA.............. INlA............... 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 | OHu A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide . |42-1015537.. Nationwide Agribusiness Insurance Company... |A.............. [1Ac.coveveneee. 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............... 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....cc....... INIA ... 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............ [NlA............. 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............ A, Other non-Nationwide...........cccccoovererrerrinrennns 111 TR DU Other non-Nationwide............ccoeervvieierennns | cvnes N O
0140 | Nationwide 314177100, [N/ [ | e Nationwide Mutual Insurance Company............. OH.......... RE....oinn 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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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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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




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

SCHEDULEY
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?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide. .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 INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

1

Lines of Business

1

Direct Premiums

Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

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

. FiNancial QUaranty..........ccceueueiiirieiessesee et snsenaes
. Medical professional liability - OCCUITENCE...........covverreierririeceisree i
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,
. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

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

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

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

175,151,458

....3,680,976
148,871,954
78,452,642

.2.288.916
129,418,215
50,326,212

12,434,659

..37,105
..2,975,283

71,454,064

...... 44,536,160

139,707,717
"""""""""""""" 538,262
16,842,869

(1,804,104) ...

(13,057.180) | .

..... (51.889)| ..

ol

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty
o OCBAN MAMNE......eeceeeriieiete ettt ettt een
. Inland marine........
. Financial guaranty.........cccccoeueevevercunnnnns

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

. Auto physical damage......

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

o TORAIS. .ottt

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

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

...1,350,827

172,568,340
..... 37,870,824
...136,943,734

1,350,827
"""""""" 172,568,340
..37870.824
136,943,734

13901615
""""""""""""""""" 188,980,292
46004748
149152882

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

. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)........ooooooooss N




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

¥10

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. | wovveerrcrreans 3,191,796 | covvvrerea 2,322,492 | e 5,514,288 | ..ccoererrrrna 394,064 | ..o (14,885) | ...ocvverrerenens 379179 | oo 2,866,510 | .ooovvrirerennane 72,589 | ..o, 2179115 | oo 5,118,214
2. 2019 iiiens e 1,034,656 | ..oocrvrrnne. 1,061,698 | .ooocvovrrenes 2,096,354 | .o 209,620 | oo 9,406 | oo, 219,026 | .cooovvevrernns 908,756 | v.ovvererrierianae 40,979 | oo, 952,565 | .coorrrreranns 1,902,300 | .cooooevrerrian, 83,720 | .o (58,748) | ..o 24,972
3. Subtotals
2019 + Prior.....co. | coovervreenand 4226452 | ... 3,384,190 | oo 7,610,642 | ..o 603,684 | ....ccooeerrinns (5479 | oo, 598,205 | ..ccovernnne, 3,775,266 | ....ccccovvvneenan 113,568 | ..o 3,131,680 | ..o 7,020,514 152,498 | (144,421) | oo 8,077
4. 2020......cciiis | i 1,607,828 | ....cccevrnees 2,349474 | ... 3,957,302 | oo 646,200 | ..cooevvriiernns 136,584 | ...ccvvvvernnes 782,784 | ... 1,187,163 | oo 167,782 | oo 1,697,225 | ...coovvevnn 3,052,170 | ..o 225535 | .o (347,883) | ... (122,348)
5. Subtotals
2020 + Priof........ | cooerrereerenaad 5,834,280 | ..cocereernnan 5,733,664 | ...ccoouue. 11,567,944 | ..o 1,249,884 | ...cooverren. 131,105 | oo, 1,380,989 | oo 4,962,429 | .oooovvereran, 281,350 | oo 4,828,905 | ...cccveuaenes 10,072,684
6. 20271 s [ 0.0 S P .0 ST P D0, T D XXX roerierens | eevrerissessissnes 763,148 | oo 763,148 |...cocovvnes D0, S 493124 | oo, 938,787 | oo 1431911 | .0 SN R 0.0 T PR XXX i
7. TotalS...cceveeees | v 5,834,280 | ..ccoevvvrnene. 5,733,664 | ................ 11,567,944 | .................. 1,249,884 | .....cvvvvn 894,253 | ....covverne. 2144137 | oo 4,962,429 | .ooovvveiiee TT4474 | ... 5,767,692 | ....ccccoevnee 11,504,595 | ....coocveveinee 378,033 | (492,304) | .o (114,271)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .ooccveveeeeee 14,086,365
| P 6.5% (2. oo (8.6)% | 3. cvererrrreinns (1.0)%

Col. 13, Line 7

Line 8

Ao (0.8)%




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

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

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

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

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

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

> w N

Bar Code:

* 2 3787 202149000001 *
* 2 37 87 20214550000 1 *
* 2 3787 202136500001 *

Q15

Response

NO

NO

NO

YES




Statement for March 31, 2021 of the NATIONWIDE MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. RecoupmMENt reCEIVADIES...........ccuivireiiciesicte e nes 27,766,837 27,766,837 21,595,253

2505. Third party administrator receivable..
2506. Deductible receivables
2507. Corporate owned investment value of life insurance
2597. Summary of remaining write-ins for Line 25

....21,276,500

....18,715,546

14,853,160

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year

2504, ESCIOW lIADIIHIES. ......vucveieseeseeseiseeeieetseieie ittt bbbt bbb entnniens | oebsesbnsiness st 64,448

2505. Miscellaneous liabilities..... 106,814,754

2506. Pooling expenses payable.... 67,985,125

2507. Reserve for state escheat payments.... 116,831,957

2508. State surcharge/reCoUPMENE PAYADIE...........covuiviiiririeieseee ettt s s s st ntensenses | siestessesses et anes 6,967,685 | ...

2509. Accrued interest payable on surplus notes... ..39,262,500 |....

2510. Third party administrator payable.............

2597. Summary of remaining write-ins for Line 2

Q16




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

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT........ciieiieiciiiieieie sttt bsssessens | ersessssessessessssssessesaneas 438,198,403 | ..o 486,107,999
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition. 5,176,916 24,435,281
3. Current year Change iN ENCUMDIANCES..........ccoouiiiiiiriieieie ettt ettt bbbt bbb s s s bt ss e bnts | 1ebsssessessesssssssesses e b esbes e s s snsessessesants | Sebintessessesansensesses s s st e s b b ens s s ssnees
4. Total gain (loss) on disposals............ ....(449,495)
5. Deduct amounts received on disposals............cccerrrrrererrennn. 22,858,679
6. Total foreign exchange change in boOK/adjUSLEA CAMTYING VAIUE. ..ottt sssessessentas | ressesssesessessssssessessess e ssessesssessessensane | esssssssssessasssessessasssnssestassssssnssessnssnes
7. Deduct current year's other-than-temporary impairment recognized 350,000 ....10,188,796
8. Deduct current year's depreciation .8,562,036 ....38,847,907
9. Book/adjusted carrying value at end of current period (LiNeS 1#2+3+4-5+68-7-8)........cccouvreiniieieiesisiessseesesssssenens | svesesssssssesessssessesssnns 434,463,283 | ..o 438,198,403
10.  Deduct total NONAAMILEEA GMOUNES............civivieeieiciec ettt bbbt s b b st sess | oebsssssssssessessstessesssbsssessessssssssnsesssssnts | 4isbstessssssssnssssessesantentessesssbensassessnssns
11. Statement value at end of current period (Line 9 MIiNUS LINE 10)..........ccciuiuieiieiiiiciiieescessete e bssseresss e sssesrens | ereresesesesissesssssesessesens 434,463,283 | .....cocoveeiieicieeia 438,198,403
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI...........c.cvvviveveievriveieeesieeeiens | e 1,341,484,544 | ..o, 1,478,864,643
2. Cost of acquired:
2.1 Actual cost at time of acquisition 159,962,847
2.2 Additional investment made after acquisition 40,811,142 29,294,254
3. Capitalized deferred INtEreSt AN OthET ..ottt s e sants | sbestessesssssssssesses st antessesas 1,846,731 | oo 2,898,271
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals.
7. Deduct amounts reCeIVEd ON AISPOSAIS..............cvueveuiveiieieieisiesie ettt bbbt \
8. Deduct amortization of premium and mortgage interest points and commitment fees.............. 23,864 | e 7,108
9. Total foreign exchange change in book value/recorded investment excluding @CCIrUBH INEEIESE..........c..cuiviiiveieieiriieieieis | ettt ssasnss | srebstesse s s esssss et es bbb s snens
10. Deduct current year's other-than-temporary impairment FECOGNIZE. .........c..euruieriiririreieree et sessssenns | rssesssesssesssmse st s s et snses e ssssnsansees .2,472 646
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... .1,310,163,791 | ... 1,341,484 544
12, Total valuation @lIOWANCE..........cceuiceieieteieee ettt bbb bbb st ea s sanaes .(12,250,208) | ..o (8,503,082)
13. Subtotal (Line 11 plus Line 12).. ..1,297,913,583 1,332,981,462
14, Deduct total NONAAMILEA AMOUNES..........cccveiivieeieccc ettt ettt sae st sesaeseas | essesssbantessesas s st sssessss st st es e tsnaensssaees et ettt ben s
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......cviiiiiereieriiisieiesieissiesiessssssssssssessesssssssesssessessesssssnss | ssessesissssssssessesssssssns 1,297,913,583 | oo, 1,332,981,462
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHION YEAT.........ccieiieieicietiereieee et ae bt ss e s sanees | sevesssesesssesessesessnaees 4,671,996,996 | ....cocvevvrireririinnns 4,123,365,436
2. Cost of acquired:
2.1 Actual cost at time of acquisition 65,631,437 329,976,709
2.2 Additional investment made after acquisition 165,463,242 488,201,549
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) 142,213,874 | oo 163,438,433
6. Total gain (loss) on disposals (4,172,832) | c.ooverererierrenrieriene (73,329,385)
7. Deduct amounts received on disposals 100,181,252 329,528,365
8. Deduct amortization of premium and depreciation 528,517 36,375,857
9. Total foreign exchange change in book/adjusted carrying value ....(3,852,301) 6,766,994
10. Deduct current year's other-than-temporary impairment rECOGNIZED. ..ottt snaes | astessesssssssss s essss b sntesessnsnes (2,596) 518,518
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 4,936,573,243 ...4,671,996,996
12.  Deduct total nonadmitted amounts 241,681,504 186,044,025
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ccciiuiuiieiciiiiisieseeissiesesessssssisseessesssssssessssessesssssssenes | sressesisssssessessssssssssns 4,694,891,739 | oo 4,485,952,971
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 ....20,111,530,890 19,525,519,935
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 1,591,488,508 3,155,222,769
3. Accrual of discount 7,749,322 | oo 19,195,498
4. Unrealized valuation increase (decrease) 78,043,895 | ..o (115,028,161)
5. Total gain (loss) on disposals (3,059,489) | ..coovvererieieeecree (5,534,925)
6. Deduct consideration for bonds and stocks disposed of. 548,261,440 | ...coocvveveein 2,418,645,180
7. Deduct amortization of premium 11,921,674 ....32,831,832
8. Total foreign exchange change in book/adjusted carrying value... (3,288,801)] ...
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............c.vwrrurrenririneneins | orsmensisissesssssessessessnes 1,251,408
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... 21,223,532,619 .20,111,530,890
12.  Deduct total NONAAMItEd AMOUNES............cuiviiieiciciceie ettt bbb s bbb enas | sbassesssssssessessesssssnsansenan 21,766,116 ....29,757 473
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cccviuiieieiciiiisiieiesesisciesesessesississsssssssssssesssessesessnsenes | srenees ...21,201,766,503 | ...coovereerian 20,081,773,417




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

Showing the Acquisitions, Dispositions and Non-Trading Activity

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

20ISO

BooklAdjus:ed Carrying Acquisitions Dispoiitions Non-Traditg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. NAIC T (8):errerereeereriieeeieeei sttt sses et sess s ssntssesns | aeesssesssnnessssenns 6,832,015,490 | ...oovvrererircrinne 929,184,108 | ..oovvvrerrrcrirenens 383,075,780 | .cooovvvverrerrrireennne 25,832,086 | ...ocrevnrirriinnn 7,403,955,904 | ....ovooueerreienieeieneeesisnenas | ereeesssessi sttt nentas | enesens st 6,832,015,490
20 NAIC 2 (@).ruveverercereeieerieses ettt | sernsseene s 2,566,131,029 | ...cooovvrercrircrinne 452,874,561 | .o 80,839,118 | ..ocverrercrirririenens (2,280,289) | ..ovvvverireiinne 2,935,886,183 | ....cveuurrirerererirernisesenniesines | creeesieses st | seesiese s 2,566,131,029
3. NAIC 3 (@) e ensseenenes | oeesiseseissn s 705,819,558 | ..ooovvevcrircriirens 149,287,064 | ..o 62,143,090 | ..oocveoerirririreniis (43,367,304) | .ooonvvevnrireriirnens 749,596,228 |......ooonrerrrieriisriesiisssirenes | et | e 705,819,558
B, NAIC 4 (). ssess st sss st ssssessssessssanes | sessssssassssnsssssnesns 339,206,109 | ..ooovvverrerrrrerreennn 49,375,024 | ..o 21,876,341 | oo 34,107,731 | v 400,812,523 | ...oorvereierirerieeieeieniesienienes | erierene st | e 339,206,109
B NAIC 5 (). veurerrenrinrinriseriseiseissessee et ssissess bbbt sssssssnsins | sesisesiesiese s 50,984,734 | ..o 4,670,465 | ...ocooncvcrcrcrienene 5,607,841 | ..oocvorrcrircricricnene (6,919,298) | ..o 43,128,080 | ..oovvvierririerieeieiieeieienines | e | s 50,984,734
6. ....3,401,088 1,028,303 3,885,558 03,682,426 | o 4,226,259 3,401,088
7. Total BONGS......voucieeirienieenisssieses s s snnsenes | eveenesnsnessnesnas 10,497,558,008 | .....ccoovvniriees 1,586,419,525 | ....ocvvvvirreriincnens 557,427,728 | ...oovvivirinirrininnn, 11,055,352 | ..ooovvrininienns 11,537,605,157 | ..ooovvvirineninenrisssi e 0 | (O I 10,497,558,008
PREFERRED STOCK

8. INAIC Tttt s sttt | Sess sttt | seess et 481,390 | .oooeeveereeereeerreerenennentnnsses | et 1,500 [ v 882,890 | oot nenas | et st ettt | seseest ettt
9. NAIC 21ttt | eeesnene st 15,177,460 | ..ooovvrcereececens L7750 | s 266,687 | oo (1,275,090) | cvovneernrereeeeenenns 147531433 | coooeeeeeeeeeeeiseeessessesenas | cereeesse s seest st nenns | ceeest s enes 15,177,460
10, NAIC 3ottt esssnens | coseesinsesi st 5,722,950 | ..ooeverrirerieciinns 1,150,244 | ..o 440,000 | .oooovrericrieenienne 185,924 | ..oovveerierinnd 8,619,118 | ...verurriereieerierineriresiesisens | sreeeesesisesieses st sesesiens | eesiees e 5,722,950
110 NAIC A | eseen e 931,351 | oo | e 467,226 | ..oooovreeeriis 13,842 | oo TT,9BT | e | et | et 931,351
12, NAIC Bttt ssnssnens | cooetrienesi st 1,077,212 [ oo 992,375 | ooooveereriereieeriereiieninesienenns | erereeees e 11,642 | oo 2,081,229 | ..o | e | s 1,077,212
13, NAIC Bt ses sttt sessssssnnsns | setssssssssssssssssssnsssssssanees 99,886 | ..o 23,825 | oo | e enesnenns 307,129 | ovorvcnerennrernnneneneen 830,840 | oo | et | sessesss st 99,886
14, Total Preferred SHOCK......... v seeseesssseesssessnsnsns | rsssssssssssssssssssaseens 23,008,859 | ..oorieerirninnriis 3,765,384 | .o 1,173,913 | [CERX0K) | R 24,845,277 | ..o 0 | ! (O 23,008,859
15.  Total Bonds and Preferred StOCK...........crirrinimssiiereeressenssenseens | seessensssssesnees 10,520,566,867 | ......cocovrerrennns 1,590,184,909 | ....vvvevrriiciicnens 558,601,641 | ....ovvvvvrerrriininnns 10,300,299 | ..oovvrvniriins 11,562,450,434 |....oovvniiiiirnin s 0 ]! (O IR 10,520,566,867
(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC 1§.....25,000,000; NAIC25§..........

0; NAIC3S...... 0; NAIC4S§.. 0; NAIC5$

0;

NAIC6S........ 0.




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

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ?)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oirririrernerieees | e 25,000,000 |.....ccoovrernenn. 0,3, SO ORI 25,000,000 | ...voonveririrnieenn. 13,425 | ..o,
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........cuorurireiereireiiecineisiecissesessese et sessessssssesssssssssssenses | stssssessessassssssesssssssssnssessans 33,532,121 | oo 753,875,647
2. Cost of short-term INVESIMENS ACUITEA. .........c.cviueiiiieiice ettt ae bt sssebens | srebessssssessssesessssesessssebesssesesssesesensesanss | sesssesessesesssssessssesesnseaa 134,991,440
3. ACCTUAD OF GISCOUNL.......oo ettt | £4 sttt bbbt | Sebeeebee e bbbttt
4. Unrealized valuation INCIEASE (ECIBASE)........ccvvvuiverieieieesetictese ettt s e se st s s sttt es e ssssssssasssssessns | aesessessesssessssassasssssesses st astes et nsensesansss | evsessssassesesssessesasssnssssesses st astes et s sanes
5. Total gain (I0SS) ON QISPOSAIS.........co.eviviiiieiiciiiesie ettt ettt bbbt s bbb s s bbb st ess | 4enbessebsssssesae s s ssbes b et e b st esse s s bsesensessens | Shessebstessesassns s s e s s s st st e bbb en s s e bt es
6. Deduct consideration reCeived ON QISPOSAIS..........c.ieviicveiiiieiriee e r s bbb se bt sss s s s esebsnses | ebessssesesssesesssesesanassessnteeas 8,532,121 | oo 855,331,678
7. Deduct amOrtiZation Of PIEMIUM.........c.cuiiieiieieiceie ettt bbb st st s bbb bens | Hessessesentesse s e b s s s s bses s b st es e bsbensessebsnss | oesessessessssassessesansesses e bnsessessesaes 3,288
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE..........c..vueririeririreiierisiesissieeseesssssses st sssssssssesseses | ressessessassssssessasssessessassssssessessssssessassns | sessesssssssssessasssnssessasssnssessessnssessessnssnes
9. Deduct current year's other-than-temporary impairmeENt FECOGNIZEM. ..........cvuveuiuriieiieiiieiesie ettt beees | estessesssssssesses e sstessessessssessessessssnsassess | sressmtassessesssssnssssessessntantessessbensansessnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)...........ccccevrverierrieerierieseseeeiseesiens | eveviesesseses s seses s sesssssenens 25,000,000 | .oooriceceeeees 33,532,121
11. Deduct total NONAAMItIEA BMOUNTS...........ciiiiiiiii bbb bbb | SE0b R bbb bbbt | fenb bbb bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11).......oiiiuiieieiiiieisiciessessssetstes s sessesssssssssssssnsensnss | avsessssssesssssssssssssssssssssenaes 25,000,000 | .ooorieiceeeies 33,532,121
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Statement for March 31, 2021 of the NATIONWIDE MUTUAL INSURANCE COMPANY

10.
1.
12.

31

3.2

33
4.1

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 10, PHIOK YEAI)..........cueviurireiieieisiiesseietsstes et sss sttt bt bbb st enas (3,800,999)

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

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

SSAP NO. 108 AUJUSIMENTS. ..o reueeieeerrereessiesseseesesssseeeseessseseesessessssesessesssessessesssssessessssssessassssssessessasssessessassssssessassssssessessssssessasssssessesssssessesssssnssessassessessassssssnssassnsnns

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

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

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

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

Total foreign exchange change in bOOK/adjUSIEA CAMTYING VAIUE...........ciuiieiieiiicisie sttt bbbt 3,775,414

Book/adjusted carrying value at end of current period (LINeS 1+ 2+ 3+ 4 +5 -8+ 7 + 8+ 9)...uiiiiiiiiinerieseee ettt (25,584)

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

Statement value at end of current period (LINE 10 MINUS LINE 11)........iuru ittt ettt bbbttt s (25,584)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

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

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

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

3.12 Section 1, Column 15, PriOF YEAI........ccvirrerieieireissreieieessessseeenns 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............ccceevnene 1,977,819
3.14 Section 1, Column 18, PriOr YEar........ccovveerereeereeeerereereieereeiseieenns (895,607) 2,873,426 2,873,426

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 1,977,819
3.24 Section 1, Column 19, prior year plus.........c..cceevvererreveeereereerennns (895,607)
3.25 SSAP No. 108 adjUSIMENES.........ccoouererrereemneensneseesseeessserernees 2,873,426 2,873,426

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

Cumulative variation margin on terminated contracts during the Year...........cccocvveevieieieiesieiesennens 1,765,733

Less:

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

422 AMOUNt reCOGNIZEM........cevieeeiieieieicee e 1,765,733

4.23 SSAP No. 108 adjuStMENtS...........cveumrrercrerrrieiierieeseenrieesenenes 1,765,733

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

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

5.1  Total gain (loss) recognized for terMINALONS IN PIIOF YEAN.........c.riuiuiuriaieeeereeseeeeeeseesseeess st ee st es s s s e s bbb bbb bbbt
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PHOT YEAI..........coveiiiiirieieee et en
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 - 5.1 = 5.2)...uiuiuiiiereree ettt (0)
DedUCE NONAAMILIE BSSELS.........uiuuiiiiiiiici bbb bbb
Statement value at end of current Period (LINE 6 MINUS LINE 7).........cueiuiururiuiereeeiseeereiseiseessseeessssssessesessess st ss st s s bbb bbb s s bbbt baen (0)
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Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

QsSI05, QSI06



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

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4......oooiiicie et bbb s bbbttt nann (25,584)

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 (25,584)
4. PartD, SECHON 1, COIUMN B........oouieiiiiriririi et 1,571,456

5. Part D, SECHON 1, COIUMN 7....o.eueieieieiiie ettt bbbttt (1,597,040)

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 16.......c.cviriieiieeiiice ettt bbbt b a bbbt s bbbttt a b n s seee (26,264,696)

8. Part B, SECHON 1, COIUMN 13......oiiieicicteies ettt et a sttt et ettt en st s e sen s sanes (61,775)

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 (26,326,471)
10, Part D, SECHON 1, COIUMN 9.ttt ettt bttt bbb st b st s s b e 10,705

11, Part D, SECHON 1, COIUMN 10........iveieiciiicie ettt ettt a s bbbttt s bt ba bt s s s s bt s st nen (26,337,176)

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

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....oieeeecee ettt ettt bt ettt bt e ettt s bt nee 5,268,841
14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e 26,390,188
15, Part D, SECHON 1, COIUMN 12......coivieeicieiieeiceee ettt s sttt bbb s b e s st nee 31,659,029
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 INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

1
Year To Date
....................................... 1,077,212,240
....................................... 5,341,042,233
............................................................ 3

.............................................. 6,645,234

..................................... 24,635,915,753

....................................... 5,546,002,307 | ...ccooovvrriirrirnriieninene..23,565,348,756
.......................................... 872,252,169 | .....vvvvrnrrenrinrinnnnnnnn1,077,212,240
....................................... 1,077,212,240
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statement for March 31,2021 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

SCHEDULE A - PART 2

1 Location 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
One Nationwide Plaza, Home Office 1 COUMDUS......oecs OH.. [OT/01/1976.... | coveeeeeerieieie et | tesessesnes e s bbb enanns | eneseesens ettt | ererens et 1,217,620 | oo 1,500,765
Plaza 2, 280 N. High St, Office........ccovrnrernriscrieieisereensen COlUMDBUS. ..o OH.. [O1/01/1996.... | cvoeeieeiereeeeeeeeee ettt ettt sttt s st et s s st s sassesssssebasensssessnsesetasansssaninse | evessssesissesesasssssessnsesesassnsssannsetns | stesesssssssssesesessssesasssesssessssssannss | stesessesesssinsesanas 287,873 287,873
Plaza 3, 245 N. High St, Office COIUMDUS......oorvvirriiiereeierieene OH.. | 01/01/1989.... 2,527,874
215 N. Front St, Office. . COlUMDBUS......oovvveveeiecreesries e OH.. | 01/01/1998....
High St WalkWay..........c.ovvvieviriieinieniessnissiesienes Columbus 10/12/2011....
3945 Bridgeway Ave, Airport Hangar. . | Columbus: . 101/01/2002....
100 Green Meadows Dr, Hotel & Conference Citr. Lewis Center. . 101/01/1960.... .
281 East Powell Rd, Data Center North Lewis Center.... . 1 06/30/1986.... (107,103) [ .o (107,103)
1100 Locust St, Office Des Moines.. . | 04/30/2001.... 182,778 325,294
1200 LOCUSE Sty OffICE.....vvveiririreriririesie bbb Des Moines.. ... [12/30/2001....
9903 NationWide DI, OffICe.........curriiireieiereieiei e San Antonio TX... | 02/24/2011.... .
1300 Walnut St., Office.... Des Moines . 103/18/2011.... (16 142) | .. (16 142)
285 N. Front St, Garage........... Columbus . 101/01/1980.... 550,495 550,495
3300 SW Williston Rd, OffiCe........c.cervrrrvrrireriniinciies GaiNESVIllE.........overeerieeiseeieeis .101/01/1979....
4401 Creedmoor Rd, Office . | Raleigh.. .101/01/1987....

5,176,916

0199999. Total 0 0 .4,728,272
0399999. Totals 0 0 4,728,272 5,176,916
m
o
—
Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B/A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
Property Disposed
204 12th St. Office . | Des Moines T 5,052,082 R I e
0199999, TOAIS. ...ttt errtstesers et 8 £ 8RRttt | eriienes 5,052,982 0 0 0 (350,000) 0 0
0399999. Totals 5,052,982 0 0 0 (350,000) 0 0




statement for March 31,2021 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE B - PART 2

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

030

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
00-1102418 SEATTLE ...ttt WA e [ e 01/28/2021.... | cevooeerreeieirerieriiens 3.350 |....... ..20,000,000 | ..ocveurrnnee 34,980,000
00-1102717 WASHINGTON. ...ttt DC 01/28/2021.... | covvereieiisrissiiniins 3.890 |....... 14,890,146 | .oooovnrnnnns 24,986,000
0599999. Total - Mortgages in Good Standing - Commercial MOHGAGES = All ONET......... .ttt ettt ane | ehessessebsesnsersee e er et ensen s snsenienses | neranes XXX XXX 0 ..34,890,146 | ...ccocveenne 59,966,000
Mortgages in Good Standing - Mezzanine Loans
99-0000082 CHANDLER.........coitiviiiititciet ettt ssssseenens AZ.ooooiriiiiniiinines | i 06/10/2020.... | oo 11.500 |....... .. 99,500,000
0699999. Total - Mortgages in Good Standing = MEZZANINE LOBNS.........v.uu ittt se et seesesees e seeses et eeeseeeseeseesessesestees e seeseseesesaesenserseesetne | aesessesssssssesssssesassansessessnssssessessssansesnenss | oneeen XXX XXX 0 ..5,920,996 . 99,500,000
0899999. Total - MOrtgages iN GOOM SEANGING. ... teuerrieeersissiteerss ettt ses s8££ E b e oeE1eeb b e bbbt bbbt | cenres XXX....... XXX 0 A0BITAA2 | e 159,466,000
3399999, TOAI MOMGAGES. ........vvvereveeeeeeeieseeeieeeseet st ss ettt enis | Coatesnebene e st ess et enseenienins | criiees XXX....... XXX 0 CA0811,142 | s 159,466,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 + 9 -|Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
00-1102701.... ... | PLANO. 02/14/2017.... | 03/05/2021.... | .... 32,150,000 0 32,150,000 32,150,000 0
00-1102732.... ... | SAN ANTONIO. 05/02/2017.... | 02/24/2021.... | .... 27,300,000 0 [ | e 27,300,000 | ......... 27,300,000 0
00-1102853.......ccorerriiniinnns CHARLOTTE 01/31/2018.... | 02/05/2021... [ ..cvvvviennnns 10,000,000 (O RN [P 10,000,000 | ......... 10,000,000 0
0199999. Total - Mortgages Closed by Repayment ...69,450,000 0 0 0 0 69,450,000 | ......... 69,450,000 0 0
Mortgages With Partial Repayments
00-1000714........oovvvieriirenns CLOSTER......ooviiiiiiiiericieris s N v 11/08/2001.... | covovvrrrerinnees | v 236,085 woe e [ 0 .57,325 0
00-1000949........covvvrerirrrines STOW...oriieiiriernerierrenenissessessessssssensesessssssssesssens | OHeviviiiniiins | cevviens 12/2212015.... [ oo | e 141,143 | e | e (B,278) [ .ovverecercrrrrreriens | cevererierieeirseeieni ..(3,278) ..21,901 0
00-1001038.... e [ITHACA. cieeeeneesesenessissesessesessnsennseene | NY i | e, 10/01/2002.... 6,762,254 0 ..83,449 0
00-1101810.... ... | HIGHLAND PARK 1| PSRRI RSP 10/12/2018.... [ oo | e 802,741 (U [ [ 169,505 0
00-1101820.... ve [ CINCINNAT L ccoeieerieriseeneniseesenssenssssssensessseenens | OHuvciicinies | o, 10/12/2018.... 3,597,494 0 ..36,957 0
00-1101824.... .| BURLINGTON.......ocviriririnrinriccninnineninsisnieenisssseniens | KY v [ 08/06/2012.... 1,325,558 (U RTINS PN 184,020 0
00-1101854 PORTAGE.........oviieesreeenrceneeeseesseesseesseesssesseesssssnsesseeennee | INovessieesieens [ 10/12/2018.... 3,006,690 0 .49,012 0
00-1101907.... 1o |[COLUMBUS.......oooieiicinnieinrneenneieisnirenensseseninsssnes. | OHecvininiins | e 10/12/2018.... | oo | e 10,889,219 0 ..75,688 0
00-1101916.... v [INEW YORK......oocririnieirinnineirereneneesnnsnnesenenseennnns | NY vt | o, 10/12/2018.... 3,819,196 0 ..27,085 0
00-1101939.... ver | KIRKLAND.......coovvvmrinrieernniseinerieninsesensneessenssssssssnennens | WA e | e, 10/12/2018.... 4,115,706 0 ..32,030 0
00-1101969.... vor | JACKSONVILLE.......c..covivnriiiirnerieinnireierneisessnineessnneneens | Flocriiniinins | v 09/12/2013.... 3,360,243 0 [ o | e 158,548 0
00-1102024.... 1 [LAS VEGAS......ovvverienirneinerneninennsninssessssssssssnnennens | NVt | o 10/11/2013.... 1,018,610 0 ..27,068 0
00-1102034 ... | SAUK RAPIDS... MN .[10/12/2018.... 5,250,191 0 ....147,468 0
00-1102042.... 1o [COLUMBUS......coveririceisi e OH..oovvvvvvee [ v 10/12/2018.... 5,015,950 0 ..30,435 0
00-1102058.... ... |MANCHESTER 1 0 PO DR 10/12/2018.... 3,373,409 (V1 O OINN R 156,770 0
00-1102076.... v [MISSION VIEJO......oiiiiiieiieisieissieiesiseesssisisssie s CA s | e 111912013, | oo | e 12,895,896 0 ..63,249 0
00-1102131...covereriirines HOUSTON.....coorverrirrirerines L. S I 10/12/2018.... 7,631,568 | ..o | e | reviseissssissisesenins | e (V1 O INN IR 103,419 0
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Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13

Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 + 9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal

00-1102163.. [ STERLING.....oovvirnccrisriverienineenenisnesenieesnnsnnenene | VA | e, 06/04/2014.... | ..o | s 22,905,736 (V[ O 108,378 0
00-1102207.. | CINCINNAT L cocicvrinerierienineniseissensssissesensseessessensenns | OHeciniciinei [ 01/05/2015.... 5,485,560 0 .48,738 0
00-1102241.......cvvvrrirriines NORTH BETHESDA........cccovevverinnireniirinniennnsinenrsnnnes | MDveiiciiicis | e 10/12/2018.... 8,399,114 0 ..74,521 0
00-1102320..  [FOXPOINT ..o | Wi | s 10/12/2018.... 6,713,804 0 ....320,384 0
00-1102398.. RENTON. e | WA [ 08/06/2015.... 2,327,526 0 ...113,395 0
00-1102417.....oovorririn NATICK.....ovririsrisniinseeecnssnissssssssenninn. | MA | s 09/30/2015.... 3,301,814 0 ..89,851 0
00-1102456..  [ALLENTOWN......cooiriiniinninssisniesicssisnissssnisnieennnes | PR | s 01/14/2016.... 7,938,181 0 ..53,546 0
00-1102463.. MIRALOMA.....covovirrineiinnienienisniisssinssieniesisssiesnins | CRuviiiiiisiis [ v 10/12/2018.... 1,558,060 0 .13,293 0
00-1102464............cooovvvnnrenee RANCHO CUCAMONGA..........cccceumivminriineicnninniiniinniens | CAuiiicicis [ 10/12/2018.... 3,029,562 0 ..25,848 0
00-1102466.. [ WILMINGTON.......ooviriiniiiciienisninniccnissieesiesissiensennee | NG | e, 10/12/2018.... 7,066,453 0 .39,419 0
00-1102470.. .| COLUMBUS.........coovrrierinrrneniinernsiisensnssenissesssesnsssnesnes. | OHecvieiiineis v 10/12/2018.... 6,596,385 0 ..39,424 0
00-1102486..........cooovrrierrenee CHELSEA.......coooiiirinisniccivessrsnscssissiiesenensenns | MAs | 12/10/2015.... 6,126,846 0 ..76,593 0
00-1102505.. [ SEATTLE .o | WA | s 10/12/2018.... 4,789,300 0 ..40,296 0
00-1102550.. | FAIRBORN.......cooieviriniinniiniissisnisnsissisniissisnsessisnies | OHeciiiciiiiis [ 10/12/2018.... 8,803,818 0 12,276 0
D 00-1102579.......ccovrvvrririrines PHOENIX......cooiiiniicinrineissisnissiisnissienisnisnssesssnnsnes | A i [ 07/1912016.... | covooeverriiricnns [ e, 11,912,328 0 ..68,307 0
m 00-1102588.. | CARLE PLACE........ccoosmnrinrnniincncsnnsnsisnisnsinssnnnnns | NY i | s 10/12/2018.... 3,384,586 (U [ O 142,756 0
o 00-1102591.. LEXINGTON. ....cooiiniisniiesisississississississsississiins | SCuiiiiniiiniis [ v 10/12/2018.... 7,144,860 0 ..59,596 0
N 00-1102666...............oocoeccee. NEW YORK......ooiiriinriinniinnicnnniinnnissniisssissniessnnennn | NY s s 10/12/2018.... 4,593,367 0 ..32,576 0
'_\ 00-1102686.. . /SRR IO 12/2212016.... | oo | i 15,278,459 0 ..38,538 0
00-1102694.. .. | CHARLESTON... SCvircniis [ 10/12/2018.... 3,682,564 0 ..36,415 0
00-1102717.. .. | WASHINGTON | DCies [ 01/28/2021.... 0 ..54,301 0
00-1102788.. .| STANTON.. CA .[10/111/2017.... 1,894,808 0 9,177 0
00-1102798.. . MA oo [ 3012017 . | o | v 15,000,000 0 ..69,921 69,921 0
00-1102803..  [NASHVILLE. ... L1\ ST I 11/2712017... | ... ...12,916,491 0 ..95,800 ..95,800 0
00-1102807.. .| BRENTWOOD .|TN .[10/12/2018.. 19,550,000 0 ..94,684 ..94,684 0
00-1102809..........cccceemvrmries [ CHICAGO ..o | i | e, 11/01/2017.... | ... ....18,950,911 0 ..89,747 0
00-1102816.........ocoevveerrccreres [WALNUT s | CAuciiiiiiis | s 10/12/2018.... 8,048,784 0 .40,172 0
00-1102817.. .[10/12/2018.. 17,000,000 0 ..80,357 0
00-1102821........cceevevvrverins [ CHICAGO ..o | Ll | v, 11116/2017.... | ... ....14,118,935 (U OO SO 100,531 0
00-1102884.. .. |FARMERS BRANCH.........oovvrrinrinirverirerisrisniesnineniennns | T | o 07/31/2018.... 3,980,134 0 ..24,994 0
00-1102889.. .. |LEWISVILLE.. 1D .[10/11/2018.... ...20,228,292 0 .97,128 0
00-1102894..  [MOORESVILLE.........cooiiiiririciiiciicsniesssieeas NC..ooviviees [ 07/06/2018.... 4,728,501 0 ..30,758 0
00-1102896.. .. |CHANDLER..... [ VA B 05/18/2018.... | ... ....14,300,000 0 ..57,426 0
00-1102901.. . |MECHANICSBURG.........ccotiiinriieiirisississiesisnas PA oo 12117/2018.... | ... .. 14,777,023 0 ..62,408 0
00-1102908..........c0verrverrines CANOGA PARK....... CA.ovvvennies [ v 10/17/2018.... 6,764,612 0 ..29,803 0
00-1102910.. .. |ALBUQUERQUE.............. NM.vies e 09/28/2018.... | ... ....10,443,646 0 ..67,596 0
00-1102935.. .|NEW YORK NY.cins [ 02/28/2019.... | ... ....13,691,262 0 719,732 0
00-1102959.........cvmvvrrirrines WASHINGTON | DCies [ 03/28/2019.... 4,297,685 (V[ [ 109,396 0
00-1103032.. .. | CARLE PLACE........cccooovniiiriinni NY.ciis [ 12/05/2019.... 3,758,625 0 ..99,146 0
00-1103051.. JWARRENVILLE. ..o [ ISSUSSURRRY S 11/14/2019.... 5,684,355 (U [ O 106,036 0
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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 Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal

00-1103160.... ... |WEST SACRAMENTO 05/27/2020.... 9,903,228 | ...ovvviiniiriniins | e 0
00-1103164.... ... [MENOMONEE FALLS........ 04/30/2020.... 8,633,253 | ..o | 0
0299999. Total - Mortgages With Partial Repayment: 442,850,821 | o0 i (3,278) | 0 | 0 ..(3,278) 0
0599999. Total Mortgage: 512,300,821 | .0 | e (3,278) 0 0 ..(3,278) 0

2’2030
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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 Assigned by the Securities Valuation Office (SVO) - Unaffiliated
Prudential Capital Partners IlI Chicago IL...... Prudential Private Capital..........cc.coevieierneierniinenininns 10/15/2008.... 4,555 | oo | e 1,382,822 | ........... 1.030
MCP Private Capital Fund II, L.P. Luxembourg City........cceerrerrererennne LUX.. [ Metric Capital Partners LLP 05/07/2014.... 22,138 |.... . . 3,330,658 2.540
GSO European Senior Debt Fund LP....... s WIlMINGtoN.......ccevvriieerieisics DE.... | Blackstone Credit...........cccccevevecereiriceieieceieiieeneinne 1112512014 ... | o2 [ oo | v 328,889 | ..o | e 17,045,521 | ........... 4.330
Oaktree Opportunities FUN XB, L.P.........covriiireicrseeecseeeeesesseees Grand Cayman..........ccoeereevereeennnes CYM. | Oaktree Capital MANAgEmMENt...........c.ccvueireiinirireicireieeeieee e sees 06/18/2018.... | .cvvveeecnnd | eeeiereeieirereseeeireiees | eereeeereinnienns 1,750,000 |.... ..14,000,000 | ........... 0.440
NW Private Debt, LLC Los Angeles CA.... [ KAYNE ANAEISON........couiiieireiciecieieisieeieee sttt sttt essessesnns | ensessessnenes 01/01/2016.... (39,511) | .... ..5,141,539 | ... 100.000
Vista Credit Opportunities Fund II-B, L.P...... e San Francisco............cvwrrenrinrenns CA.... | Vista EQUItY PaMNErS.........covvuivieiieiiiiessee st ssssssssessssssssssssssssenss | oneessessines 06/01/2016.... 77,592 | oo | ceveriesiisisnnons 3,465,694
GSO Capital Opportunities Fund IlI Wilmington.... . | Blackstone Credit...........corureerireeereneeeisenieieneens 06/03/2016.... 9,483,589
Newstone Capital Partners IIl, L.P Wilmington.... . | Newstone Capital Partners 09/20/2016.... 1,177,911
Ares Private Credit Solutions, L.P.... . | Wilmington.... . | Ares Management............coveurercnieenceneeneeeeeseeeeees 06/23/2017.... | oo | e | s (9,203) ..21,897,466
Vista Credit Opportunities Fund Il, L.P....... Wilmington, . | Vista Equity Partner ... | 05/10/2017.... 35,218 2,051,349
ICG SDP Fund 3B ... | Grand Duchy. ... |LUX.. | Intermediate Capital Group............cc.evene. 03/22/2018.... | ovvvrieicen2 | e | e 1,884,682 ....7,216,806
TCW Direct Lending VII LLC Los Angeles CA.... | TCW Direct Lending..........cervvevererrerrerenne 05/1412018.... | ovvveeeini | eeeeeeeeereseeeeieiees | e 4,161,203 ..12,398,451
Newstone Capital Partners IV, L.P... . Dallas TX.... |Newstone Capital Partners 06/02/2019.... 2,336,620 .15,038,773
ICG SDP Fund 4B . Grand DUChY........ccvvveeerereeennes LUX.. | Intermediate Capital Group...................... 03/31/2020.... 2,843,182 28,673,724
HPS Specialty Loan Fund V-L, L.P.......cc.coocoiiiiineeseseressseneens New York NY.... |HPS Investment Partners.............ccccooceenee 01/25/2021.... | .... 10:3,000,000 [ ..o [ e | e 17,000,000
Oaktree Opportunities Fund XI, L.P Grand Cayman. ... | CYM. [ Oaktree Capital ManagemeNnt...........uoiiuiiiniieiiitiniseieiciss e enes 01/15/2021.... | .... 4,000,000 36,000,000
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Assigned by the Securities Valuation Office (SVO) - Unaffiliated....... SN ....7,000,000 213,900,731 | 0 | 195,304,303

Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Trident V, L.P.... . | Greenwich. ... | CT.... | Stone Point Capital ... [ 12/20/2010.... 3 20,489 |.... 753,925
Ripley Cable Holdings I, L.P. Grand Cayman. .. |CYM. [ The Carlyle Group........ccovueeerierieireerieieieeseeeeeenes 08/22/2006.... 3 | e | s (111,803) | .... s
Terra Firma Deutsche AnNINGION L.P.........ccoiiuririeireeseceeee e St Peter Port. ... | GGY. | Terra Firma Capital Partners Ltd 05/24/2006.... 3 2,944 LS
Actis Global 4, L.P........ccccovcrnrrennes London ... | GBR. |Actis . 12/15/2011.... B | s | e 650,127 |.... . . 2,477,427
Silver Lake Partners IV, L.P Menlo Park........ccoceenieenieieinnnns CA.... [SIIVEr LaKE........cvvvrereeiieeieeiecee e 04/02/2013.... 3 66,343 | .o | e 1,333,767
BioMotiv, LLC Cleveland OH... | BioMotiv, LLC.......... 07/12/2013.... I IO ISR 509,780 . 2,677,720
Energy Trust Partners IV, L.P.. Dallas TX.... |Energy Trust Partners . 08/30/2013.... 3 10,088 | ..o | e 1,741,995
Catterton Partners VII, L.P........c.ociseecsee s Greenwich..........couvevveereineirinnns CT.... [ Catterton Parners...........cocoiiiiieiiieinsees s 09/03/2013.... 3 83,891 | .o . 3,934,975
Yukon Capital Partners I, L.P....... Minneapoli MN... | YUKON Partners.........ccccooeemueieicreieeeceeeeceeece e 11/05/2013.... 2 | e | e 110,465 ....3,070,318
One Rock Capital Partners, L.P New York NY.... | One Rock Capital Partners. 01/30/2014.... 3 19,177 ....6,407,382
TPG ASIA VI, LLPuciee st Grand Cayman..........ccceeereeenernns CYM. | TPG Capital ASI........ccrurermermermaerieriseeeseesssisessessessssesssssssssssssssssssessssssssssssssesssns | sevesesessesas 04/07/2014.... 3 93,624 | ..o, 2,683,760
Sorenson Capital Partners 1, LP. ..o Wilmington . | Sorenson Partners, LLC. 05/31/2014.... B | e | e 153,592 5,464,592
EnCap Flatrock Midstream Fund Il Houston . | EnCap Flatrock Midstream.............ccocvveeeenverieneeerennns 04/30/2014.... 3 76,440 | .... . . 676,071
Energy Spectrum Partners VII, L.P........cccoovvirieirinnene Dallas . | Energy Spectrum Capital...........ccorueiueireririerieiriece et essesesennens | eeenseneenens 11/03/2014..... K T [ TUUT (ST 148,826 |....cccoouene. . 1,262,387
Siris Partners 1, L.P.........cccoovvrrennn. .. | Wilmington . . | Siris Capital ... | 12/02/2014.... 3 18,516 [ 1oveveeireirierierieisnienes | verreniseeenines 1,075,678
True North Fund V LLP, fka (IVF V). ... | Port Louis, Mauritius. ... |MUS. | True North Managers LLP. . ... | 03/18/2015.... B | s | e 147,249 | ... . . 113,968
EnCap Energy Capital FUNA X, L.P.....c.ovuiiriiiieiseesse e WIIMINGtoN.......cvvervcrcsecs TX.... | ENCap INVESIMENES. ..o 03/31/2015.... 3| s | e 470,301 | oo | e 1,516,735
TPG ParNers VI, LuP......cocuivieieeiieiiesiesiesisesseisssie st ssesseseseees Fort WOomth......ccovveeveerineeeniieine TXeov | TPG CPIAL oottt ssesssisnnes | eesnesanesies 05/27/2015.... 3| s | e 367,882 | ..ccoovirirns . 8,184,986
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SVB Venture Overage FUNd, L.P........cc.cocuiiiiiieieescesisssie e Wilmington | SVB Capital.......ouevuierieeieiieeiseise e 06/17/2015.... I (RO IR 262,773 | oo | e 751,054 | ........... 3.000
L Catterton Growth Partners 11, L.P...........ccoveieirininicieeeseie e Greenwich. . | Catterton Partners 02/25/2016.... 3 44,975 ....1,210,507
L Catterton VIII............... Greenwich. . | Catterton Partners 06/13/2017.... 3 | e | e 293,733 ....9,971,370
Revi Fund |, LLC.....c.ovovviecceee Columbus . |ReV1 Ventures..........cceceeevevceveeeceeesceeinne 06/30/2016.... T ] o | e 174,630 | .o | e 576,279
MBK Partners Fund IV Grand Cayman..........ccoeereevereeennnes CYM. [ MBK Partners 03/09/2017.... 3 3,893,689 1,832,398
Riverside Strategic Capital Fund I, L.P. New York . | Riverside 05/23/2017.... 2 | et | e 1,272,749 4,359,259
One Rock Capital Partners II, L.P New York .| One Rock Capital Partners 10/30/2017.... 3 54,821 | .o 6,123,937
Silver Lake Partners V, L.P....... Wilmington . .| Silver Lake.......c.ooeueveeeeeicceeceee s 06/12/2018.... 3 3,249,270 . 6,390,390
Vista Equity Endeavor Fund |, L.P Grand Cayman. . [ CYM. | Vista EQUitY PaMNErS........c.covuueimiiciriicieinsieissieie et sssssessesssssensessne | sevsessnsesenes 06/01/2017.... 3| s | e 498,227 | oo | e 2,655,053
TPG Asia VIl Fort Worth. | TPG CaPital ASI8......vvevverrirerereeseeiseiseriessseses e esssessssssssssssssssssensesssens | eesnsssnssnes 07/26/2018.... 3 ...786,090 9,736,402
EnCap Energy Capital Fund XI, L.P. . | Houston.... . | EnCap Investments.. 07/17/2017.... 3 64,483 . 6,367,528
GTCR Fund Xll....ccooovvvverirrirnnne New York . 05/04/2018.... 3 B5,800 | v [ v 8,272,000
Providence Equity Partners VIII L.P Providence. RI..... Providence Equity Partners................. 07/17/2019.... K T TSR [STRR 1,855,739 ..10,675,124
Siris Partners IV, L.P. New York NY.... | Siris Capital . 103/15/2019.... 3 87,320 ..11,981,919
Dyal Capital Partners IV... New York NY.... | Dyal Capital 06/11/2018.... K T SRR (SRR 1,050,820 25,514,190
Ampersand 2018, L.P BOSLON. ... MA... | Ampersand Capital.............ccceeerrirmeireirerinsieeeieeiseesseeineens 10/30/2018.... 3 11,397,500 [ oo | s 4,622,500
ICG Europe Fund VI, L.P. St Helier. JEY.. | Intermediate Capital Group.. 08/24/2018.... 2 ....4,371,366 9,262,270
Carlyle Asia Partners V.... Washington..........cccoverenieinrinnens DC.... | The Carlyle Group 12/26/2018.... 3 2,791,178 12,734,634
Blackstone Infrastructure Partners (Supplemental Account If) L.P.. New York .| Blackstone Private EQUItY...........cccouiuiiiiiniiieiiiciissieissiesiesississssisssnsnins | oo 04/13/2020.... 3 6,177 2,625,000
Blackstone Infrastructure Partners .| New York.. . | Blackstone Infrastructure.. 03/14/2019.... 3 ....1,976,948 ..10,391,339
Peppertree Capital Fund VII, L.P.......ccccoovvvririeieine. Wilmington.... . . | Peppertree Capital Management...............coeuiuerieiririnisiesieseseisessssse s 11/28/2018.... 3 ...120,000 930,000
TPG Partners VIII, LP............. Fort WOomth......ccocveeverineeneriieine .| TPG Capital ... | 10/01/2019.... 3| s | e 747,860 .15,675,024
Vista Equity Partners Fund VII, L.P. Austin... . | Vista Equity Partner . |01/24/2019.... 3 . 2,847,144 ....9,298,666
Energy Spectrum VIII LP................ Dallas. . | Energy Spectrum Capial............cviireriieiniiieissieeesissssissesssssessesssssssssssssssansns | sonessessenenes 04/08/2019.... 3 | | 1127531 | oo | e 8,471,287
ICG Europe Mid-Market Fund Grand Duchy.... . | Intermediate Capital Group...........cccovereee 04/09/2020.... 2 . 2,169,620 20,214,914
Advent International GPE IX, L.P. Grand Cayman. . | Advent International................cccoeevereireeeceeeieeeece s 10/21/2019.... B s | e 1,019,790 | ovviceeeeeeeeeeeeeee | v 10,681,517
Vista Equity Endeavor Fund II, L.P Grand Cayman...........coeereevereeennnes .| Vista EQUItY Partners...........oeuiiiiirinsceicicsiseeseeseieeseseesessssesesssssssesseeessssenns | sesssseeennes 09/19/2019.... 3 | s | e 652,690 |...ccoverenne. 7,422,387
RiverGlade Capital, L.P Chicago [ RIVETGIAdE CaPItaL........cvuureeererrirceteeise et sssesessssssssstsnins | eesinsiseiinns 07/31/2019.... 3| s | s 2,159,166 ..10,895,101
ZMC L LPeie st New York NY oot | ZMCie e 01/03/2020.... 3 82,932 ..13,891,183
Global Infrastructure Partners IV, L.P.........c.ccccovviernncniicinenns New York NY.... | Global Infrastructure Partners...........cccccoevvunnnee 10/23/2019.... 3 | s | e 1,220,931 | oo | e 15,943,035
Veritas Capital Fund VII New York NY.... | Veritas Capital.........cccccocumiiiiiiiiniieiesessissssesienes 04/15/2020.... 3 . 8,701,871 | oo | s 16,716,583
Brookfield Infrastructure Fund IV.. . Toronto CAN. [ Brookfield Asset Management.............ccoeururerirereieireieeeeeenesseeesesssseseessesesesseeenees 11/05/2019.... 3 [ e | s 310,938 . 8,686,192
BIF IV Renewable Sidecar-B, LP..........c.ccccoeveevivierercciene, Toronto CAN. [ Brookfield Asset Management..............cocoeururueirirrinruncieireneieeseeeseeesse s sesssssseeseeees 03/20/2020.... 3 | e | e 321,915 | o | e 4,671,426
MBK Partners Fund V. ... | Grand Cayman. . [CYM. | MBK Partners..........cocvreeeeerneenrenrinnines 03/23/2021.... | overevrrenes KT I 1,467,957 22,532,043
Peppertree Capital Fund VIII QP, LP .. | Chagrin Falls.... . | Peppertree Capital Management..............ceuruririererrirensieieeeneeseeeseseeeseeeeeesneesnes 01/27/2020.... 3 2,600,000 | .oooveeeereeereennieeeineerees | e 13,884,000
Clearlake Capital Partners VI, L.P.........cccvciiiiseenseesssseeenins Santa Monica..........ccccevvvcveverrnnne . | Clearlake Capital.........cccccvvvrirrrinienes 05/22/2020.... 3 | s | e 3,781,452 | oo | e 8,542,258
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Vista Foundation Fund IV, L.P DOVET ..o seeiseiiees DE.... | Vista EQUItY PaMNETS.......c.oovuueirreiiieriesineeise e sessesesesssssisessesssssssesssssssessnees | oevssssessessns 07/2412020.... 3| s | e 1,284,655 [ ...ooucrerrinerierieeineeienns | e 12,572,856 | ..coovee 0.330
FP Solar Finance LP............ New York NY.... | FUNAAMENAl AQVISOTS.........civevriciiececeie ettt s st anenees 07/30/2020.... 3 4,911,500 | .o | e 10,521,100
Silver Lake Partners VI, L.P WiIMINGLON. ... DE.... | SIVEr LAKE.....ccoureriereeiienieeiceseissiieeienes 01/06/2021.... | ccvoevernens 3 | 2,577,073 18,922,927
Clearlake Flagship Plus Partners, L.P..........cccoeviirinieneseessseesines Santa Monica..........ccccevvcvevernnnne CA.... | Clearlake Capital...........ccovvererrererienes 02/05/2021.... | covvere 3| e 1,807,218 | oo | e enns | v 7,792,782
Yukon Capital Partners [V, L.P........cccoovrnininini Minneapoli MN... [ YUKON Partners..........ccouvereeiuniinineereiseieeensencseeeeenees 11/24/12020.... 2 8,253,724 | ..o | e 19,291,653
Whitehorse Liquidity Partners |V LP WilMington.........coevrverreereecieienns DE.... | Whitehorse Liquidity...........cccoorrerrrenence. 11/25/2020.... 3 (264,365) | .... 5,804,521
HPS Specialty Loan Fund V, L.P.......ccccocovvvrnereininninns New York . |HPS Investment Partners............ccccovvvene. 01/252021.... | covovvevien2 | coviirriinrnneren8,400,000 | oo | e | e 25,600,000
Tamarind Hill Fund II, LLC. Ann Arbor. Tamarind Hill Management 01/08/2021.... | .... 2,375,000
Forrest HoldiNgs | LP..........ccviiivineieiicseeenincns Dover . .... | Whitehorse Liquidity...........cccccvevverrrenen. 03/15/2021.... |.... 168,528
SVB Capital Partners V, L.P........c.ccoceunnce. Silicon Valley........coveeenieeverrerinenes CA.... | SVB Capital.......cveurerrrrerirrirerieiineeiesiseessessssssenienes 03/25/2021.... | .... ..12,487,500
ORCP llI Triton Co-Investors, L.P. . New York NY.... | One Rock Capital Partner 03/29/2021.... | .... . -
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = UNGffilIGIEA. .........vvuiieiiriiiiiiiiiinins coeriisisssiseisrssse st sssssssessenssssensessssssnsseas ...19,612,771 ..69,665,353 493,421,322
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Nationwide Services Company.... Columbus . | Nationwide Mutual Insurance Co.. 12/31/2000....
Nationwide Private Equity Fund, LLC Columbus . | Nationwide Mutual Insurance Co.. 10/14/2004..... 3
Nationwide Ventures, LLC..... Columbus . | Nationwide Mutual Insurance Co.. 06/30/2007.... 1 .
NNOVS, LLC. Columbus.. . | Nationwide Mutual Insurance Co.. 08/30/2013.... ..27,000,000
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 0 .49,517,183
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Mayberry Solar LLC..... Mount Airy. .| 02 Energies Inc.... 08/15/2011.... 6,207 LSS DN 99.000
Crow Holdings Retail Fund, L.P........cc.cccovvvervniiirrnierecinns Dover . | Crow Holdings Capital Partners... 04/01/2015.... | 1ovvrveiircees | e | v 394,911 1,320,767 5.080
Prime Property Fund, LLC... New York . [ Morgan Stanley.........ccocveerierieencnseeseee e 03/31/2015.... 884,908
GEM REalty FUNG Vl.....ooiiriiiicicieeiee et Wilmington.... .| GEM Realty Capital 04/15/2016.... 1,680,000 ..12,897,631 .
PCCP Equity VII.......... DOVET ...t PCCP oo 05/10/2016.... | .vvoeverrrceres | e | covesneenns 250,030 |..coovrirnee 3,503,279 2.500
Walton Street Real Estate FUNd VI, L.P.......c.ooiiririseeecreseeeeseeereseiens Wilmington.... . [ Walton Street Capital............oceeeereirrireeiree e eeees 04/15/2016.... 88,916
Nationwide Sol 1 LLC...... Washington... . .| Sol Systems LLC 07/2112016.... | cvvocveerereees | cerrerirneirseiseisesnieseseeees | cevenireens 236,184
Waterton Residential Property Venture XilI, L.P DOVET ... DE.... | Waterton Residential............ccoeurvreereerirnciniecreseeesees 06/02/2017 ... | evereevereeens | e | e 451,100 | oo | s 1,305,230
Helios INfraC LLC.........cuviiiecieieicete ettt Washington .| Sol Syst LLC 12/22/2017.... ...486,247 ..12,356,135
Crow Holdings Realty Partners VIII, L.P. Dover . | Crow Holdings Capital Partners.............cccovrereemrnerernninninnsenns 09/24/2018.... ...212,920 ....1,330,656
Dermody Properties Industrial FUnd I1, LP........c.cooiirmrrreeseneceerese s DOVET ..o . | Dermody Properties............ovueeierereereeneieieeeereeseseeseeseseeseeeees 1212712018.... | coveeeeeeeree | v eeeseieenseees | eereeeeseereaseneens TT5,071 | oo | v 187,863
PCCP Equity VIIl......... Dover. PCCP s 09/18/2018.... 885,280 2,538,817
Almanac Realty Securities VIII, L.P....... Dover. . . | Aimanac Realty Investors. 12/21/2018.... R 586,463 | ....oveeeeeeeereeeiennes | e 15,114,521
Madison Realty Capital Debt FUNd [V LP..........cc.coriririririeeieee e DOVEN ... DE.... [ Madison Realty Capital.........cccccccvrrrrrrennnae 04/22/2019.... | oooeeeieieins | e | e T04,225 | oo | e 4,113,573
Caritas Center LLC.........c.vvurriieiieniesseesieesiesieseseeens Richmond .| VA.... | CARITAS Structure Inc 04/09/2019.... 11,817 e —————
Bell Institutional Fund VII, LLC (D617 DE.... | Bell Partners. 10/30/2019.... [ oo [ e | e 1,443,139 8,824,137
Madison Realty Capital Debt FUN V LP........c.cocvviiiieiiieieiceieseeessseieneenes DOVET ..ot DE.... | Madison Realty Capital.............cccoeererrrrrnns 03/27/2020.... | cevoovvvirerires | e | s (9,863) | .ovvvvnrererrereernrierssinees | veererineienins 12,641,040
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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
Waterton Residential Property Venture XIV, L.P DOVET ..ot DE.... | Waterton Residential..............cccoeevercuereiiceeiicieeccceeseeeiae 12/10/2020.... | .cooveeeeeeeens [ oo | e 601,120 | ooeeeeeeereevereeeeeeeeeeeies | e 7,346,471 | ... 0.530
Dermody Properties Industrial Co-Invest Fund II, LP. Dover . | DErMOMY PropErtiES. .......cvvvurveeiiiieriseieie e iesssienes 08/28/2020.... | .cvvvvvrrrrires | cerrnrnrirernnneiernsnsnnnin | evnerinnieennen 185,015 [ s | e 77,807
Related Real Estate Fund Ill, LP...........ccco........ Dover. . | Related Fund Management 08/27/2020.... . 6,523,442
DivcoWest Fund VI-A, LP.......c.covvevvieivccceens Dover. | DIVEO WESE, LLC. ...ttt 11/06/2020.... | .ovevvreeeries | erereeeeeieeereeeeeeeieieiene | everereriereeneeeen 202,109 [ e | e 11,137,792
US Regional Logistics Program I, L.P Dover. .|USRLP GP, LLC.... 01/2712021.... | .... 105,400,000 | ..o [ e | e 114,600,000
Harrison Street Real Estate Partners VIII, L.P. Dover. . | Harrison Street............cccooeveveeceeecieeeceeee, 03/29/2021.... | .... ....1,404,946 | ... 8,604,818
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - UNffilated. ... ..ouviriiniiiiniisiiiiiinins corisiissiersssissssssssssssssessssssessesssssssnsssssssassssssssseses [ 6,804,946 | .....ccovenne 10,668,103 | .o (U 241,802,008
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
Nationwide Realty Investors, LLC.........ccovverermrirernrinirinineinnns Columbus .... | OH... | Nationwide Mutual Insurance Co.................. 12/31/2000.... | .evoveeeeereeees | e | e 1,500,000 | .ooovoveeeereireieieeieeeeans s | e 47.500
NWREL LLC...ooiiiis s Columbus . | OH... [ Nationwide Mutual Insurance Co. 02/08/2008.... 219,578,885 | i | T s | s 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. 0 21,078,885 | .o | 0 [ XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Tenaron Capital Macro Partners LP............coovrririrnnree s New York L TENAMON CAPIAL. ..ot 01/01/2021..... | cvererenen 2 | e 17,213,720 | oo | errirrsiseneesensssenns | © evreeessesessssnsnnnns | eererneend 0.530
Pretium Mortgage Credit Partners I, L.P Wilmington.... . | Pretium Partners 11/25/2014.... 3 80,057 21,739,571 2.800
Vista Foundation Fund I1l...........ccovrmiennencresereseeenees Dover. . | Vista EQUity Partners...........ooeiuriririenerceicecncseeesseseseessesesessssesesssssssssssssessssenns | sessesseennees 05/12/2016.... K T S SRRIRRN [PPSR 469,940 6,677,898 0.740
Voloridge FUNd, LP.........cccooiiiiiiieseiecs s Jupitar. Voloridge Investment Managment LLC............ccoioriioieiisisiiieicei e 01/27/2021.... | oo S 15,000,000 | ..voovveirieiinieceieiseenes | e | T e | erieinee 0.480
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.............ccooinininniniiniiiiccen ....32,213,720 28,417,469 |....... XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Alliant Tax Credit Fund 82 Ltd Palm Beach.........cccocviniininiiienns | FL..... |AIIiant GP82LLC... 03/31/2015.... 82,990 835,517 | ......... 50.000
3799999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated.. 0 82,990
4899999. Subtotal - Unaffiliated. ........ccoorruiirinriieiiniieiies s ....65,631,437 [ oo 94,867,174
4999999. Subtotal - Affiliated 0 70,596,068
5099999, TOAIS........cvvrererreeirireiieieeeeieeei et ....65,631,437 ....165,463,242 959,780,619 |....... XXX.......
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interestand | in B./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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Assigned by the Securities Valuation Office (SVO) - Unaffiliated
Prudential Capital Partners ll........................... [ Chicago........wooon I T — [10/15/2008 [03/31/2021 | ........... 4555 | oo I [ | [ 4555 | o 4555 | - [- | 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
MCP Private Capital Fund Il, L.P.......cccooovvrneirrniinennns Luxembourg City.............. LUX [ DISDULON. ..o 05/07/2014 01/12/2021 | ............ 72,496 | ..o | cevneeiseiseiinnens | e 0 I IS 72,496 | ... 72,496 | - - 0
Alcentra European DLF Investor Feeder LP (fka: St. Heilier, Jersey
Clareant) (Channel Islands) JEY | DiStribUtion...........cveueerreereieiieriecineenns 11/13/2014 | 02/16/2021 | .......... 176,103 | oo | cevereeseeisseinens | e 0 I I 176,103 | ........ 176,103 | - - 0
GSO European Senior Debt Fund LP..........ccccvvvvinnee Wilmington........ccccovevieene DE.. | Distribution...........ccoerieriiniiererninieren 11/25/2014 | 03/19/2021 | .......... 926,705 | ..o [ e [ e 0 [ oo | e 926,705 926,705 | - - 0
Alcentra European Direct Lending Fund Il (fka:
Clareant) Kirchberg.........ccovvevvnnnes LUX | Distribution..........c..ocevreeererineinenniennns 09/17/2015 {03/15/2021 | ..oo0 e 879,143 | oo | e [ e (VN PPN IOV 679,143 | ....... 679,143 | - - 0
NW Private Debt, LLC ... | Los Angeles CA.. | DIStribUtiON...........cverrerreirrieirerens 01/01/2016 | 02/09/2021 | ...... 1,304,841 | ...ccovvveivivvres | cerrerirerirsninnns | s (V1 OO (P 1,304,841 | ... 1,304,841 | - - 0
Vista Credit Opportunities Fund II-B, L.P. . | San Francisco. .. | CA.. | Distribution... .. 106/01/2016 | 03/01/2021 | ...ee0eie.25,437 | oo | e | e 0 25437 | ... 25,437 | - - 0
GSO Capital Opportunities Fund Il .| Wilmington .. | DE.. | Distribution... .. 106/03/2016 {03/30/2021 | .......2,128,045 | ......coevvrvrrerns | v [ e 0 [ [ e 2,128,045 | ... 2,128,045 | - - 0
Guggenheim Private Debt Fund 2.0-, LLC.. Wilmington.. .. | DE.. | Distribution... .. | 06/03/2016 [03/15/2021 | .....ceeee.25,405 | oo | cereereieeeeeireinen | e 0 25,405 | .......... 25,405 | - - 0
Newstone Capital Partners Il, L.P . | Wilmington.. .. | DE.. | Distributio ..|09/20/2016 | 03/05/2021 0 1,398,230 | ... 1,398,230 | - - 0
Ares Private Credit Solutions, L.P.... Wilmington.. .. | DE.. | Distribution... .. [ 06/23/2017 [03/19/2021 | .......5,508,855 | ...c.evevervrvrrvires | cererrerrererreirinns | o 0 - - 0
Vista Credit Opportunities Fund II, L.P..........cccceevenne Wilmington . | DE.. | Distribution... .. 105/10/2017 [03/01/2021 | oveveeeee. 79,375 | oo | cerreeeieieieinnines | e 0 - - 0
ICG SDP Fund 3B Grand Duchy.. .. | LUX | Distributio ..|03/22/2018 | 01/28/2021 . 0 - - 0
OxAM Quant Fund (US) LLC........cccumeererrrinerieris Grand Cayman... .. | CYM| Distribution... ..101/01/2019 | 02/02/2021 | ...cvveoer 16,173 | 002,088 | o [ 2,088 | .o | e 18,261 | 10020,242 | - e | e 1,981 | 1,981 [
Newstone Capital Partners IV, L.P.......cccccovniininiins Dallas.......ccccoovrorrrrernnnn TX.. | Distribution...........ccovrvvrieiereirieiaenae, 06/02/2019 | 02/23/2021 . 0 .
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated... ... 14,765,389 | ... . . .0 [ 0 2,088 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
TAIX, LP Boston .| MA. | Distribution... .. | 12/31/2000 |01/06/2021 | - - - - - 0 w3728 | - | 3728 | 3728 | 200
Green Mountain Partners IlI, L.P.. . | Quechee. VT.. | Distributio .. [10/01/2002 [ 01/06/2021 | ......... 476,564 | ...oocvveeieerns | correreieeeireirenns | e 0
Northstar Mezzanine Partners Il L.P. . | Minneapolis. .| MN. | Distribution... .110/01/2002 |03/19/2021 18,566 - LRSI ISR 85,703 | .ovveevervieens | e 104,269 | .l 15,839 | - e | e (88,430) | e (88,430) [ = o
Paine and Partners Capital Fund IlI, LP(fka Fox Paine
Capital Fund I11) Foster City.......coocoueereen. CA.. | DIStrbDULION. .......overereciriereieiieecirens 08/15/2006 |03/12/2021 | ....... 1,811,087 [ oo [ e | e (V1 IR O 1,811,087 | ... 1,811,087 | - - 0
Northstar Mezzanine Partners V, L.P..........cccccocovunennce. Minneapolis............ccoueveee MN. [ Distribution...........ccceeevnierieniiererieniereens 02/12/2008 {03/26/2021 | .......... 132,775 | e | v [ (U1 [ORRRRRRN RS 132,775 | .. 132,775 | - - 0
Stonehenge Opportunity Fund IlIl, LP...... Columbus. . OH. | Distribution... .| 11/30/2010 | 02/23/2021 | ....... 1,002,427 | ..o [ e | e (V1 IR S 1,002,427 | ... 1,002,427 | - - 0
TrAdeNt V, LiPuceccceececenine Greenwich.........c.oevvernnene CT.. | Distribution... . [12/20/2010 | 03/24/2021 | ............ 31,829 | ... oo e [ 0 31,829 | e 31,829 | - - 0
Ripley Cable Holdings I, L.P.........ccooevnivnerecrrerireens Grand Cayman................. CYM| Distribution 08/22/2006 |01/13/2021 | .......... 138,980 | ....... (138,980) | - - RN IS [QIIE10) 1 IR I (111,803) | = v R IR 111,803 | ........ 111,803
Terra Firma Deutsche Annington L.P.......... St Peter Port... .. | GGY| Distribution... .. | 05/24/2006 |03/31/2021 71- - - - 0 | e 2,951 | - . | e [ (2,951) | cvvernnd (2,951)
CHK Mid-Con Co-Invest Vehicle Royalty LP Wilmington .. | DE.. | Distribution... ..|03/26/2012 | 03/31/2021 | ............ 64,672 | ..... 4,182,096 | - - RO I 4,182,096 | ...coovvveirriins | e 4,246,768 | - ... P I ....(4,246,768) | ....(4,246,768)
Catterton Partners VII, L.P....... .| Greenwich... .. | CT.. | Distribution... ..109/03/2013 | 01/29/2021 | .......... 688,586 | ...ovuervrrrierins [ e | e (V1 ORI IOV 688,586 | ........ 688,586 | - - 0
Yukon Capital Partners II, L.P.. Minneapolis. .. | MN. | Distributio .| 11/05/2013 | 03/09/2021 1,317,958 0 1,317,958 | ... 1,317,958 | - - 0
One Rock Capital Partners, L.P... .| New York.... .. NY.. | Distribution... .. [01/30/2014 [03/15/2021 | ......2,195,489 | ...coivovrrrerires | coreererrereereirenes | e 0 - - 0
TPG Asia VI, L.P. Grand Cayman... . | CYM| Distribution... .. | 04/07/2014 [03/17/2021 | ...........53,034 | .oooooirieiecees | e | e 0 - - 0
EnCap Flatrock Midstream Fund III. . | Houston.. TX.. | Distributiol .. | 04/30/2014 {03/10/2021 0 - - 0
Energy Spectrum Partners VII, L.P...... Dallas ..| TX.. | Distribution... .. [11/03/2014 [01/13/2021 | ..c0e0e. 148,826 | oo | ceveeeeieieiernines | e 0 - - 0
Siris Partners Ill, L.P.........cccccccuvne. .| Wilmington . | DE.. | Distribution... .. [12/02/2014 [02/19/2021 | .........235,813 | cooeveverreieiiins | covereeeieieisiiens | e 0 - - 0
True North Fund V LLP, fka (IVF V). . | Port Louis, Mauritiu MUS| Distributiol ..|03/18/2015 | 03/30/2021 0 v 975,634 | - - 0
EnCap Energy Capital Fund X, L.P.. Wilmington . | Distribution... .| 03/31/2015 | 03/24/2021 | ......1,710,500 | ..ooovvvoviieriinis | v [ v 0 | oveverisriieens | 0,710,500 | .. 1,710,500 | - - 0
TPG Partners VII, L.P......ccccoounee Fort Worth... . | Distribution... .| 05/27/2015 | 03/31/2021 | ...evveeere. 28,401 | oo | v [ 0 | oo | v 28,401 | i 28,401 | - - 0
SVB Venture Overage Fund, L.P. . | Wilmington.. . | Distributiol .. | 06/17/2015 |03/31/2021 0 229,661 | - - 0
Ares Corporate Opportunities Fund V, L.P..... Los Angeles . | Distribution... .| 06/22/2017 | 03/25/2021 | .........534,140 | ..ooovvvviririririins | o [ 0 | covveeverieeieens | veeen.534,140 | i 534,140 | - - 0
Advent International GPE VIII-B............cccnernvirnerinnes Wilmington..........cceeernen. vo | DISHDULON. ..o 01/28/2016 | 03/26/2021 | ......... 739,882 | ..oocvvrvverrvirnvrins | cevreeiveerssniinnns | s 0 | oo | v 739,882 | e 739,882 | - - 0
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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
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L Catterton VL. Greenwich...........ccc.eeveneee CT.. | Distribution 06/13/2017 [03/03/2021 | .........579,467 | .oooiorviicinrins | e | s 0 I I 579,461 | ....... 579,461 | - - 0

Rev1 Fund I, LLC Columbus. . OH. | Distribution 06/30/2016 | 03/09/2021 | ......... 459,994 | ....covvviivrnvrns | verreriirinnniinnns | s 0 | ceveerveeverenns | e 459,994 | L 459,994 | - - 0

Veritas Capital Fund VI, L.P. . | Wilmington.. .. | DE.. | Distribution 06/15/2017 | 03/26/2021 0 T43497 | - - 0

Riverside Strategic Capital Fund I, L.P. . | New York.... .. | NY.. | Distribution 05/23/2017 | 02/01/2021 | ... 77,218 0 w1218 | 77,218 | - - 0

One Rock Capital Partners II, L.P New York.... .. |NY.. | Distribution 10/30/2017 | 02/22/2021 | ....... 4,167,195 (V1 RPN O 4,167,195 | ..... 4,167,195 | - - 0

Silver Lake Partners V, L.P.. Wilmington.. .. | DE.. | Distribution 06/12/2018 |03/22/2021 2,164,304 0 2,164,304 | ..... 2,164,304 | - - 0

Fundamental Partners Ill, L.P.. Wilmington.. .. | DE.. | Distribution 05/18/2017 |03/19/2021 | .......... 261,833 (VN UTOROURORRTIN IOV 261,833 | ........ 261,833 | - - 0

Dyal Capital Partners Il Co-Invest Moonrise LP. New York.... .. NY.. | Distribution 07/25/2017 | 02/22/2021 | .......... 202,365 (0 [T IS 202,365 202,365 | - - 0

Providence Equity Partners VIII L.P. . | Providence.. .. |RL.. | Distribution 07/17/2019 |03/29/2021 1,360,665 0 1,360,665 | ..... 1,360,665 | - - 0

Siris Partners IV, L.P.........ccccoueuuns New York.... .. |NY.. | Distribution 03/15/2019 |02/22/2021 | ....... 1,848,657 (V1 SRR S 1,848,657 | ..... 1,848,657 | - - 0

Dyal Capital Partners IV... New York.... .. |NY.. | Distribution 06/11/2018 |03/01/2021 | ....... 3,995,988 (V1 OO (RO 3,995,988 | ... 3,995,988 | - - 0

ICG Europe Fund VII, L.P. . | St Helier.. .| JEY | Distribution, 08/24/2018 | 03/17/2021 87,157 0 87,157 | .........90,248 | ...... 3,091 | - 3,091

Blackstone Infrastructure Partners (Supplemental

Account Il) L.P. New York.... . | Distribution 04/13/2020 [ 03/15/2021 | ...cvovevceee 8,177 [ oo | e | s 0 [ [ e 8177 | 6,177 | - - 0

Blackstone Infrastructure Partners.............cccccocoevevnnee New York.... . . | Distribution 03/14/2019 {03/29/2021 | ......... 107,325 | ..ovevrreereeeies [ [ e 0 107,325 | 107,325 | - - 0

Landmark Equity Partners XVI, L.P........ccccoovvivrvinien Wilmington.........cccvevvnenee .. | Distribution 12/06/2018 [03/15/2021 | .........576,6971 | ..oovvvrverrererecs | orveereiieieienns [ v 0 [ | e 576,691 | ........ 576,691 | - - 0

TPG Healthcare Partners, L.P.. Fort Worth... . | Distribution 10/01/2019 | 03/24/2021 | ........ 179,715 | oo | e | s 0 - - 0

TPG Partners VIII, L.P......... Fort Worth... . . | Distribution 10/01/2019 | 03/24/2021 | ...cvvee0 . BATO4 | oo | e [ i 0 - - 0

ICG Europe Mid-Market FUnd..........ccccoovvvrernrirninninns Grand Duchy.........ccccevvn... Distribution. 04/09/2020 {02/05/2021 | ..vvvvreeeen 1,270 { oo | e [ e 0 - - 0

Advent International GPE IX, L.P. Grand Cayman Distribution 10/21/2019 [ 01/27/2021 | .0 270,306 | .ooeoereeereeeence | rrereereeereinenens [ v 0 - - 0

Veritas Capital Fund VII New York . . | Distribution, 04/15/2020 | 02/04/2021 | ...... 1,347,819 | ..ccoovivivrivnies | e | s 0 - - 0

Brookfield Infrastructure Fund IV......... .. | Toronto CAN | Distribution 11/05/2019 | 03/10/2021 | ......... 136,245 | ..covvvovivrvicns | e | s 0 - - 0

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

Whitehorse Liquidity Partners Il LP...........ccccccovrneenen. Wilmington.........cocvevnennee .. | Distribution 10/30/2019 | 03/25/2021 | ......... 481,523 | ..ooovvvvrvrvrinns | ververneirersninnins | s 0 - - 0

Clearlake Flagship Plus Partners, L.P.........ccccccccovvuenne Santa Monica.. . | Distribution. 02/05/2021 | 02/05/2021 | .0 15,934 | oo [ e [ e 0 - - 0

KH Aggregator LP Wilmington.. . . | Distribution. 11/25/2020 | 03/29/2021 0 - - 0

Forrest Holdings | LP. .. | DE.. | Distribution, 03/15/2021 | 03/29/2021 | ... 60,760 |.... [V RTINS 0 - - 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated . | 31,952,133 | ... 4128819 | ...cccovven {0 (L] [ 0... 4,128,819 | ...cocoevennd 01...35972,093 |...31,752,566 | ............ 3,001 | ....(4,222,618) | ....(4,219,527) | .......... 35,512
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated

Nationwide Private Equity Fund, LLC........cccocvniinnennns | Columbus. . |0H. | Distribution 10/14/2004 | 01/29/2021 | .......... 482,418 [ oo [ | 0 N 482,418 | ....... 482,418 | oo [ | s (V)] I
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated.... s | 482,418 | ..occvvrnnan (V] [ [ I 0 0 0 [\ 482,418 | ....... 482,418 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

Centerline High Yield CMBS Fund II, LLC. ..| Irving TX.. | Distribution 06/28/2004 [ 01/28/2021 | = .ooovveveveeins [ e | ceveeiseisnsinnns | s 0 - 62 62

RockBridge Real Estate Fund Ill...........ccccoovvirininnnne Columbus........coverevieennes OH. | Distribution 06/12/2006 | 01/07/2021 | = oooeveeeveeeees [ evereineieeeeeens | evreenereeeerenneens | ceees 0 TS IR 44652 | .......... 44,652 | ..o

Crow Holdings Retail Fund, L.P..........ccccccoviiniinninnnns Dover. DE.. | Distribution. 04/01/2015 | 02/26/2021 | ......... 433,241 | .oovvoieiiciieins | cevreeirseisnriinnns | s 0 - - 0

Strata Fund 25 Lessee LLC..........cccovvvvvriniivciineiiens Chapel Hill.........cccoovevennee. NC.. | Distribution. 06/30/2015 [ 01/27/2021 | ...ocoevee. TA,094 | oo | e [ s 0 - - 0

CCP NI Master Tenant LLC.........cccccovvverneirermrniirennne Santa Monica.. .. | CA.. | Distribution 07/31/2015 {02/09/2021 | ..ovovveee 19,413 | oo | e [ e 0 - - 0

Stonehenge REV | LLC. Columbus... .. | OH. | Distribution 1212212015 | 02/12/2021 | ..cvvee0ven. 5,689 | oo | v [ 0 - - 0

CCP NI Master Tenant 2 LLC..........ccccovvvemerverirereenns Santa Monica................... CA.. | Distribution 12/10/2015 | 02/09/2021 | ..cvveeeren.3,904 | oo | v [ 0 - - 0

Stonehenge REV Il LLC Columbus. . OH. | Distribution 04/26/2016 |02/12/2021 | ....ce00eee. 57,026 | coonvrreircirieiins | cevreeiseirseninens | reees 0 57,026 | .......... 57,026 | - - 0

PCCP Equity VII.......... Dover. DE.. | Distribution. 05/10/2016 |02/01/2021 | .......1,141,090 |.... v [ | e (V1 IO (P 1,141,090 | ..... 1,141,090 | - - 0

Walton Street Real Estate Fund VIII, L.P.........ccccccoouu.. Wilmington..........c.eeernen. DE.. | Distribution. 04/15/2016 |02/19/2021 | ....... 1,277,058 | ..o [ e | e (V1 ISR S 1,277,058 | ..... 1,277,058 | - - 0

Nationwide SOl 1 LLC.......ovvevereeeeieeeeeeieeeeieiae Washington............coee.u... DC.. | Distribution. 07/21/2016 |01/29/2021 | .......... 208,102 | .oooeeevereeieeens | ereeereeeeeeiinen | oo 0 | coreeeeereeeees | e 208,102 | ........ 208,102 | - - 0




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

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

9°€0

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
Pretium Residential Real Estate Fund I, L.P............... New YOrk.......ooceeveeneinnee NY.. [ DIStDULON. ... 09/01/2016 |03/03/2021 | ....... 4,186,750 | oo | cevreeineineinnes | e (V1 OO PO 4,186,750 - - 0
PCCP Credit IX, LP......ovvvreriririrrririranes Dover. DE.. | Distribution... ..|03/28/2017 | 03/25/2021 | ....... 2,620,800 | .cveorverirerirees | errienienieeees [ e (V1 ORI (OO 2,620,800 - - 0
Waterton Residential Property Venture XIlI, L.P.. . | Dover.. .. | DE.. | Distributiol .. 106/02/2017 | 02/12/2021 .65,047 0 .65,047 - - 0
Nationwide Sol 2 LLC Washington. .| DC.. | Distribution... .| 07/119/2017 | 01/29/2021 0 v 12,506 | - - 0
Crow Holdings Realty Partners VIII, L.P . | Dover. DE.. | Distribution... .. | 09/24/2018 |03/31/2021 0 [ eerereererene | .. 848,659 | Lo 848,559 | - - 0
PCCP Equity VIII.. . Dover DE.. | Distributio ..109/18/2018 |03/23/2021 0 - - 0
Almanac Realty Securities VIII, L.P. Dover. DE.. | Distribution... .. [12/21/2018 |02/26/2021 0 - - 0
Bell Institutional Fund VII, LLC Dover. DE.. | Distribution... .| 10/30/2019 | 01/28/2021 0 - - 0
Oak Street Real Estate Capital Fund V, LP. Dover DE.. | Distributio .. | 11/16/2020 |03/15/2021 0 - - 0
Madison Realty Capital Debt Fund V LP........ Dover. DE.. | Distribution... .. [ 03/27/2020 |02/23/2021 0 - - 0
Waterton Residential Property Venture XIV, L.P.......... DOVer.......ootierinriciis DE.. | Distribution... .| 12/10/2020 | 02/26/2021 0 - - 0
Related Real Estate Fund Ill, LP........ ... | Dover DE.. | Distributiol . | 08/27/2020 | 03/17/2021 0 . .6,822 | - - 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............cocooorurioiiiiisisieciess s 0 0 0 11,543,331 | (V] 44714 | ... 44714 | 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
NWREL LLC.....iiiiitiisiisecnississs e | ColumbUS.....ccorveiriiris | OH. | DistribUtioN. .....coveviisise s 02/08/2008 | 03/31/2021 | .......... 769,999 | oo | | e 0 N 769,999 | ... 769,999 | ..o | e | o (V]
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. ... | s 769,999 | ..o {0 [ [O 0 0 0 0] e 769,999 | ....... 769,999 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Pretium Mortgage Credit Partners I, L.P..........ccccccu Wilmington.........cc.eeevneen. DE.. | DiStDUtON. .....ccvververerircirceeeeieeieris 11/25/2014 | 03/05/2021 | ....... 5,203,080 | .cvourereireninees | eereeenrenieeies [ e 0 5,203,060 | ..... 5,203,080 | .cvoureurerenienes | eerireinerreniens | e (V1 IR
Vista Foundation FUNd I1l...........cccoverrerinirrininniinnins DOVE ... DE.. | DiStribUtioN........coovvererirrrieerireiveris 05/12/2016 | 03/01/2021 | ....... 2,253,678 | oo | e [ 0 2,253,678 | ... 2,253,678
Millennium USA LP. New York.... .. |NY.. | Distribution... ..|02/01/2019 | 01/19/2021 | ....... T717,998 | covoeveeeniiees | eeerneeieniseines [ v (V1 ISR R 7,717,998 | ... 7,717,998
Citadel Wellington LLC. Chicago .. | IL.... | Distribution... .. | 04/01/2019 |02/01/2021 | ....... 2,762,265 | ...coovevivierens [ e [ e 0 [ [ e 2,762,265 | ... 2,762,265 N
Tenaron Capital Relative Value Partners LP................ New YOrK.....coovvvevcianenes NY.. | Tenaron Capital........ccccoerirrnrinnirinnenns 05/28/2020 ] 02/25/2021 | ... 17,213,720 | .cooovovvvinrnns [ eervvnieiiiennns [ e 0 N 17,213,720 | .. 7,213,720 | .ooovovovnanes o | o, (] I
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. ....35,150,721 | ...cocv (] [P {0 0 0 0 0... 35,150,721 |....35,150,721 0 0 0 0
Non-Collateral Loans - Unaffiliated
[ city of Dayton Loan.......... [ Dayton A 0210472002 [01/07/2021 [ .ooosecsesrses | s | (2,59) 2,59 ] 2,596 | oo e P e 0 oo
3199999. Total - Non-Collateral Loans - Unaffiliated ettt ettt ennantne arraesanneees 0 {0 [P 0 (2,596) 0 2,596 (V) I 2,596 | ... 2,596 0 0 0 0
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
[ Nationwide Affordable Housing Fund 38 LLC............ [ COUMBUS...cocrcrcsce [oH. [ Fully Amortized.......oooooo [07/01/2008 [ 0371612021 | ........ 291,259 | - oo | e 5,418,904 | oo | | s 5,418,904 | .oorosriss | o R R P e 0 [
3799999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - UNaffilBted. ... oo ottt esssnssssensasssns | sosessenes 291,259 | .0 ..5418,904 | o0 [0 ] 5418904 | ..ol | i 5,710,163 | ..... 5,710,163 0 0 0 0
4899999. Subtotal - Unaffiliated.........covuiereinriiiinisiisississessieiens ....93,658,119 | ....4,130,907 | ....5418,904 | ........(2,596) | .ccovvrirurnnenn0 [ ool 9,552,407 .0 |....103,101,667 |....98,928,835 | ........... 3,091 | ....(4,175,923) | ....(4,172,832) | .......... 35,512
4999999, SUDLOtAL = AFfIIAEEA. ...tttk ££ ek Rt | crrenes 1,252,417 0 0 1,252,417 | ... 1,252,417 0 0 0 0
5099999, TOAIS.........vvrreierssiriseeseese et es st entene s ....94,910,536 | ....4,130,907 | ....5418,904 | ..........(2,596) | ..ccccocrurrni0 | oo 9,652,407 | oooovvrvrerns 0 |...104,354,084 |..100,181,252 | ............ 3,091 | ....(4,175,923) | ....(4,172,832) | .......... 35,512




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

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

SCHEDULE D - PART 3

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 - U.S. Government
912810  EP 9 |U S Treasury Bd 7.125% 02/15/23..........corivmiiieeiieienieeiseiseessisesssissiensennns | coesesesinnnes 01/28/2021........ Nationwide INAeMNIty...........ccovvrvirveinrireinirreeree e 53,064,252 | ...ovovivvieree 50,000,000 | ..oovvoreiirerinirieiereis 1,606,997 | 1A oo
912810  QV 3 |U S Treasury 02/15/2042 TIPS 0.750% 02.......ccviuniirimmiinsenminmismssinsesmsssssensssssesenes | sonsesssnssnes 01/28/2021........ Nationwide Indemnity .105,717,922 ....85,000,000 331,206 [ 1A s
0599999.  Total - BONGAS = U.S. GOVEIMIMENL. ...tttk 6 ehs e s e o088 h 8080801080848k sisntsenes ..158,782,174 ..135,000,000 ..1,938,203 XXX
Bonds - All Other Government
040114  HT 0 |Argentina (Republic of) SNt 0.125% 0......ccovvvrerrriirernireieiseieieseessiseenssienis D... 01/04/2021........ Direct.... 21,826 60,127 25 |5.BFE
900123 CL 2 | Turkey (Republic of) Sr Nt 6.000% 03/2 .|D.... 03/25/2021........ Direct.... 301,088 | ..o 310,000 207 |4BFE
1099999.  Total - BONAS = All ONET GOVEIMMENL............cvveieivieieetetereceeteeeiteteteeecteteteseteteeeaetetesaeeesessaesesee  etetesessssssissssesasesssessssesesesessseassssetesessssesasseset et s aesesenseee st s aesesanseeeses s ses et s sse et s s setes s sssetessssetesannssasssssesessassensnnsese | tevasrsens 322914 | oo 370,127 [ oo 232 XXX
Bonds - U.S. States, Territories and P
57582N  H6 5 |Massachusetts St GO Ref SerC 5.500% 1.....ccvvuerererererinrinieerineiseenierseiseieninnine | seereresinnene 01/28/2021........ Nationwide Indemnity 8,092,498 | ....ovvreree i 8,000,000 | ......... 69,667 | 1.B FE
57582N XX 8 | Massachusetts St GO Ref SerB  5.250% 0. .. | 01/28/2021........ Nationwide Indemnity... 7,533,167 7,500,000 193,594 |1.BFE...
57582P  AE 0 | Massachusetts St GO Ref Ser B 5.250% 0 .1 01/28/2021........ Nationwide Indemnity... 10,245,909 10,000,000 .214,375 [1.BFE...
1799999. Total - Bonds - U.S. States, TEITIHONES & POSSESSIONS. ... .. .eviuriiieeiieisiieeeiseeeteseessetseessssssasess eesssessessesasssssessessesassassesssssssessessessssassessssssssssessessssassessesssssssassessesassessessessssassessesasssssessesesassessessnssssessessesansessesnssnsess  ssessnsns 25,871,574 ....25,500,000 XXX
Bonds - U.S. Political Subdivisions of States
251129 Y9 7 |Detroit Mich City Sch GO Ref Sch Bldg &.. .. | 01/28/2021........ Nationwide Indemnity... 9,872,213 | oo 9,790,000 1.C FE..
251129  Z3 9 |Detroit Mich City Sch GO Ref Sch Bldg &.. .| 01/28/2021........ Nationwide Indemnity... 7,710,291 | e 7,500,000 1.CFE...
717883 FC 1 | Philadelphia PA Sch Dist GO Ref Ser A FS........ccooiiiiiniiiisssnisnersssessrssseenes | cosnesnssnsnes 01/28/2021........ Nationwide Indemnity 12,275,572 ....12,000,000 ..95,000 [1.EFE. .o
| 2499999. Total - Bonds - U.S. PolitiCal SUDAIVISIONS Of SEALES. ...ttt eobt st es kst bbb besniines 29,858,076 ....29,290,000 314,367 XXX
D Bonds - U.S. Special R e and Special A
02765U  GC 2 | American Mun Pwr Ohio Inc Rev Ref Ser A .. | 01/28/2021........ Nationwide Indemnity... 10,509,991 ....10,000,000 .226,389
g 167593 WK 4 | Chicago IL O'Hare Int Arpt ReV STLIEN S.....ovvuiveiiieiciicreeeieisse s .1 01/28/2021........ Nationwide Indemnity... 7,487,877 7,000,000 ...27,563
251237 3N 1 | Detroit MI Sewer Disp Rev 2nd Lien B FSA.........coviiieirircreninceseseiseienineens | coveieninennes 01/28/2021........ Nationwide INAeMNItY...........ccvrirriererireereeeeeeeenee 15,752,396 | ..cvovveerrrirereneeeeies 15,000,000
3132DW  BC 6 | FHLMC Pool #SD8135 2.500% 03/25/51.........ccvviirirrireriniisiirerinsissesesssessessienissses .. 1 03/02/2021........ Morgan Stanley & Co LLC. 19,399,482 | ..o 18,629,228
3140H5 JW 2 | FNMA Pool #BJ3876 3.000% 01/25/48 .1 01/28/2021........ Nationwide INAeMNIty...........ccovriieinireinree e 5,776,243 | oo 5,955,599
3140KD  BK 5 |FNMA Pool #BP5441 3.000% 06/25/50...........crevrirrerririrsirniiererineeresissssesesiennnis | soseeessnsnnes 01/28/2021........ Nationwide INAEMNIty...........ccvrrrrieiiiirerece e 24,298,258 | ...cooovivereereee 23,111,279
3140X9  6Y 6 |FNMA Pool #FM6286 2.500% 01/25/51 .. | 03/02/2021........ JP Morgan Securities LLC 10,324,617 | v 9,900,000
31418D  XJ 6 | FNMA Pool #MA4280 1.500% 03/25/51..........ovurerereiirrirerierisriesisersesesiensesiseeensees . 03/02/2021........ Nomura Securities Intl LLC 6,497,011 | oo 6,583,418
31418D XL 1 |FNMA Pool #MA4282  2.500% 03/25/51.......ccvvereirnirniirersiissiessssssissssesssssssensnes 03/02/2021........ Morgan Stanley & Co LLC. 9,133,907 | oo 8,774,034
365418  BX 9 |Garden St Preservation Tr Rev Open Space .| 01/28/2021........ Nationwide Indemnity... 10,669,160 ....10,000,000
45203H  BU 5 |lllinois Fin Auth Rev Ser A 5.375% 08/....... . .| 01/28/2021........ Nationwide Indemnity... 9,886,181 ....10,000,000 | ..
452252 KQ 1 [lllinois St Toll Hwy Auth ReV SEr A 5.......ccoiviiierierieriseississriesiesessesssisssienins. | coenrinesienes 01/28/2021........ Nationwide Indemnity 11,541,740 | oo 11,000,000 | oo 41,250
485429  Z3 1 |Kansas St Dev Fin Auth Rev Txbl Ser H .. | 01/28/2021........ Nationwide Indemnity... 20,000,000 ....20,000,000 .239,818
544435  4H 0 |Los Angeles CA Dep of Arpts AMT-Senior R .| 01/28/2021........ Nationwide Indemnity... 1,076,225 1,000,000
544435  4) 6 |Los Angeles CA Dep of Arpts AMT-Senior R 01/28/2021........ Nationwide Indemnity. 1,074,558 | ..o 1,000,000
57563R NV 7 | Massachusetts Educ Fin Rev LBASS AMT Ref........cccoooviiiiiniiininiiiciiecsciissisni .. | 01/28/2021........ Nationwide Indemnity... 14,142,121 | (o 14,320,000
57604P B2 9 |Massachusetts St Wtr Poll Rev Ref Pool P .. | 01/28/2021........ Nationwide Indemnity... 8,762,584 | ..o 8,540,000
591745  G6 5 |Metro Atlanta RTA GA Rev Sales Tax Ref S .. | 01/28/2021........ Nationwide Indemnity... 10,410,046 ....10,000,000
592643 AT 7 |Metropolitan Washington DC Rev Cap App 2 .. | 01/28/2021. Nationwide Indemnity. 7,432,094 10,000,000
59447P  P6 2 |Michigan St Fin Auth Rev LBASS Ref Amt S .. | 01/28/2021........ Nationwide Indemnity... 8,975,459 | ... 8,950,000
59447T  ME 0 |Michigan St Fin Auth Rev Ref Henry FOrd..........cviiinnisesssceseins .| 01/28/2021........ Nationwide Indemnity... 9,604,350 | .oooieeireeee e 8,900,000
594615 BG 0 |Michigan St Bldg Auth Rev Ref Facs Prog .| 01/28/2021. Nationwide Indemnity. 7,241,376 ..6,700,000
646136 2B 6 |New Jersey St Trans Fd Rev Fed Hwy Reim.............. .| 01/28/2021........ Nationwide Indemnity... 7,761,588 ..7,200,000
646136  EK 3 |New Jersey St Trans Fd ReV Trans SYS SEr........coveirerinrniierniesesisisssssnnsns .| 01/28/2021........ Nationwide Indemnity... 13,597,627 ....13,160,000 ...86,454
650035  6A 1 |New York St Urban Dev Corp Rev Txbl Ref: .. | 01/28/2021. Nationwide Indemnity 17,021,101 17,000,000 .214,795
650035 6B 9 |New York St Urban Dev Corp Rev Txbl Ref: .| 01/28/2021........ Nationwide Indemnity... 20,024,684 ....20,000,000 256,394




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

709221 UZ 6 |Pennsylvania St Tpk Commn Rev Ref Sub Se.......... et | e 01/28/2021........ Nationwide INAEMNILY.........c.vriiieriieirieeee i 7,326,422 | oo 6,445,000 | ..ooevverceeeeeeecee e 51,023 |1.EFE. ..o

717893  ZL 8 |Philadelphia PA Wir & Wst Rev Ref SerB..........cccvirvirirninierniceesseeneeseises | v 01/28/2021........ Nationwide INAEMNILY.........cccovviieieeseee e 7,302,346 | ..o 6,790,000 | ........... 25463 |1.EFE

76116F  AB 3 |Resolution Funding Corp Strips 0.000%... .. | 01/28/2021........ Nationwide Indemnity... 2,615,008 | ..o 3,347,000 |........ 1A

880443 BR 6 |Tennessee Energy Acq Gas Rev SerA 5.2........cccvmiinininneneineinieeseneiesseeenees .| 01/28/2021........ Nationwide Indemnity... 8,847,421 | oo 9,000,000 | .voveeerierrreeereineereeiiene 192,938 |1.FFE..coiiiiinn

88059E U7 7 |Tenn Val Auth Cpn Strip Strips  0.000%........cvuverermererercrinrinrirerinsrsesesieresssseerssisnens | eereeesererenes 01/28/2021........ Nationwide INAEMNItY.........coovvieeenrieiriereecee e 1,315,298 | oo 1,684,000 |........ 1A

88059E U8 5 | Tenn Val Auth Cpn Strip Strips  0.000%........cccvieuniiiiiiiminiisniinsiissienississssissiesenens | woosniinsnienes 01/28/2021........ Nationwide Indemnity 1,210,693 1,582,000 |........ 1.A

3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENES. ... v iuieirierseriiesiitesttsiseieiitiae | eesettessssessesesaseseseeseesessesseeeseeee1eeseeseEse8 81 eE 88 4L 8 S E8eEeE 408421 L8 £ 8 4L 0 e 08 L0108 428 £ £ 8 4LE 408 L0 LE e840 1482 E L0408 £ e s LEeE 408 eE e heEeeseesee et ans | oesedseesesassessesastansersetsesensesenansansensneses | fomsessessessssansesserssensasas 317,017,862 L31,571,558 | e 2,510,700 XXX

Bonds - Industrial and Miscell

000000 00 O |Gerson Lehrman Group Nt 4.750% 12/15/2........ccoocvvroveniirerniriinirceisnines .. | 02/19/2021. Direct 7,451,250 ..7,500,000

000000 00 O |Periama Holdings LLC/DE Sr Nt 5.950% 0 .. | 02/01/2021........ Direct.... 479,138

00206R  BH 4 |AT&T Inc SrNt 4.300% 12/15/42 .. | 03/19/2021........ Various 1,332,076

00206R  GQ 9 |AT&T Inc SrNt 4.300% 02/15/30 .. | 03/24/2021. Wells Fargo Securities LLC.. 2,253,740 .......2,000,000

00206R  HY 1 |AT&T Inc SrNt 6.625% 05/15/29. .. | 01/28/2021........ Nationwide Indemnity 10,319,768 | ...oovicierecis 10,000,000

00206R KA 9 |AT&T Inc SrNt 3.650% 06/01/51 .. | 03/19/2021........ Various 976,442 1,050,000

00206R  KE 1 |AT&T Inc SrNt 3.300% 02/01/52 .. | 03/19/2021. RBC Capital Markets LLC.... 548,738 .625,000

00206R  KH 4 |AT&T Inc SrNt 2.250% 02/01/32 .. | 03/19/2021........ JP Morgan Securities LLC 2,345,075 2,500,000

00206R ~ MD 1 |AT&T Inc SrNt 3.550% 09/15/55 .. | 03/18/2021........ Morgan Stanley & Co LLC. 614,957 700,000

00287Y DB 2 |Abbvie Inc SrNt 4.750% 03/15/45. .| 01/28/2021........ Nationwide INdemnity...........cc.ccoeuiriniinniiniiiciissseies 827,048 813,000

01400E  AC 7 |Alcon Finance Corp SrNt 3.800% 09/23/.........cccorumiiviiiniieieininieissisisiesissieins | e 03/26/2021........ Credit Suisse Securities LLC........ 1,305,813 | oo 1,250,000

01400E  AD 5 |Alcon Finance Corp St Nt 2.600% 05/27/.........ocevveieminieeririniiseinsiersseesisssseenens .. | 01/15/2021........ Variou: 3,045,758 | ..o 2,880,000

01448Y  AB 9 |ALESCO Pfd Fdg Ltd ABS Ser 7TACIA1B 0 .| 01/28/2021........ Nationwide Indemnity 2,741,215 | o 3,141,601

015271 AT 6 |Alexandria Real Estate Equity SrINt 2.......c.cocoiiniiiinieresecesiesensnieens | coveeeninennes 01/11/2021....... VAIOUS.....ovorerieiie s 2,443,780 | ..o 2,270,000

015271 AV 1 | Alexandria Real Estate Equity Sr Nt 1... . . . [ 01/1172021........ Wells Fargo Securities LLC.. 584,940 | ..o 600,000

01882Y  AB 2 |Alliant Energy Finance SrNt 4.250% 06...........ccovurvrereurerirreererneneeeereeseseeenseenenes .1 01/28/2021........ Nationwide Indemnity. 988,896 | .. 1,000,000

019736  AE 7 |Allison Transmission Inc SrNt 4.750%.. 03/15/2021........ JP Morgan Securities LLC 676,000 | ..ovoverereiieeeeee e 650,000

02209S AL 7 |Altria Group Inc Co Gtd Nt 4.750% 05/0..........ccovrvmrrieriririrniinniisiiserierisrissssissiens .. | 01/28/2021........ Nationwide INAeMNItY..........ccvrviiiiniii s 5,999,152

023765  AA 8 | American Airlines Inc LBASS EETC Ser 16- .1 03/19/2021........ Morgan Stanley & Co LLC 649,219

02376U  AA 3 | American Airlines InC LBASS EETC Ser 201.........cccovvvuiimriniiiverinniienissinsisesiienins | coevereneseenns 03/17/2021........ Morgan Stanley & Co LLC 540,900

023771 R9 1 [American Airlines Inc LBASS EETC Ser 201 .| 03/19/2021........ Jefferies & COMPANY INC.......c.vuireirireice s 457,106

025537 AN 1 | American Electric Power SrNt 2.300% 0. .| 01/12/2021........ Wells Fargo Securities LLC..........ccoeeeeieinrrieiereeceeieeens 1,231,728

03027X  BG 4 |American Tower Corp St Nt 1.875% 10/15........ovviiirreierinrinsernseiesieseiesssssnes | eveeesaneenns 01/12/2021........ Wells Fargo Securities LLC.........ccovvrveirinrinrnennisisnienns 1,379,882 | oo ,400,000

03027X  BM 1 | American Tower Corp Sr Nt 2.700% 04/15.........cccmvierimrereierinirerseseeeeseeeniees .. | 03/24/2021........ Morgan Stanley & Co LLC. 2,994,210 | .o 3,000,000

032177  AJ 6 |Amsted Industries Sr Nt 4.625% 05/15/3 .| 03/18/2021........ Jefferies & COMPANY INC........cvvurirririiieiieeeee s snesees 1,993,875 | ..o 1,950,000

03523T BV 9 |Anheuser-Busch InBev WIAWAING St Nt 5. eereseeeeseeiees | cevereeneeneenes 03/31/2021........ Goldman Sachs & Company...........cccvereeereeneneeeneens TTI9NT4 | e 1,325,000

035242 AN 6 |Anheuser-Busch Inbev Fin St Nt 4.900%........cccouermreeinienieieiieieieiesisse e eesssenieens .| 01/28/2021........ Nationwide Indemnity... 18,229,832 ....18,000,000

03765X  AG 1 |Apidos CLO CLO Ser 2015-22A ATR  1.282%......ccoveverereevirireniinerieriesesenisssessniens .. | 01/28/2021........ Nationwide Indemnity... 1,500,000 1,500,000

037833 CM 0 |Apple Inc SrNt 2.500% 02/09/22. .. | 01/28/2021........ Nationwide Indemnity... 6,499,930 | ..o 6,500,000

037833 DK 3 |Apple Inc SrNt 3.000% 11/13/27. .. | 01/28/2021. Nationwide Indemnity. 996,102 ..1,000,000

039482  AB 0 | Archer-Daniels-Midland CO St Nt 3.250%........cccvurevererreiererineineeeniseiseieeneeiseeeniees .. | 01/28/2021........ Nationwide Indemnity... 5,708,535 | ..o 5,750,000

045054  AJ 2 | Ashtead Capital Inc Sr Sec Nt 4.000% 0 .. | 01/15/2021........ Bank of America BISD Dealer.. 323,380 304,000

04964K AN 1 |Atrium CDO Corp CLO Ser 9A CIBR 1.941 .. | 01/28/2021. Nationwide Indemnity 10,000,000 10,000,000

06051G  FL 8 |Bank of America Corp Sub Nt 4.250% 10/........ccovvurirmireimnireiriirerneieeie e .. | 01/28/2021........ Nationwide Indemnity... 6,981,706 | ... 7,000,000 79,333

06427D  AQ 6 |Bank of America Comm Mtg CMBS Ser 2017-B .| 01/28/2021........ Nationwide Indemnity. 3,040,957 | oo 3,000,000 7,574

06541A BG4 |Bank CMBS Ser 2021-BN31 Cl A4 2.036% 0. .| 01/28/2021........ Wells Fargo Securities LLC.. 4,397,775 ..4,270,000 2,415
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06541R BB 8 | BANK CMBS Ser 2019-BN23 Cl A3 2.920% 1.......covrvvermriiiieriiernnieserissiessesseenes | seeveresinsen 02/11/2021........ Barclays Capital Inc. 2,932,887 | ..o 2,675,000

07274N AL 7 |Bayer US Finance Il LLC St Nt 4.375% T......covviiieieiniieinicieeseinseeresisniesens | seeerissinnenes 01/14/2021........ Morgan Stanley & Co LLC. 2,809,440 | ..o 2,400,000

08162R  AD 9 |Benchmark Mtg Tr CMBS Ser 2021-B23 CI A5 .. [ 01/29/2021........ Citigroup... 4,397,828 ..4,270,000

092113 AT 6 |Black Hills Corp Sr Nt 2.500% 06/15/30........ . . o .| 01/19/2021........ Goldman Sachs & Company............cccveevniverieniinnes 1,582,380 ..1,500,000

09261W  AJ 3 | Blackrock DLF IX Blackrock DLF IX CLO.......cccccriueinrierninieeiinersiesireresiseeesissinens | seereresinsens 03/29/2021........ Direct............. 1,019,920 | oo 1,019,920

09261W AL 8 |Blackrock DLF IX CLO Ser2020-1 CIE 4 .| 02/17/2021......... Direct......oovue. 794,061 | oo 794,061

097023  CV 5 |Boeing Co BOEING CO  5.705% 05/01/40.........ccovvrumririrniireierenisrieeiseisessniernnis .. | 03/31/2021........ Goldman Sachs & Company...........ccc.eeevriereerirenes 3,199,534 | ..o 2,600,000

097023 CW 3 |Boeing Co SrNt 5.805% 05/01/50 .. | 03/31/2021........ Goldman Sachs & Company.... 2474765 | .o 1,950,000

10373Q  BG 4 |BP Cap Mkts America Sr Nt 3.000% 02/24 .. | 03/31/2021. Goldman Sachs & Company 1,784,952 ..1,950,000

110122 CM 8 |Bristol-Myers Squibb Co Sr Nt 2.900% 0 .. | 01/28/2021........ Nationwide Indemnity 4,065,711 ..4,000,000

110122 CR 7 |Bristol-Myers Squibb Co Sr Nt 4.250% 1 .. | 03/31/2021........ Bank of America BISD Dealer.. 1,573,385 ..1,325,000

110122  DC 9 |Bristol-Myers Squibb Co Sr Nt 3.875% 0 .. | 01/28/2021. Nationwide Indemnity... 4,975,987 ..5,000,000

11135F  BE 0 |Broadcom Inc Sr Nt 1.950% 02/15/28................... .. | 01/04/2021........ Morgan Stanley & Co LLC 1,795,374 ..1,800,000

11135F  BH 3 |Broadcom Inc Sr Nt 2.450% 02/15/31.......ccccovvvunee .. | 01/04/2021........ RBC Capital Markets LLC 2,994,120 | oo 3,000,000

1248EP  CJ 0 [CCO Holdings LLC SrNt 4.500% 05/01/32... .. | 03/05/2021. Variou: 1,906,711 ..1,842,000

12515B  AE 8 |CD Comm Mtg Tr CMBS Ser 2019-CD8 Cl Ad.........ccvvuervimrinriirerierisreisssissrierienes .. | 01/28/2021........ Nationwide Indemnity 15,437,846 ....15,000,000

12593)  BE 5 |Comm Mortgage Trust CMBS Ser 2015-CR24 C.......... .. | 01/28/2021........ Nationwide Indemnity... 23,780,133 ....23,713,780

12596M  AA 4 | Credit Suisse Mortgage Trust RMBS Ser 20 .| 01/28/2021........ Nationwide Indemnity... 7,221,607 7,227,129

126307 BD 8 | CSC Holdings Inc Sr Nt 4.625% 12/01/30.......c.cumiviiiriiiiiiieisisieesssississeiins | v 02/18/2021........ VaIOUS......cvviiiiie s 1,736,063 | ..o 1,695,000

126307  BF 3 |CSC Holdings Inc SrNt 3.375% 02/15/31.......... .. 1 03/03/2021........ VAIOUS.....ocvoiieeiie it TA11,879 | oo 1,451,000

12654Y  AA 7 | CPT Mortgage Trust CMBS Ser 2019-CPT Cl .| 03/04/2021........ Deutsche Bank Capital..........cc.cocrvvrerenns 5,606,931 | ..o 5,332,000

12654Y  AE 9 | CPT Mortgage Trust CMBS Ser 2019-CPT Cl........ccvviunieniereenireiseineeesiseiesenies | coveeeninennes 02/10/2021........ Deutsche Bank Capital..........cccocrvrrrnnnee 2,147,847 | oo 1,993,000

131347 CM 6 |Calpine Corp 1st Lein HY Nt 4.500% 02/ .. | 03/15/2021........ ValiOUS....ovvriicis s 3,860,118 | ..o 3,755,000

14448C  AQ 7 |Carrier Global Corp SrNt 2.722% 02/15.........covvviieiieisieerereseeeeessenennie .1 01112/2021......... Citigroup... 1,059,220 | oo 1,000,000

14448C  AS 3 |Carrier Global Corp SrNt 3.577% 04/05.........cooveeeiereieieiieieeiseeeeeieississsesesenes | ceesseseinnenns 03/31/2021........ Goldman Sachs & Company............cccceueeereenreieinnens 1,932,255 | oo 1,950,000

14879  AH 1 | Catalent Pharma Solution Sr Nt 3.125% .. | 03/18/2021........ VAMIOUS. ..o 4,600,563 ..4,720,000

15032T  BE 5 |Cedar Funding Ltd CLO Ser 2013-1A CI ARR . 03/24/2021........ Jefferies & COMPANY INC.....vvuvvervriecieiese s 4,000,000 ..4,000,000

156700  BD 7 |Lumen Technologies INC St Nt 4.500% 01.......ccccoevvuerimrieiimrinniierieniienisresnsienins | oevienisnenns 03/15/2021........ VAIIOUS ..ot 1,658,400 | ..ooovvcviiieiiniceini 1,564,000

159864 AG 2 | Charles River Laboratories SrNt 3.750 .| 03/08/2021........ JP Morgan Securities LLC 999,000 999,000

159864  AJ 6 |Charles River Laboratories Sr Nt 4.000 .| 03/18/2021........ VTOUS. ....cocvevverecieieecee et eeaes 1,927,438 ..1,925,000

166756 AP 1 |Chevron Corp SrNt 3.900% 11/15/24 01/06/2021........ Tax Free Exchange.........cccccveeviviveiniicniniinens 20,329,271 | oo 20,250,000 | .oovvrrrienie 111,881 |1.DFE..cccoiiivins

171484  AE 8 | Churchhill Downs Inc St Nt 4.750% 01/1 . . .. | 03/10/2021........ JP Morgan Securities LLC 2,714,443 | oo 2,629,000 21,507 |4.AFE

171484  AG 3 | Churchhill Downs Inc Sr Nt 5.500% 04/0 s .| 03/04/2021........ MarketAxe: 392,344 | .o 375,000

17328F AW 5 | Citigroup Comm Mtg Tr CMBS Ser 2019-GC41.........cvvvermrevinirreerirerneiscirerssiseesiens | evveeseneenes 01/28/2021........ Nationwide Indemnity 10,773,070 | vvoereerereeeeeeeies 10,500,000

17328H  BD 2 |Citigroup Comm Mtg Tr CMBS Ser 2019-GC43.........ccovvvivveniereriseireriseiseeeisersnis .. | 01/28/2021........ Nationwide Indemnity... 1,026,506 | ...oocvoveirireiieienieis 1,000,000

174610 AL 9 | Citizens Financial Group Sub Nt 3.750%......... .. | 01/28/2021........ Nationwide Indemnity... BA4T.545 | oo 5,500,000

20030N BB 6 | Comcast Corp SrNt 6.400% 03/01/40. .. | 01/28/2021........ Nationwide Indemnity... 5,179,259 | oo 5,000,000

20030N  BY 6 |Comcast Corp SrNt 3.300% 02/01/27 .. | 01/28/2021. Nationwide Indemnity... 10,072,828 10,000,000

205887 CD 2 |ConAgra Foods Inc SrNt 5.300% 11/01/3 .| 03/17/2021........ Citigroup... 3,823,688 | ... 3,125,000

21036P  BF 4 | Constellation Brands INC SrNt 2.875%........ccuevevereiriicieieeeeeeeiieee e .| 03/17/2021........ VTOUS.....coovevverecieieeceete st s e nenees 5,958,597 5,840,000

210795  PZ 7 |Continental Airlines Inc LBASS EETC Ser. .. | 03/22/2021. Jefferies & COMPANY INC.......c.viiiriiiei s 660,037 .630,860

22282E  AH 5 |Covanta Holding Corp SrNt 6.000% 01/0 .. | 01/20/2021........ JP Morgan Securities LLC 3,157,500 | oo 3,000,000

224044  CL 9 |Cox Communications Inc Sr Nt 1.800% 10....... .. [ 01/1272021........ Wells Fargo Securities LLC..........ccccoeumiinerirnrinniiisiineienes 2,299,076 | ..o 2,350,000

22536B  AA 0 |Credit Acceptance Auto Loan Tr LBASS Ser...... .. | 03/23/2021. NW Life C&S Fixed Inc. 18,399,180 18,216,000

22536B  AC 6 | Credit Acceptance Auto Loan Tr LBASS Ser...... .| 03/23/2021........ NW Life C&S Fixed Inc. 2,137,265 | ..o 2,100,000
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22822V AN 1 | Crown Castle Intl Corp St Nt 3.100% 11.....uovveereririieieriiieisserensei e | onveeseneenes 01/12/2021........ Us Bancorp Investments Inc 1,514,730 | oo 1,400,000

22822V AQ 4 |Crown Castle Intl Corp St Nt 4.150% 07......c.vvivverirrririeieirereeeseeneseeeeresssseeensseees | cesereesernnenes 03/31/2021........ Barclays Capital Inc 696,300 | ..o 650,000

232820  AK 6 |Cytec Inds Inc St Nt 3.950% 05/01/25........ccvreumrerrrieieireiiseieeisesiesisssesssiseessees .. | 01/28/2021........ Nationwide Indemnity... 10,003,885 ....10,000,000

233050 AF 0 |DBUBS Mtg Tr CMBS Ser 2011-LC1ACIB 5 .| 01/28/2021........ Nationwide Indemnity... 1,000,000 1,000,000

247361  ZW 1 |Delta Airlines Inc PTC Ser2020-A 2.50........c.ccuuuuerierirmeeremineierseesnsesensssesssssnsses | seessesssssnes 01/28/2021........ Nationwide Indemnity. 1,145,785 | oo 1,145,785

25278X AR 0 |Diamondback Energy Inc Sr Nt 3.125% 03. .. | 03/23/2021........ Various 6,232,295 6,250,000

254687 DZ 6 |Disney Walt Co SrNt 6.200% 12/15/34 .. | 01/28/2021........ Nationwide Indemnity. 20,641,789 ....20,000,000

25470D  AF 6 | Discovery Communications Nt 3.300% 05/........ccevrurrurrurmrereirereieireississiereseesssenienns .| 01/28/2021........ Nationwide Indemnity. 990,312 | oo 1,000,000

25470D AT 6 | Discovery Communications Sr Nt 5.200% .| 03/31/2021. Goldman Sachs & Company.... 1,541,553 ..1,300,000

25470X AW 5 |Dish DBS Corp Sr Nt 5.875% 11/15/24 .. | 01/2972021........ Various 4,162,065 ..3,986,000

26441C  BE 4 |Duke Energy Corp SrNt 3.400% 06/15/29 .. | 01/1272021........ Wells Fargo Securities LLC.. 1,664,514 | oo 1,400,000

26441Y BB 2 |Duke-Weeks Realty LP SrNt 4.000% 09/1 .. | 01/28/2021. Nationwide Indemnity... 991,438 .......1,000,000

26442E  AH 3 |Duke Energy Ohio Inc 1st Mtg Bd 2.125% .| 01/1272021........ Wells Fargo Securities LLC.. 3,006,000 | ...oovieuiirieieniiiaas 3,000,000

278062 AE 4 |Eaton Corp SrNt 4.150% 11/02/42 .. | 03/31/2021........ Jefferies & COMPANY INC.....vvuvvurerririricse s 1,451,932 1,275,000

29379V BE 2 |Enterprise Products Operations Sr Nt ..| 01/28/2021. Nationwide Indemnity... 11,946,052 11,728,000

29379V BJ 1 |Enterprise Products Operations Sr Nt 4... .. | 01/28/2021........ Nationwide Indemnity... 2,070,359 | .ovovevrrrieieeeerieienenn 2,000,000

29379V BL 6 |Enterprise Products Operations Sr Nt 3 .| 01/28/2021........ Nationwide Indemnity... 1,014,596 | ..o 1,000,000

294429  AK 1 |Equifax Inc SrNt 2.300% 06/01/21 .| 01/28/2021........ Nationwide Indemnity... 5,999,799 | .oooiiiiaad 6,000,000

30231G AW 2 | Exxon Mobil Corp Sr Nt 4.114% 03/01/4B...........cccvrveivinirerieriniersieissiesinssieseeee | ceeverereseenns 03/31/2021........ VaMHOUS......oovvveiireiieiiesiesiesis e 6,533,158 | ..o 5,750,000

30231G  BK 7 |Exxon Mobil Corp Sr Nt 3.482% 03/19/30..........ccremmremerieiireineesseiseiseesesssessseeens .. | 02/110/2021........ Wells Fargo Securities LLC.. 2,850,175 | coooeereeeiseieenesiesens 2,500,000

313747  BA 4 |Federal Realty Investors Tr Sr Nt 3.50 . 02/02/2021........ Wells Fargo Securities LLC.. 2,777,350 | woovoveeeeieieeieiesisnisnenn 2,500,000

33767M  AA 3 |FirstkKey Homes RMBS Ser 2020-SFRT Cl A........ccuriiierinererieniseiseessssesiesinnes | seessessssenes 03/15/2021........ Barclays Capital Inc. 4,558,596 | ..o 4,549,000

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

34964M  AA 2 |FortiFi RMBS Ser 2021-1A CI A 2.480% 0.......oovvvurermeemrinriierieneeesenisessessessenens .| 03/10/2021........ Natixis............. 11,999,321 ....12,000,000 .

35137L  AK 1 |Fox Corp SrNt 5.576% 01/25/49 03/31/2021........ JP Morgan Securities LLC 1,664,260 | ...cooovereieiieeieeiens 1,300,000 [ .oovererereirerineierieeeeereens 14,095 [2.BFE.....cccocovvvmrrnnne

35137L AL 9 |Fox Corp SrNt 3.500% 04/08/30 .. [ 01/1272021........ Goldman Sachs & Company............c.cccurrvverierinrenns 2,641,001 | oo 2,350,000 | covocererrririrenieieree e 21,933 |2BFE...ccccviririnn.

361448 BH 5 |GATX Corp SrNt 3.100% 06/01/51. .| 02/01/2021........ Morgan Stanley & Co LLC 1,009,384 | ..o 1,100,000 |........ 2.BFE

369604 BX 0 |General Electric Co STNt 4.250% 05/01........covvvveirereeiiriieeieiesieie e sessssssens | eerevesesinnas 03/31/2021........ Goldman Sachs & COMPANY..........ccvrreererrnrerererrnines 7,216,389 | oo 6,525,000 | ..o 118,628 |2 AFE.....ccccoviernen

369604  BY 8 |General Electric Co SrNt 4.350% 05/01.......covuerirreririmeereieriereeesenissesesseenenees .. | 03/31/2021........ Goldman Sachs & COMPaNY..........ccerrveerrerererereenns 2,165,729 | oo 1,950,000 | ........... 36,286 |2.AFE

37045V AU 4 | General Motors Co Sr Nt 6.800% 10/01/2 .1 03/30/2021........ JP Morgan Securities LLC 9,695,790 | oo 7,800,000

37045X  CY 0 |General Motors Co Sr Nt 3.600% 06/21/3........cvureverernrieiiersiersssessssissssssesssssnses | oneeesansenns 03/30/2021........ Barclays Capital Inc. 612,434 | oo 580,000

375558 AU 7 |Gilead Sciences Inc SrNt 4.400% 12/01... .. | 01/28/2021........ Nationwide Indemnity. 5,036,567 | .vvouvrmrerrrrerrenirneinenians 5,000,000

37940X  AB 8 |Global Payments Inc Sr Nt 3.200% 08/15. .| 01/12/2021........ Wells Fargo Securities LLC.. 2,568,010 | coocvveiieii 2,350,000

37940X  AD 4 |Global Payments Inc Sr Nt 2.900% 05/15. 01/07/2021........ Bank of America BISD Dealer................c...... 547,664 | ..oooovereceieeeiand 4,800,000

38218D  AA 7 | Goodgreen Trust LBASS Ser 2019-1A CI A, .. | 01/28/2021........ Nationwide Indemnity...........cc.ccccuviiininniiniiciiisncsseces 8,380,283 | ..o 8,308,266

382550 BJ 9 |Goodyear Tire & Rubber Co SrNt 5.250% . e .. | 03/31/2021........ Citigroup... 2,630,000 | ..o 2,630,000

391164  AF 7 | Great Plains Energy SrNt 5.292% 06/15........ccovvuuerimrimeerniiseieeiesieeesssississensens .. | 01/28/2021........ Nationwide INAEMNILY...........cvuriririreieiieeiees e 2,085,229 | ..oocverieeieenienis 2,027,000

40410K  AA 3 |Fuller HB Co SrNt 4.250% 10/15/28 .. | 03/12/2021. Barclays Capital Inc. 1,989,000 ..1,950,000

431282 AR 3 |Highwoods Realty Ltd Sr Nt 4.200% 04/1 SO .. | 01/25/2021........ Wells Fargo Securities LLC..........cocerrererieernceisercrienes 2,839,875 | ..o 2,500,000

44891A  BL 0 |Hyundai Capital America Sr Nt 6.375% O... .| 03/30/2021........ JP Morgan Securities LLC 2,690,173 | oo 2,140,000

44891A BT 3 |Hyundai Capital America Sr Nt 1.800% O... .| 03/30/2021. Goldman Sachs & Company.... 860,292 .900,000

457187  AD 4 |Ingredion Inc Sr Nt 3.900% 06/01/50..... . .. | 03/29/2021........ Morgan Stanley & Co LLC 2,017,876 | oo 1,900,000 .

458140  BR 0 [Intel Corp SrNt 3.900% 03/25/30........crueerrrrireiriireriniieiresisisesssiesssiseeesssssesenens .| 01112/2021........ Us Bancorp Investments Inc 2,715,403 | oo 2,300,000 27159 |1EFE .o

459200 KC 4 |International Bus Machs Corp Sr Nt 4.2 .1 03/31/2021........ Us Bancorp Investments Inc 2,258,568 | ..o 1,950,000 32,229 |1.FFE
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459200 KJ 9 | International Bus Machs Corp Sr Nt 1.9......cueiiiiicnceieseessieesisies | seserenineens 01/12/2021........ Wells Fargo Securities LLC..........couuerveiirniineiienereisnienns 4,760,019 | oo 4,700,000 | .ooovereieieeeeeeeeee s 15,020 [1.FFE. ..o

460599  AE 3 |International Game Tech 1st Lien Nt 5 e | s 03/16/2021........ VIOUS.....ovveeeciie s 8,129,083 | ... 7,800,000 | coooerverrirrierneieerninenad 69,861 |3.CFE.....cccoevvvrrnnne

460599  AF 0 |International Game Tech Sec Nt 4.125%...... .. | 03/16/2021........ Various 5,237,288 | ..o 5,200,000

465685 AQ 8 |ITC Holdings Corp Sr Nt 2.950% 05/14/3 .| 02/02/2021........ Goldman Sachs & Company. 1,086,640 | ..oooovoeiiii 1,000,000

476556  DC 6 |Jersey Central Pwr & Lt Co SrNt 4.300 01/28/2021........ Nationwide INAEMNItY.........coovvieeenrieiriereecee e 1,005,403 | oo 1,000,000

494550  BU 9 |Kinder Morgan Energy - LP Sr Nt 5.500%. .. | 02/08/2021........ Morgan Stanley & Co LLC 1,274,468 ..1,035,000

50077L  AM 8 |Kraft Heinz Foods Co St Nt 5.200% 07/1........ccoeviermeriiieeiereiseie e .. | 01/28/2021........ Nationwide INAEMNILY.........ccovviieirere e 4,982,422 ..5,000,000

527298  BS 1 |Level 3 Financing Inc SrNt 3.625% 01/..... .| 01/11/2021........ Morgan Stanley & Co LLC 1,985,000 | ..ovvvririeiieieieeene 2,000,000

527298 BT 9 |Level 3 Financing Inc Sr Nt 3.750% 07/..... .. [ 01/11/2021. Morgan Stanley & Co LLC. 2,000,000 .......2,000,000

539830 BH 1 |Lockheed Martin Corp SrNt 3.550% 01/1 .. | 01/28/2021........ Nationwide INAEMNItY.........coovvrueerierrerrecee e 10,254,854 | ..o 10,000,000

552953  CF 6 |MGM Mirage Sr Nt 5.500% 04/15/27 .. | 03/15/2021........ Various 2,904,908 | ....ovirriieiieieneen 2,653,000

55303X  AF 2 | MGM Growth/MGM Finance Sr Nt 4.500% 01. .. | 03/18/2021. Various 2,003,625 ......1,950,000

55336V AG 5 |[MPLXLP SrNt 4.875% 12/01/24 .. | 01/28/2021........ Nationwide Indemnity 1,020,425 | oo 1,000,000

55336V AR 1 [MPLXLP SrNt 4.000% 03/15/28. .. | 01/28/2021........ Nationwide Indemnity 999,879 | oo 1,000,000

55354G  AK 6 |MSClInc SrNt 3.625% 09/01/30. .. | 03/12/2021. Morgan Stanley & Co LLC. 6,548,750 .......5,500,000

559080  AK 2 |Magellan Midstream Partn Sr Nt 5.000%.........cccrvveernrriererinrireienieisesssierssseessessnes .. | 01/28/2021........ Nationwide INAEMNILY.........cerririrrriciree s 1,048,347 | oo 1,000,000

559080 AL 0 |Magellan Midstream Partn St Nt 4.250%.........ccovveernriiemrnieieneseeeseesieenenes .. | 01/28/2021........ Nationwide Indemnity... 986,320 | .eeeieeeeenen 1,000,000

559080 AM 8 |Magellan Midstream Partn Sr Nt 4.200%.........cccovvererveriernrineireieriiseierssiessines .| 01/28/2021........ Nationwide Indemnity... 965,886 | ..vcvieieiieeieieinan 1,000,000

565849  AE 6 |Marathon Oil Corp Nt 6.600% 10/01/37.......ccvuiiiiiiiiiiieiieisicnisssieissssienens | e 03/31/2021........ Morgan Stanley & Co LLC. 1,652,129 | oo 1,325,000

57629W  CH 1 |Mass Mutual Global Funding Nt 3.400% 0 .. | 01/28/2021........ Nationwide Indemnity... 1,036,479 | oo 1,000,000

57636Q AP 9 |Mastercard Inc SrNt 3.350% 03/26/30. .| 01/28/2021........ Nationwide Indemnity... 998,200 | oo 1,000,000

58733R  AF 9 | Mercadolibre InC Sr Nt 3.125% 01/14/31......vvmiiiericeeere e | evereresineenes 01/07/2021........ Direct............. 380,000 | ..o 380,000

59217G  BY 4 |Met Life Global Funding | Sr Nt 3.450%.. .. | 01/28/2021........ Nationwide Indemnity 1,006,472 | oo 1,000,000

59217G  EG 0 |Met Life Global Funding | Sec Nt 2.950... . .1 01/13/2021......... HSBC Securities USA Inc 2,666,808 | .....cooooviereieirenn 2,400,000

59549R  AC 8 | Mid State Tr X LBASS Ser 10 CIM1T 6.28.........ccovviiiieriniierniiseiesiersniseiesesisseenes | seereresineens 01/28/2021........ Nationwide INAEMNItY.........c.oovviiierieirierece e 2,060,845 | ... 2,450,816

615369 AM 7 |Moodys Corp SrNt 3.250% 01/15/28.. .. | 01/28/2021........ Nationwide Indemnity. 960,997 | v 1,000,000

615394 AM 5 |MOOG INC SrNt 4.250% 12/15/27 . 02/23/2021........ UBS Financial Services Inc.. 706,538 | ..o 681,000

617446  8Y 8 |Morgan Stanley Dean Witter Sr Nt FiXed t..........ccccovivriiierinriniiininiveincsieinnns | e 01/20/2021........ Morgan Stanley & Co LLC 2,500,000 | ..o 2,500,000

61744Y AL 2 |Morgan Stanley Sr Nt 3.971% 07/22/38...... .. | 01/28/2021........ Nationwide Indemnity... 1,100,497 900,000

617459  AD 4 |Morgan Stanley Cap | Tr CMBS Ser 2011-C2 .| 01/28/2021........ Nationwide Indemnity... 11,848,687 11,867,064 | .. 41,484 |1 AFM...coovvine.

620076 BN 8 | Motorola Solutions Inc Sr Nt 4.600% 05. 01/14/2021........ Fifth Third Securities INC...........cccoveverireniineiiniirerierieenns 2,973,450 | oo 2,500,000 | oo 17,889 [2.CFE....ccccvuvverinns

629377  CR 1 |NRG Energy Inc Sr Nt 3.625% 02/15/31 .. | 03/12/2021........ VAIOUS.....ocvoeieeiie et 2,885,018 | ..o 2,853,000 27,630 |3.BFE

62942Q DB 6 |NRZ Advance Receivables Trust LBASS Ser. . . 03/23/2021........ NW Life C&S Fixed Inc. 4,816,022 | oo 4,800,000

62942Q DC 4 |NRZ Advance Receivables Trust LBASS Ser.........ccooiiirninrierennereeseiesessnenens | cvreeninennes 03/23/2021........ NW Life C&S Fixed Inc. 702,329 | oo 700,000

637417 AN 6 | National Retail Properties Inc Sr Nt 2 .| 01/2172021........ Wells Fargo Securities LLC.. 1,546,725 | ..o, 1,500,000

641062 AD 6 |Nestle Holdings Inc. SrNt 3.350% 09/2 .. | 01/28/2021........ Nationwide Indemnity 999,901 | oo 1,000,000

64830H  AA 2 | New Residential Mtg Ln Tr RMBS Ser 2019- .. | 01/28/2021........ Nationwide Indemnity... 10,329,144 ....10,225,825

64830W  AD 3 | New Residential Mtg Ln Tr RMBS Ser 2019- . .. | 01/28/2021. Nationwide Indemnity... 6,647,292 ..6,503,456

65342Q AB 8 |NextEra Energy Operating SrNt 4.500%.......ceeurerrrrrenrereerirreeenceeeseineereesenseeeseeneeees .| 03/18/2021........ Various. 1,417,000 ..1,300,000

665772  CN 7 |Northern States Pwr Co MN 1st Mtg Bd 4 .| 01/28/2021........ Nationwide INAEMNILY.........c.oovviiieiiciie e 5,912,268 | ...oooveeeeerceeeeeend 6,000,000

682680 AV 5 |ONEOK Inc SrNt 5.200% 07/15/48. .. | 03/31/2021. Barclays Capital Inc. 1,819,834 ..1,650,000

682680  AY 9 |ONEOK Inc SrNt 3.400% 09/01/29. .. | 02/03/2021........ VAIOUS.....ovoeeieeiie s 2,650,493 | ..o 2,500,000

682680 BB 8 |ONEOK Inc SrNt 3.100% 03/15/30. .. | 02/05/2021........ Barclays Capital Inc. 2,605,900 | oo 2,500,000

682680 BE 2 |ONEOK Inc SrNt 6.350% 01/15/31. .. | 02/11/2021. Various 5,311,846 wern4,135,000

68389X BV 6 |Oracle Corp SrNt 2.950% 04/01/30.... .| 01/12/2021......... Goldman Sachs & Company. 3,567,135 | oo 3,250,000
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68389X  BZ 7 |Oracle Corp SrNt 3.650% 03/25/41........ccvviiriiniiirniissieniessessiessssssiesssisssenies | esvsessseenes 03/22/2021........ Wells Fargo Securities LLC..........couuerveiirniineiienereisnienns 3,103,938 | oo 3,125,000 |........ 2.AFE

69352P  AQ 6 |PPL Capital Funding InC St Nt 4.125% 0........cocvvmirrririereisieessee e | e 01/12/2021........ Jefferies & COMPANY INC........c.vvriiiie s 1,647,016 | oo 1,400,000 2AFE..n

69370C  AC 4 |PTCInc SrNt 4.000% 02/15/28, .. | 03/15/2021........ Various 798,250 | ..o 775,000 3.CFE...

695114  CW 6 |Pacificorp 1st Mtg Bd  2.700% 09/15/30........ccuvumurermrrimnimirrierirriserissienessenesenesseens .| 01/28/2021........ Nationwide Indemnity 998,313 | oo 1,000,000 1.EFE...

69512E DL 6 |Pacificorp 1st Mtg Bd Ser E 8.070% 09/.......c.evururevrmreeieririreiiseereresiseeesiessesseerenes 01/28/2021........ Nationwide INAEMNItY.........coovvieeenrieiriereecee e 1,008,100 | oo 1,000,000 1.EFE

701094 AM 6 |Parker-Hannifin Corp Sr Nt 2.700% 06/1 .. | 01/28/2021........ Nationwide Indemnity. 1,009,835 ..1,000,000 2.AFE..

707569  AS 8 | Penn National Gaming Inc Sr Nt 5.625%......... .. | 02/18/2021........ Various 4,092,973 ..3,887,000 4CFE..

71427Q  AB 4 |Pernod Ricard SA SrNt 1.625% 04/01/31....... .| 01/12/2021........ Jefferies & COMPANY INC........vvuivriiriiieiie et enisees 1,353,478 | oo 1,400,000 2.AFE..

718172 AT 6 |Philip Morris Intl Inc Sr Nt 2.500% 08.. .. | 01/28/2021. Nationwide Indemnity 985,550 .......1,000,000 1.FFE..

720198  AC 4 |Piedmont Operating Partnership Sr Nt 3... RS .| 01/28/2021........ Nationwide Indemnity... 10,983,319 | oo 11,000,000 2BFE

74041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser..........ccovvuviiveiireririirisrisissiesiesisninns .. | 12/242020........ INtEreSt CAPIANIZALION. .........cvvuieeiiiiiei e | bbb | cebene bbb | ettt | crienes 1.AFE

74256L  EH 8 |Principal LFE GLB Fnd Il Sec Nt 1.625% .. | 01/13/2021. Barclays Capital Inc. 1,477,470 ..1,500,000

742718 CB 3 |Procter & Gamble Co SrNt 5.500% 02/01 .. | 01/28/2021........ Nationwide Indemnity...........cc.ccccuviininniiniicisisesieeies 936,273 920,000

75884R  BA 0 |Regency Centers LP SrNt 3.700% 06/15/ .. | 02/02/2021........ Wells Fargo Securities LLC.........ccovvrnrieinrinreeesnisisneenns 2,813,000 | .oovovererrieieeieieresenenn 2,500,000

75975B  AA 6 |Renew LBASS Ser 2021-1 CIA 2.060% 11/ .. | 03/25/2021. Natixis............. 13,397,986 | ..... 13,400,000

76761R  BA 6 |Riserva CLO Ltd CLO Ser 2016-3A CI BRR .. | 03/01/2021........ Goldman Sachs & COMpany..........ccceerreriererererienns 20,000,000 ....20,000,000

78442G GG 5 | SLM Student Loan Tr LBASS Ser 2003-4 CI .. | 01/28/2021........ Nationwide INAEMNILY.........coevivieriere e 1,398,663 1,385,911

784720  AA 1| SPS Servicer Advance Rec Tf LBASS Ser 20 .1 03/23/2021........ NW Life C&S Fixed Inc. 18,977,476 ....18,884,000

785592  AM 8 |Sabine Pass Liquefaction 15t LIen Nt 5.........cccviviviiininniicnneecseeeeeieseen | ceeveseneeenns 01/28/2021........ Nationwide INdemMNItY..........ccvreriniiririreeceeeese s 2,088,299 | ..o 2,000,000

785592 AU 0 |Sabine Pass Liquefaction 1st Lien Nt 4....... s .| 01/28/2021........ Nationwide INdemnity...........cccoovrueruririrriecees s 5,746,361 | cooveeeveeeeeeeeeeeeeea 5,750,000

80386W AC 9 |Sasol Financing USA LLC Sr Nt 4.375% 0 s .| 03/11/2021........ Direct............. 310,000 | .o 310,000

81725W  AK 9 | Sensata Technologies BV SNt 4.000% 0........covureererrunrenineeireenereeeeneesesseeesesseesees | ceeereneeences 03/15/2021........ Goldman Sachs & Company...........ccccvererereencneeeneenns 650,000 | oo 650,000

827048  AX 7 |Silgan Holdings Inc Sr Nt 1.400% 04/01 .. | 02/03/2021........ Wells Fargo Securities LLC 3,498,075 | oo 3,500,000

82967N  BC 1 |Sirius XM Radio Inc SrNt 5.500% 07/01 .1 03/18/2021........ Various 2,366,040 | ..o 2,181,000

832696  AK 4 | Smucker JM Co SrNt 3.500% 03/15/25 01/28/2021........ Nationwide INAEMNItY.........c.oovviiierieirierece e 5,950,440 | ..o 6,000,000

832696 AS 7 |Smucker JM Co SrNt 2.375% 03/15/30.. .. [ 01/1272021........ JP Morgan Securities LLC 1,250,772 | ovveeeeersseesenis 1,200,000

832696 AT 5 |Smucker JM Co SrNt 3.550% 03/15/50.. .1 03/17/2021........ JP Morgan Securities LLC 3,250,000 | ..o 3,250,000

8426EP  AD 0 | Southern CO Gas Capital St Nt SEr20-A.........covvrvivriirieieisieisssssssssssssessnns | cneeessssnnes 01/12/2021........ Barclays Capital Inc. 1,186,272 | oo 1,200,000

858912  AG 3 |Stericycle Inc Sr Nt 3.875% 01/15/29. .. | 03/12/2021........ Barclays Capital Inc. 5,798,813 | ..o 5,850,000

87264A BT 1 | T-Mobile USA Inc SrNt 2.875% 02/15/31... .1 03/15/2021........ VAIOUS.....ovoeieiie e 6,319,787 | ..o 6,525,000

87264A  BW 4 |T-Mobile USA Inc SrNt 3.500% 04/15/31........cvumirimmirierireriieinsissriesiesesseesssinenes | ceerrinenienes 03/16/2021........ Credit Suisse Securities LLC........ 2,925,000 | ..o 2,925,000

87305Q CJ 8 |TTX CoSrNt 3.900% 02/01/45. .. | 01/28/2021........ Nationwide Indemnity 9,929,009 | oo 10,000,000

87612B BT 8 |Targa Resources Partners Sr Nt 4.000%. .| 01/2172021........ Various 8,901,625 | ..o 8,900,000

880349 AT 2 |Tenneco Automotive Inc 1st Lien 5.125%..... JSUSEUSRRRSRTN ISR 03/04/2021........ Barclays Capital Inc. 726,625 | ..o 726,000

89175M  AB 9 | Towd Point Mortgage Tr RMBS Ser 2018-3 C..........cccocvuviiiniiiiniiniicciiesississiissins .. | 01/28/2021........ Nationwide Indemnity... 1,279,387 1,190,000

90117P  AC 9 |Avenue of the Americas Tr CMBS Ser 2015- .. | 01/28/2021........ Nationwide Indemnity... 12,173,778 ....12,000,000

90265E  AQ 3 |UDR Inc SrNt 3.200% 01/15/30 .. | 01714/2021........ Wells Fargo Securities LLC..........cocoenrererninrirernircinnienne 2,756,150 2,500,000

90931E  AA 2 |United Air Lines LBASS EETC Ser 2019-1 C . .. | 03/23/2021. Barclays Capital Inc. 672,021 .632,490

90932K  AA 7 |United Airlines LBASS Ser 2019-2B PTT........... ST .. | 03/23/2021........ Barclays Capital Inc. 2,883,841 | v 2,953,998

911363 AM 1 | United Rentals Inc Sr Nt 3.875% 02/15/. .. | 03/18/2021........ VAIIOUS ..ot 1,294,313 ..1,300,000

91831A  AC 5 |VRXEscrow Corp SrNt 6.125% 04/15/25. .. | 03/15/2021. JP Morgan Securities LLC 663,813 .650,000

92277G AU 1 |Ventas Realty LP SrNt 3.000% 01/15/30.... .. | 01/26/2021........ VAIOUS.....ovoeeieeiie s 4,022,364 ..3,750,000

92343V AP 9 |Verizon Communications INC Bd  6.900% 0..........cccvuvuerirmrirniiinniisiineiierierisssiiesinns .. | 01/28/2021........ Nationwide Indemnity... 11,209,759 ....10,000,000 .

92343V BE 3 | Verizon Communications Inc Sr Nt 4.750. .| 01/28/2021........ Nationwide Indemnity... 7,581,617 ..7,000,000 80,354 | 2.AFE
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92343V GB 4 |Verizon Communications INC SrINt 3.550...........cccvueriieirieieieiieiee e eeeisssenes | ceenieseinnenns 03/12/2021........ VAHOUS......veveeieiie it nes 1,981,539 | ..o 2,000,000 |........ 2AFE

92343V GJ 7 |Verizon Communications INC St Nt 2.550.........c.ccrirrireerniinieiernseneeseeeeeesesnnes | corereeenneenes 03/11/2021........ Morgan Stanley & Co LLC 1,678,075 | oo 1,685,000 |........ 2AFE

92343V GK 4 | Verizon Communications Inc Sr Nt 3.400. .| 03/11/2021........ Morgan Stanley & Co LLC 1,998,840 ..2,000,000 |........ 2.AFE

92552V AK 6 |Viasat Inc St Nt 5.625% 09/15/25........ccomrvmiviiriririneiiniineiiesirssiesssssi s .| 03/29/2021........ JP Morgan Securities LLC 1,326,000 ..1,300,000

92553P AU 6 |Viacom Inc SrNt 5.850% 09/01/43.........cooovuivirierinieierirereessiesiesisseesisssseseniens | eereeesenenenes 03/31/2021........ RBC Capital Markets LLC...........cccoumirernrirererieeirerneseeenirenns 2,515,363 | ..o 1,950,000

92840V AB 8 |Vistra Operations CO LLC St Nt 5.625%........c.covverereriirriiniineiierienieississiiesienes .. | 03/15/2021........ Various 2,146,786 | ..o 2,059,000

92939K  AE 8 | WFRBS Commercial Mtg Tr CMBS Ser 2014-C2 .. | 01/28/2021........ Nationwide Indemnity 1,267,240 | oo 1,245,000

939348  AE 8 |Washington Mutual MSC Mtg PT RMBS Ser 20 .| 01/28/2021........ Nationwide Indemnity... 1,207,476 ..1,570,802

941053  AH 3 |Waste Connections Inc SrNt 4.250% 12/.... .| 01/28/2021. Nationwide Indemnity... 1,005,589 .900,000

95040Q AM 6 | Welltower Inc Sr Nt 2.800% 06/01/31 .. | 03/16/2021........ Various 4,779,648 ..4,800,000

96950F  AF 1 |Williams Partners LP SrNt 6.300% 04/1 .. | 01/28/2021........ Nationwide Indemnity... 1,121,413 ..1,000,000

96950F  AQ 7 |Williams Partners LP SrNt 3.900% 01/1 .. | 01/28/2021. Nationwide Indemnity... 7,491,008 ..7,500,000

98956P  AB 8 |Zimmer HIdgs Inc SrNt 5.750% 11/30/39. .. | 03/25/2021........ Morgan Stanley & Co LLC 912,366 700,000

98956P AT 9 |Zimmer Hidgs Inc Sr Nt 3.550% 03/20/30. .. [ 01/19/2021........ Various 1,842,715 ..1,652,000

98978V AL 7 |Zoetis Inc SrNt 3.000% 09/12/27.... .| 01/28/2021. Nationwide Indemnity... 1,994,349 ..2,000,000

009090  AB 7 |Air Canada LBASS EETC Ser 2015-1B 3.8 A 01/28/2021........ Nationwide Indemnity... 1,241,551 .1,248,306 17,871 | 2.

136385  AX 9 | Canadian Natural Resources SrINt 3.850..........cccrreerrireeeirreneneinennieeeeseeseeeeeenenees A 01/28/2021........ Nationwide Indemnity... 1,990,076 | ..o 2,000,000 12,192 [2.CFE..cvirrnnee.

136385  AY 7 |Canadian Natural Resources SrNt 4.950..........cccccoeuiiiiiiiiiiniincieniisssieniens A 01/28/2021........ Nationwide Indemnity... 3,254,966 | ..oovvvriiia 3,200,000 25,080 (2.CFE

335934 AT 2 |First Quantum Minerals LTD Sr Nt 6.875 A 01/14/2021........ Direct............. 227,850 | .o 210,000 [ oo 4,331 |5 AFE. ...

448055  AD 5 |Husky Energy Inc St Nt 6.800% 09/15/37........coovivevmnmiireiiniireriesineiesisersssesiseneniseens | reveeesnnenenes 01/28/2021........ Nationwide Indemnity... 1,248,520 ..1,000,000

67077M  AF 5 |Nutrien Ltd Sr Nt 5.875% 12/01/36 . A 01/28/2021........ Nationwide Indemnity... 1,020,790 ..1,000,000 | .. .

67077M  AG 3 |Nutrien Ltd Sr Nt 5.625% 12/01/40.........ccovvvveeririrciirirereineinns A 01/28/2021........ Nationwide Indemnity 5,290,029 | ...oorieeees 4,500,000 | ..o 40,078 |2BFE......cccovvrerene

67077M AP 3 |Nutrien Ltd Sr Nt 7.125% 05/23/36.........ccovrvrrermrrircineirerniinein A 01/28/2021........ Nationwide Indemnity... 5,635,736 | c.ovvrevrriiieniniereieis 5,000,000 | cooucererrririreniereernieend 64,323 |2BFE.....cccovvrirnnn

000000 00 O |Cia Latino Americana 1st Lien 9.500% 0 . . |0 01/22/2021........ Interest Capitalization... 11,259 11,259

000000 00 O |International Bank Of AZ St Nt 3.500%.........ccermrmrermiiiiirirircineireresiseeesseseeseneenes Do 02/09/2021........ Direct............. 390,500 | oo 400,000

000000 00 0 |MTN Mauritius Investments SrNt 4.755%.........cccovvevrerereerieieereseieeessie e D... 03/29/2021........ Direct.... 347,325 330,000

000000 00 O |DTEK Finance PLC 1st Lien PIK 10.750% 1 D... 03/01/2021........ Direct.... 233,625 . 300,000

000000 00 O |Tullow Oil Plc SrNt 7.000% 03/01/25.... [ DI 03/01/2021........ Direct.....ovvue. 243,000 | ..o 300,000

000000 00 O |Digicel Group 0.5 Ltd SrNt PIK 8.000%............ D... 03/03/2021........ Direct.... 257,875 310,000

000000 00 O |Kaisa Group Holdings LTD SeC Nt 11.250%........cccuurivrerererereriiirersieiseierissisenens D... 01/15/2021........ Direct.... 445,500 .

000000 00 O |Petroleos Mexicanos St Nt 6.875% 10/16............oveeurreerierrincireinrineiesieseienienens | DI 02/19/2021........ Direct............. 443,600 | oo 400,000

000000 00 O |National Bank of Uzbekis Sr Nt 4.850% 03/19/2021........ Direct.... 787,278 760,000

000000 00 O |Office Cherifien Des Pho Sr Nt 4.500%...... . R 02/09/2021........ Direct.... 417,012 . 380,000

000000 00 O |Akbank TAS SrNt 6.800% 02/06/26............ccoevorrrerrriererireirerisireseesisersesseeesesniesenes 03/24/2021........ Direct............. 944,113 | e 950,000

000000 00 O |Volcan Cia Minera SrNt 4.375% 02/11/2 02/10/2021........ Direct.... 269,903 265,000

000000 00 O |Kosmos Energy Ltd SrNt 7.125% 04/04/2 02/19/2021........ Direct.... 300,750 300,000

000000 00 O |Akbank TAS Sub Nt Fix to Float 7.200%.. 03/22/2021........ Direct.... 193,000 200,000

000000 00 O |Turkiye Sinai Kalkinma Sub Nt Fix to Flo........cc.cccoocveiiniienns 01/07/2021. 597,000 .600,000

000000 00 O |NexaResources SA SrNt 5.375% 05/04/2 03/25/2021........ 988,875 900,000

000000 00 O |Leviathan Bond Ltd Sec Nt 6.500% 06/30..... 03/18/2021........ 975,375 900,000

000000 00 O |Credit Bank of Moscow Sub Nt 7.500% 10.. 02/05/2021. 289,855 .290,000

000000 00 0 | Termocandelaria Power Sr Nt 7.875% 01/ 01/28/2021........ Direct.... 504,125

000000 00 O |Energean Israel Finance Sec Nt 5.375%.... 03/18/2021........ Direct.... 988,162 985,000

000000 00 O |WynnMacau LTD SrNt 5.625% 08/26/28 01/14/2021. Direct 299,788 .290,000

000000 00 O |Metinvest BV SrNt 7.750% 10/17/29 02/18/2021........ Direct.... 331,500 300,000
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000000 00 0 |Odebrecht Finance LTD SrNt 0.000% 10/.......cccivemrieniiiiericiiriinissiseissiieninens [ DI 02/17/2021........ Taxable Exchange 122,067 | oo 1,592,019 |........ 6. FE

000000 00 O |Melco Resorts Finance Sr Nt 5.375% 12/ [ DI 01/21/2021........ Direct............. 315,375

000000 00 O |Turkiye Garanti Bankasi AS SUb Nt FiX 0.........ccviuirmiiiiiriniicineeescenieeeeenes D... 02/19/2021........ Direct.... 761,938

000000 00 O |JSM Global Sarl Sr Nt 4.750% 10/20/30 D... 01/13/2021........ Direct.... 484,650

000000 00 O |Country Garden Hid Co 1stLien  3.300%........ccurrerermrririermiiieriirerirerneiseieriseienenenenes D 01/14/2021........ Direct............. 975,625

000000 00 0 |Intl Airport Finance SA 1st Lien 12.000 03/10/2021........ Direct.... 284,988

000000 00 0 |Office Cherifien Des Pho St Nt 8.875%.......ccovuevuveiierniinieriiersinesesrsesseseseenenas 02/24/2021........ Direct.... 364,313

000000 00 0 |Odebrecht Finance LTD SrNt 0.000% 12/...... 02/17/2021........ Taxable Exchange 450,681

00973R  AE 3 | Aker BP ASANt 3.000% 01/15/25 02/05/2021. Morgan Stanley & Co LLC. 968,605 .925,000

00973R  AF 0 | Aker BP ASANt 3.750% 01/15/30... 02/09/2021........ VAOUS....covvriieeieie e 2,144,366 | ... 2,016,000

00973R  AJ 2 |Aker BP ASA SrNt 4.000% 01/15/31 02/10/2021........ Morgan Stanley & Co LLC 2,734,100 | oo 2,500,000

03847Q  AA 1 |Arabian Centres Sukuk Il Sr Nt 5.625% 03/30/2021. Direct 1,225,000 .1,225,000

05578Q AB 9 |BPCE SA Sub Nt 5.150% 07/21/24. 01/28/2021........ Nationwide INAEMNItY...........ccirrireiiireeirece e 1,016,924 ..1,000,000

05583  AJ 1 |BPCE SA Sub Nt Fixed to Float 2.277% 0. 01/12/2021........ Citigroup. 2,500,000 | .oovoieieieeeene 2,500,000

05971A  AG 6 |Banco BTG Pactual Sr Nt 2.750% 01/11/2 03/22/2021. Direct.... . 1,020,661 ..1,050,000

067316  AG 4 |BacardiLTD SrNt 5.150% 05/15/38.........cccomrrmrrieririrriisiinerierieresesssiesesienienes 03/31/2021........ Credit Suisse Securities LLC...... 1,566,409

067316  AH 2 |BacardiLTD SrNt 5.300% 05/15/48.... 01/05/2021........ Jefferies & COMPANY INC........cuvvriiiiicee e 562,977

09659W 2K 9 | BNP Paribas Sr Nt 3.052% 01/13/31... .|D.... 01/12/2021........ BNP Paribas Securities Corp 1,607,475 .

12642K  AB 0 | CSN Islands XI Corp Sr Nt 6.750% 01/28 [ DI 02/22/2021........ Direct............. 257,400 | ..o 240,000

151290 BZ 5 |Cemex SAB de CV Sec Nt 3.875% 07/11/3 1. D... 01/07/2021........ Direct.... 795,000 795,000

18452N  AB 0 |Clean Renewable Power 1st Lien 4.250%... s D.... 03/18/2021........ Direct.... 500,000 . 500,000

200447  AH 3 | Comision Fed De Electric SrNt 3.348%........cccvuvrimrrernrnieriniiseeeserssiseiesiseisenn D 02/02/2021........ Direct............. 390,000 | ..o 390,000

20445P  AG 0 |Cia Latino Americana 1st Lien 9.500% 0 . . D.... 01/22/2021........ Interest Capitalization............. 141,668 141,668

21218M  AB 1 |Continuum Energy Levante Sec Nt 4.500%........ s D.... 02/02/2021........ Direct............. 525,000 . 525,000 .

21684A  AD 8 |Rabobank Nederland Sub Nt 5.250% 08/04..........cccovvivmiireiiniirerrernnineererisesnieseeis (ORI 03/31/2021....... BNP Paribas Securities Corp 2,526,947 | ..o 1,950,000 | .oooverieererieeee s 17,347 [2AFE .

225313 AK 1 |Credit Agricole SA Sub Nt 4.000% 01/10... 01/07/2021........ Credit Agricole USA was Calyon 1,337,472 | oo 1,200,000 | ..oovovrrrirerrririrninns 133 [2.AFE

225313 AM 7 | Credit Agricole SA Sub Nt 3.250% 01/14... . . 01/12/2021........ VaOUS....cevvriiecieie e 2,484,566 | .....ovoeeiereeeinn 2,300,000

225401 AF 5 |Credit Suisse Group Sr Nt 3.869% 01/12.........cccuvimiiimiinirieriirinniesisssiesiesesseens 01/12/2021........ Credit Suisse Securities LLC...... 2,802,525 | ..o 2,500,000

22547A  AD 3 |Credito Real Sab De CV Sr Nt 8.000% 01....... 01/11/2021........ Direct.... 390,000 390,000

400666 ~ AA 1 |Guara Norte Sarl SrNt 5.198% 06/15/34..... 02/08/2021........ Direct.... 354,982 . 355,000

404280 AK 5 [HSBC Holdings PLC SrNt 5.100% 04/05/2 01/28/2021........ Nationwide INdemnity...........ccccoviveiniieiiniriice 8,999,548 | ..o 9,000,000

404280 CH 0 |HSBC Holdings PLC Sr Nt Fix to Float 2...... 01/13/2021........ VAOUS. ..ot 1,055,375 ..1,000,000

45410L  AA 0 |India Green Power Hold Sr Nt 4.000% 02.... IR ) I 02/09/2021........ Direct............. 581,875 . 580,000

456837 AW 3 |ING Groep NV Sr Nt Fix to Float 2.727%.......cccvvuevmrniieririreieerereseiesierseseneenes [ DI 03/29/2021........ VaHOUS. ... 8,453,719 | v 8,450,000

48855K  AC 4 |Kenbourne Invest SA SrNt 4.700% 01/22.... . |D.... 01/14/2021........ Direct.... 885,000 885,000

49836A  AC 8 |Klabin Austria GMBH Sr Nt 3.200% 01/12 . |D.... 01/06/2021........ Direct.... 545,000 545,000

566007 AC 4 |MARB BondCo PLC SrNt 3.950% 01/29/31 D... 01/14/2021........ Direct.... 475,000

603374  AF 6 |Minerva Luxembourg SA Sr Nt 4.375% 03/. ..|D 03/03/2021. Direct. 608,862 .615,000

62459L  AA 7 |Movida Europe SA SrNt 5.250% 02/08/31.......... D... 01/28/2021........ Direct.... . 1,095,000 ..1,095,000

654744  AC 5 |NISSAN MOTOR CO NISSAN MOTOR CO 4.345% . |D.... 03/30/2021........ Mizuho Securities USA Inc 6,066,574 | ....oovveriireieiereiieinens 5,574,000

65557F  AA 4 |Nordea Bank AB Sub Bk Nt 4.875% 05/13/..... C 01/28/2021. Nationwide Indemnity... 7,998,575 ..8,000,000

68373N  AA 3 | OP Servicios Mega SrNt 8.250% 02/11/2 D.. 03/25/2021........ Direct............ 543,694 . 535,000

71647N  BD 0 |Petrobras Global Finance SrNt 6.900% D.... 03/15/2021........ Direct.... 820,420 | ..o 760,000

71654Q  BX 9 |Petroleos Mexicanos SrNt 5.625% 01/23..........covieernrinermininceerieseieiesisseeneees D... 03/17/2021........ Direct.... 845,405 | ..o 1,045,000
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82883P  AA 2 |Simpar Europe SA SrNt 5.200% 01/26/31........ccoovvueiriirinrineiieriissiesienies | DI 01/14/2021........ Direct............. 364,996 | ..o 365,000 |........ 3.CFE

86389Q AG 7 |Studio City Finance Ltd SrNt 5.000% 0 [0 01/05/2021........ Direct............. 865,000 | ...veovrrierireereerienins 865,000 |........ 4 AFE

88167A  AF 8 |Teva Pharmaceuticals NE Sr Nt 4.100% 1 C.... 01/28/2021........ Nationwide INAEMNILY...........ccvvriirireieiineieeiees e 4,362,500 25,000,000 | oo 66,625 [3.CFE.....c.coovvmmrrnnes

90014T  AG 6 |TC Ziraat Bankasi AS Sr Nt 5.375% 03/0........ccccvrerrmrinerirerirerienieenns D.... 01/26/2021........ Direct............. 596,670 600,000 |........ 4BFE

90015Y  AB 5 |Turkiye Sinai Kalkinma Sr Nt 5.875% 07.......ccuevurrereereinerineeiesiseessesiseisessseensens [0 01/07/2021........ Direct............. 422,735 | oo 425,000 |........ 4.CFE

902133  AG 2 | Tyco Electronics Group Co Gtd Nt 7.125 01/28/2021........ Nationwide Indemnity... 13,289,219 | oo 12,000,000 | coooveerererrnrrirnniernnieeenis 277,875 [1.GFE. ...

902613  AE 8 | UBS Group AG Sr Nt Fix t0 Float 2.095%.........ccuevumrrrmerieririrenerierinersessesesssesseninns 02/02/2021........ UBS Warburg London.. 2,500,000 | oo 2,500,000 |........ 1.GFE

90471M  AD 4 | Unifin Financiera SA DE Sr Nt 9.875% 0 01/25/2021........ Direct.... 535,000 535,000 3.CFE

918374  AA 7 | VTR Finance BV SrNt 6.375% 07/15/28 01/20/2021. Direct 304,850 .280,000 4 AFE

984848 AN 1 |Yapi Ve Kredi Bankasi AS Sub Nt Fix to F. 01/14/2021........ Direct.... 700,000 . 700,000 5.BFE

G6714U  AA 8 | Odebrecht Finance LTD Sr Nt - Holdco 0 02/17/2021........ Taxable Exchange 80,262 | oo 4,323,856 6.2

P7354P  AA 2 |OI SA SrNt-PIK 10.000% 07/27/25.... 02/03/2021. Direct 261,875 .250,000 5.AFE

P8704L  AB 4 | Sixsigma Networks Mexico Sr Nt 7.500%.. 03/02/2021........ Direct.... 257,375 290,000 4BFE...ooiiiin

3899999. Total - Bonds - INAUSHTIAl NG MISCEIANEOUS. ...ttt e ebs s ess k0880888488088 80808080 E 0808008 h 080 e ehbeeE b es bbbt b sttt | bonbinssnssenssns st entennss o 981,617,350 | ..o 959,250,296 XXX

Bonds - Unaffiliated Bank Loans

000000 00 O |Animal Supply Company Holdco TErm LN Ni........cccovrriinineninnenneinsisseesissnnnes | cevreessenennes 03/31/2021........ Interest Capitalization............... 78,673 78,673 |........ 5BZ

000000 00 O |Animal Supply Company New 1st Lien Term .| 03/29/2021........ Interest Capitalization............... 13,973 13,973 |........ 5BZ

000000 00 0 |Vistra Operations Co LLC Incremental Ter. .| 01/11/2021........ Credit Agricole USA was Calyon 169,026 | ..o 170,303 |........ 2.CFE

000000 00 O |Vistra Operations Co LLC InCremental TEr.........ccouvuueirerieriinierereiireerciseiniseeeesenseens | ceereseneenenns 01/11/2021........ Goldman Sachs & Company...........ccccvveerirnienierneenns 698,993 | .. 704,275 |........ 2.CFE

000000 00 O |Stealth Holding LLC Term Ln Nt 1 7.750 .. | 03/01/2021........ Direct.... 854,862 872,308 |........ 3CZ

000000 00 O |UCIT Online Security Inc CAD Term Ln Nt.... . .| 03/01/2021........ Direct.... 569,908 581,538 |........ 3.C

000000 00 O |UCIT Online Security INC CAD TEMM LN Nt......vouuiermeririierieniseessenisssssessessssessesnnns | seesseesnssnnes 03/26/2021........ Tax Free EXChange.........c.coveeeererenernneeieeineenns 480,247 | oo 490,012 | oo 1,160 [3.CZ.covvirircrins

000000 00 O |Catalent Pharma Solutions Inc Term Ln B- .. | 02/22/2021........ Tax Free Exchange.. 4,908,240 4,912,500 |........ 3.AFE

000000 00 O |Berry Plastics Corp TermLnZNt1 1.8.........c...... .| 03/04/2021........ Tax Free Exchange.. 7,910,924 ..7,886,659 |........ 3.BFE

000000 00 O |Stealth Holding Canadian Initial TL Nt 1.........civiuiimriiniieireisneiseisesieseseeiseesenenans 03/15/2021........ Direct............ 480,212 | oo 490,012 | ........ 3AZ

000000 00 O |AlFire Term Ln Nt 1 6.750% 03/22/27.... .. | 03/22/2021........ Direct.... 1,298,237 21,324,732 | ... 3BZ

000000 00 O |Shields Health Solutions LLC Term LN Nb.........ccurivmerenrereriieseriseriesieeesensseesenes .| 03/30/2021........ Direct.... 1,209,461 1,234,144 | ....... 4AZ

000000 00 O |Surgical Specialists LLC Delayed Draw T€........c.ovurrverrimermiirirnniernssessenssseseerensnes 01/28/2021........ Direct.....ovvue. 740,053 | oo 759,029 |........ 4AZ

000000 00 O |Surgical Specialists LLC Term Ln Nt 1.......c.vvumieirierieiieeceeeinsiesessesseeesennens .. | 01/28/2021........ Direct.... 305,176 | ..o 313,002 |........ 4AZ

00216C  AB 9 | AQ Sunshine Inc aka Relation Delayed Dra...........ccccoeirerreriecireensinieieeesssse s .1 01/29/2021........ Direct.... 39,449 39,449 | ... 3.BPL

00216C  AE 3 | AQ Sunshine Inc aka Relation Delayed Dra............ccvvvrerririnierinsinnisnseiseessessnenes 01/29/2021........ Tax Free EXChange.........ccvvueverneeninsiininninenns 238472 | oo 239,065 [ ..o 1,160 |3.BPL.ccvriciiiinne

00228*  AB 2 |ATI Restoration LLC 1st Lien DD Term Ln .. [ 01/19/2021........ Direct.... 124,953 126,535 |........ 3BZ

02922X  AK 4 | American Renal Holdings Inc Term Ln Nt 1 .1 01/25/2021........ Direct.... 4,875,000 ..5,000,000 |........ 4.C

09523@ AA 5 |Marcone Appliance Parts Inc Incremental.............ooeurererireeineneencrenseeseeees 01/20/2021........ Tax Free Exchange.........ccovveveeveereencenieinnininne 2,459 L2497 | ... 3.BPL

15644G ~ A# 1 | Centric Brands Inc 1st Lien Exit Term Ln . [ 01/1172021........ Interest Capitalization............... 160,199 | ovovceees 160,199 |...... 4.CPL

15644G ~ A* 5 |Centric Brands INC DIP LN Nt 6 6.500%........cccuveruremmriririerierireiiseissriesieseeseseeens .. | 02/22/2021........ Direct............. 78,862 78,862 |........ 4.CPL

24702N  BF 6 |Dell International LLC Term Ln B-2 Nt 1 .| 02/18/2021........ Tax Free Exchange.........ccocoevieieneinciniciienenne 6,077,479 | oo 6,079,696 2CZ

28622@ AB 3 |Elevation Services Holding LLC Delayed D .. | 02/01/2021. Direct.... . 977,143 977,143 3AZ

30282#  AE 2 |First Watch Restaurants Delayed Draw Ter. .. | 03/26/2021........ Interest Capitalization............... 2,905 ...2,905 3.Cz

30282#  AE 2 |First Watch Restaurants Delayed Draw Ter. .. | 03/26/2021........ Tax Free Exchange. 2,905 ...2,905 2 13.C

30282#  AF 9 |First Watch Restaurants Delayed Draw Ter. .. | 03/26/2021. Interest Capitalizatiol 2,361 ...2,361 5BGI

30282#  AF 9 |First Watch Restaurants Delayed Draw Ter. .. | 03/26/2021........ Tax Free Exchange 2,361 ...2,361 2 |5BGlI

30282# AG 7 |First Watch Restaurants Delayed Draw Ter. .. | 03/26/2021........ Interest Capitalization... 1,406 ...1,406 3.CPL

30282#  AG 7 |First Watch Restaurants Delayed Draw Ter. .. | 03/26/2021. Tax Free Exchange.. 1,406 ...1,406 1]3.CPL

30282#  AH 5 |First Watch Restaurants Delayed Draw Ter. .| 03/26/2021........ Tax Free Exchange.. 1,879 ..1,879 1 |3.CPL
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30282#  AJ 1 |First Watch Restaurants Delayed Draw Ter...........cccucimiieiniinrinniinsiciesinsineies | coeesiineiienes 03/26/2021........ Interest Capitalization............... 1,879 21,879 3.CPl
30282#  AJ 1 |First Watch Restaurants Term LN NE 1 6.....coveeieiiniecrcneecseeeeseseeeiseines | cvvereenennenns 03/26/2021........ Interest Capitalization............... 11,210 11,210 |........ 3.CPL
30282#  AJ 1 |First Watch Restaurants Term Ln Nt5 6 ..| 03/26/2021........ Tax Free Exchange.........ccoooevieieineincieieieinns 11,085 11,210 | 8 |3.CPL
35042# AC 6 |Foundation Consumer Brands Term Ln Nt 1 .| 02/12/2021........ Direct............. 1,755,000 | oo 1,800,000 |........ 3.APL
35921@ AA 8 |Frontline Technologies GrLL Term LN NE........cooierierincirceees e 01/29/2021........ Tax Free Exchange.........ccoooeevieeeeineincenininnninns 14,830 15101 | .o 5(3.CzZ
35921@ AC 4 |Frontiine Technologies Gr LL Delayed Dra.............c.couvveiierinieiirineiiiniins .. | 01/2972021........ Tax Free Exchange.........ccccocvvvvivviveiinicninennens 3,018 L3018 | 1(3.C
36147@ AA 4 | GB Auto Service Inc Delayed Draw Term Ln .| 03/31/2021........ Direct............. 137,041 | oo 138,600 |........ 3.CPL
36147@ AA 4 | Aero Operating LLC Delayed Draw Term Ln .. | 03/31/2021........ Direct.... 83,966 85,679 4 APL
36198@ AC 8 | TPC Broadband Holdings Delayed Draw Term .| 03/19/2021. Direct.... 541,219 547,377 4BPL
36198@ AC 8 | TPC Broadband Holdings Delayed Draw Term .| 03/31/2021........ Tax Free Exchange.........coveeevereeeincenininnnenne 225584 | oo 228,074 | 4BPL
36850@ AB 9 |Gehl Foods Inc LLC Term LnNt4 5.619%.. .. | 03/01/2021........ Interest Capitalization... 904 | oo 904 | i 4.APL
36850@ AB 9 | Gehl Foods Inc LLC TermLnNt5 6.015%.. .. | 01/04/2021. Interest Capitalization... . 33,808 4 APL
52729K AP 1 |Level 3 Financing Inc Term Ln BNt 1 1 .. | 02/18/2021........ Bank of America BISD Dealer...................... 17,433,838 | ..o 17,635,000 2Cz

55392  AA 8 | MBS Services 1st Lien TermLnNt1 5.7...... .. | 03/31/2021........ Interest Capitalization... 1,414 1,414 3.CPL
55418# AB 2 |Mac Lean-Fogg Company Delayed Draw Term. .. | 01/29/2021. Tax Free Exchange.. 246,922 .250,000 3.BPL
60937@ AA 8 |Monica Holdings Inc Term Ln Nt 1 7.250 .| 01/08/2021........ Direct............. 2,814,689 | ..o 2,916,776 2C
65716@ AA 4 |North Amer Science Assoc Inc Term Ln Nt... .. | 02/126/2021........ Direct............. 206,911 212,216 |........ 2.CPL
65716@ AA 4 |North Amer Science Assoc Inc Term Ln Nt... .| 03/15/2021........ Tax Free Exchange...........ccccoueuviiiniinciireninniens 112,462 115,259 |........ 2.CPL
67113@ AB 7 | OTG Management LLC Incremental DD TEMM L. .....vvrrerernirerniieeenissisesssisnsssseneiens | aveseressnnens 03/31/2021........ Interest Capitalization............... 6,982 ..6,982 |........ 4BPL
67113@ AC 5 |OTG Management LLC 7th Amend Term Ln Nt .| 03/31/2021........ Interest Capitalization... 816 | o816 | 4AZ
67113@ AC 5 |OTG Management LLC 7th Amend Term Ln Nt .| 02/05/2021........ Interest Capitalization... 6,517 | oo 8,517 | i, 4AZ

68144#  AA 8 | Omega Healthcare Holdings LLC INCrEmenta...........covererenrereeirieinereeieineineseeneines | ceveeeeseennenes 03/10/2021........ Direct............. 1,023,716 | oo 1,047,280 | e 2AZ

72584D  AF 1 |Yum Brands New Term Ln B Nt 1 1.856% 0. .. | 03/15/2021........ Tax Free Exchange. 4,863,810 | ..cooovvvvvrivriccninniiennenn 4,875,000 | .o 2.CFE
74741@ AA 5 |Invo Healthcare (Olympia Acq) PIK Term L. .1 03/31/2021........ Interest Capitalization... . 13 | e 13 | e 3.CPL
74741@ AA 5 |Invo Healthcare (Olympia Acq) PIK TEM L......coviiriieeiieieeeiseseeeeesesssseinnins | eveeieieiens 03/31/2021........ Tax Free Exchange.........ccooeevieeenincinieieininne 4463 | oo ,502 | 5 [3.CPL
74741@ AA 5 |Invo Healthcare (Olympia Acq) Term Ln Nt .. | 03/31/2021........ Interest Capitalization............... 4,552 | oo 4,952 | 3.CPL
75734@ AC 7 |Reddy Ice Holdings Inc Delayed Draw Term .1 03/31/2021........ Direct............. 58,563 | oo 09,455 | L 3.BPL
81389  AA 5 |SecurAmerica LLC Term LNt 1T 9.111% T | e 01/02/2021........ Interest Capitalization............... (117) (117) ] oo 2.CPL
81389%#  AC 1 |SecurAmerica LLC Delayed Draw Term Ln #2 s .| 01/02/2021........ Interest Capitalization... (8) | +vverererereereeeerersee s ()] — 2.CPL
816307 A@ 1 |Selectquote Inc Initial Term LN Nt 3 5. .| 02/26/2021........ Tax Free Exchange 4,878,002 | oo 4,954,265 | ........ 3.BPL
816307 A@ 1 |Selectquote Inc Initial TEMM LN NET 6. | crereensesines 03/31/2021........ Tax Free EXChange.........ccvvueverneeninsiininninenns 5,766,957 | .ovooreeeririeeeienes 5,855,040 | oo 4,722 |2.CPL.ccvrrrrirerinns
84756#  AA 4 |Spectra Finance LLC Term Ln Nt 1 4.738 .| 03/31/2021......... Interest Capitalization............... 7,459 7,459 | ... 2.CPL
87300  AE 4 | THG Acquisition LLC 1st Lien DD Term LN.......coovuireiiiieieincienisseensssseiennes .| 03/01/2021........ Direct............. 85,542 86,625 |........ 3AZ

87326#  AA 8 | Wealth Enhance Group LLC Delayed Draw T€.........cooeurvererrirereererereencinereeeeseeneennnns | covereeeeneenes 03/31/2021........ Direct............. 38,905 38,905 |........ 3Bz

928432  A* 4 |Visual Edge Technology Inc Term Ln Nt 2.... .. | 02/26/2021........ Interest Capitalization... 19,630 19,630 |....... 5.APL
928432  A* 4 |Visual Edge Technology Inc Term Ln Nt 10 .. | 02/26/2021........ Tax Free Exchange 16,121 16,250 |........ 5.APL
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw... .. | 02/26/2021........ Interest Capitalization... 17,887 17,887 5.APL
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw... .. | 02/26/2021. Tax Free Exchange.. 14,736 14,736 5.APL
92975@ AB 2 |Wealth Enhance Group LLC Delayed Draw Te......... .1 03/31/2021........ Direct............. 175,003 | oo 175,888 |........ 3.BPL
96145@  AA 0 | Westrock Coffee Holdings LLC Term Ln Ni.........ccociiiiiiiiiinniiicisnisnissiissins | covnesniniens 03/31/2021........ Interest Capitalization............... 16,960 16,960 |....... 2.CPL
8299999. Total - Bonds - Unaffiliated Bank Loans......... 72,949,603 73,766,041 .7,067 XXX
8399997, TOtal - BONMS = PaI 3.ttt etttk ek bR R fEE s L4 eEe oL b oEE£EE e E LR f oL E s E L E L EEE oL EE£EE £ E R E £ L L E 4L LR L b £ E L EEEoEEf L E £ E L E oL R f L E AL LR LEE£EE R SEEEEE e E e L E R R E e E b b e fhfeLEeEene e en b ettt | erienb et 1,586,419,553 ,534,748,022 11,829,435 XXX
8309999, TOHAl = BONGS. ... veoveiiessitistiseerseseesss sttt et a8tk E ook eeeE eE1eEEeeE S oL S eeEeeE 1oL R o080 E LA R LR E A4S E oL E e84 LR LSRRk et eeete feetseeEt st et ees sttt tentne | fiesrsens ettt 1,586,419,553 | oo 1,534,748,022 | ..o 11,829,435 XXX

Preferred Stocks - Industrial and Mi:

(Unaffiliated) Perpetual Preferred
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23281# 12 4 | Cyprium Parallel INVS V LP Pfrd UNItS.........ccvuiverriiiieiissiiicsseeseiesssssessnnns | eeveesenenenns 03/09/2021........ DIFBOL....evvceete ettt ettt s sttt es st nnsetesenns | ereiesenet s et es et 177500 | oo TA1T750 | e | e 2.APL

000000 00 O |Bangkok Bank PCL Jr Sub Nt 5.000% Perp....... D 02/18/2021........ DIFBCE. ..t | et 320,000.000 340,544

000000 00 O |Kasikornbank Pcl HK Jr Sub Nt Fix to Flo 03/29/2021........ Direct.... ..765,000.000 809,700 | ..voreuieiriereieeree e | ereenes

000000 00 O |Commercial Bank of Dubai Jr Sub Nt 6.0 .|D.... 01/29/2021........ Direct........... ..460,000.000 481,390

000000 00 O |Digicel Group 0.5 Ltd Sub Nt 7.000% Pe........cvveruermriiireinriiererirerseiseiesseiesieeienes D 01/26/2021........ DIFECE. ..t | teieni et nen 70,000.000 23,625 | oo | s X

000000 00 0 |Banco Do Brasil (Cayman) Jr Sub Nt Ser R 02/23/2021........ DITECE....cvocvevecieveeis et ss s ssesnsssesaens | essessesiissssisssesiesies 890,000.000 992,375 10,358 [5AFE...ciiiiiinnns
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) PErDEtUAI PrEfEITEA. ... ..o ootttk 288ttt ettt entes seraseaes 3,765,384 XXX 40,813 XXX
8999997. Total - Preferred Stocks - Part 3...............cccooovueiiiiiiieiiceiecceeeceeeeeeee e 3,765,384 XXX XXX
8999999. Total - Preferred Stocks......... 3,765,384 XXX XXX

Common Stocks - Parent, iaries and Affiliates Other

01922# 10 9 |Allied Holdings (Delaware) Inc Com .. | 02/28/2021........ Capital Contribution..............cccvereriirnriininnireeeens 103,600 XXX XXX

04855@ 10 6 |Allied Ins Co of America Com . 02/28/2021........ Direct.... 6,000.000 1,200,000 XXX XXX
9399999. Total - Common Stocks - Parent, Subsidiaries and AffiIAEES ONET...........cooviiiieiiieieiieeiies ettt ettt ettt sttt ettt s et s et s ettt en s et et esse s es st st essetnees 1,303,600 XXX XXX
9799997. Total - Common Stocks - Part 3 1,303,600 XXX XXX
9799999. Total - Common Stocks.... 1,303,600 XXX 0 XXX
9899999. Total - Preferred and Common Stocks 5,068,984 XXX . 0,813 XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS............cuiuiiireiieriiiereiieiiseieiise ettt se eeressessstesess s ses e s seessee e ss e eesees s eef e E a8 eE R eE R e e e b ee R L h et e bbbt ee bbb enbntere | eesesteteessateessesienesenssenenas st nsensnrerenes | oebiesisssesssssensenenniee 1,591,488,537 XXX | 11,870,248 XXX
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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
36202C 4P 5 |GNMA Pool #2630 6.500% 08/20/28........ .. | 03/01/2021. | Paydown 224 224 235 | 231 | e [ s (7) 7 224 | e [ [ s (U O 3 108/20/2028. [ 1A ..............
GNMA REMIC Ser 2010-163 CI MD
38377R  KS 3 [4.000% 0 .| 03/01/2021. | Paydown 621,449 621,449 | ... 597,975 | ..o 619,327 | .o | e 2,122 2122 | oo | e 621,449 | ooovoiices [ [ s (U I 3,986 |06/16/2039.|1.A ..............
Vendee Mtg Tr RMBS REMIC Ser 1995-3
911760 GT 7 |1Z .1 03/01/2021. | PaYdOWN.........ovorrirrinriinniiiins | v | i 68,808 | ........... 68,808 | ........... 70,723 | oo 69,235 | ..o (427) (427) [ oo [ v 88,808 | .....oveervins | e | e 0 [ 787 | 09/15/2025. | 1.A .............
Vendee Mtg Tr RMBS REMIC Ser 1996-2
911760 HH 2 |1Z .1 03/01/2021. | PAYAOWN........ccvvvmrrrirerrieerieniiins | ceveviesesisessisesnis | eveeiienes 74,383 | oo 74,383 | oo 74,014 | oo T4161 | i 222 .2 28 IR IO 74,383 | oo | v | e (U I 645 | 06/15/2026. | 1.A .........onee
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 |CI1 .. 1 03/01/2021. | Paydown 55,306 . cereennnn58,072 ....56,305 (999) (999) 55,306 [V I 563 | 06/15/2028.
912810 QY 7 |U S Treasury Bd 2.750% 11/15/42........... .. 1 03/17/2021. | Bank of America BISD Dealer......... | cuovrsrnerininrrsrinne | v 15,970,253 | ... 15,000,000 | .....19,470,763 19,332,519 R (36,282) (36,282) ..19,296,237 .. (3,325,985) | ...(3,325,985) | ..... 140,159 | 11/15/2042.
0599999. Total - BONds - U.S. GOVEIMMENL. ... iriesesess s | e 16,790,423 | ... 15,820,170 | .....20,271,782 | ......... 20,151,778 | oo 0] (35,371) | ovvvecnens [ (35,371) 0 20,116,407 0 ].(3,325,985) ] ...(3,325,985) | ..... 146,143 XXX
Bonds - U.S. Political Subdivisions of States
265138 CD 7 |Duncanville TXISD GO Cap Apprec Ref 0] .. | 02/15/2021. | MAtUFitY...........oovvverrrriirnieniiiinnns | coreeieceiieneiiniins | e 2,645,000 | ....... 2,645,000 | ....... 2,570,236 2,630,148 | oo | e 14,852 | [ 14,852 2,645,000 | ....oooorvianns [ v [ o0 [ 02/15/2021.
360064 PV 5 |Fulton Cnty GA Sch Dist GO Ref 5.500%. .. | 01/01/2021. | Maturity.........ccccoovviiinnioniinniicins [eovniieniisiissiinniinns | o 2,015,000 | ....... 2,015,000 | ....... 2,295,730 | ...........2,015,000 0 2,015,000 | ..ooovociinnes | e |0 [ 55,413 | 01/01/2021.
2499999. Total - Bonds - U.S. Political Subdivisions of States..........cccouuiis oo | anveeas 4,660,000 | ....... 4,660,000 | ....... 4,865,966 | ........... 4,645,148 | ..o 0] JERV 0 | 14,852 | ..o [ 4,660,000 | .....ccooooe..c (O (VI 0 ... 55,413 XXX
Bonds - U.S. Special Revenue and Special A t
04780M PF 0 |Atlanta GA Arpt Rev Ref AMT Ser B 5.00. | .. | 01/01/2021. | Call  100.0000.........c.cceevrmmrirerirs [ woverirerimriiniiiniiines | v 8,080,000 | ....... 8,080,000 | ....... 8,105,828 | ........... 8,080,000 | ..oocvveriireries [ s 0 8,080,000 | ..vovuuvevrrrins | rrrerrriineees | i 0 ... 202,000 | 01/01/2026. | 1.D FE.........
Carmel IN Redev Auth Rev LBASS Cap
14320N BT 0 |Appre o 02/01/2021. | MLUIIY ... | e | ceveens 2,500,000 | ...... 2,500,000 | ....... 2,022,205 | ........... 2,489,544 | ..o | 10,456 | .oovooevieenns | e 10,456 2,500,000 | ..o [ e | e 0 [ 02/01/2021.|1.D FE.........
FHLMC Gold PC Pool #D62882 7.000%
3128F2 FX 8 |08/1 .. | 03/01/2021. | Paydown 1,358 | oo 1,358 | oo 1,323 | o 1,342 | [ s 16 16 1,358 | oo | e [ e (U S 16 |08/15/2025. | 1.A ..........cc.
3128NE A5 9 |FHLMC Pool #1A0028 3.700% 10/25/35.. | .. | 03/01/2021. | Paydown 1,699 | v 1,699 | v 1,715 | i 1T | (18) (18) 1,699 | oo | v | e (U1 7 [10/25/2035. | 1.A ..o
FHLMC REMIC Ser 1077-E  9.000%
312905 YJ 5 |05/15/21 .| 03/01/2021. | Paydown 1,238 | oo 1,238 | oo 1,306 | oo 1,237 [ 1 1 1,238 | oo | e | e (U S 19 |05/15/2021. | 1.A .ccvvvennee
FHLMC REMIC Ser 1437-HD  7.000%
312913  ZE 9 |12/152 .| 03/01/2021. | Paydown BATT | o SATT | e 3,258 | oo 3187 | (11) (11) BATT | o | e | e (U I 33 | 12/15/2022. [1.A ........cc....
FHLMC REMIC Ser 1504 Z 7.000%
312915 UF 6 |05/15/23 .1 03/01/2021. | PAYAOWN.........cvovmerivrerieiieeniiins | cevevieseeiesesiseenees | coveeeenes 17,928 | oo 17,928 | ... 18,441 | oo 18,012 | oo (84) (ECZ T N IS 17,928 | oo | e | e 0 [ 199 |05/15/2023. | 1.A .......concc.
FHLMC Gold PC Pool #C00418 7.000%
31292G PB 6 |08/1 .. | 03/01/2021. | Paydown 49 49 47 . 1 1 49 08/15/2025.
3132D5 6B 3 |FHLMC Pool #SB8066 1.500% 08/25/35. |.. | 03/01/2021. | PAYAOWN. ........cveureverririrrciiirniis | eoreeerieneeieeniieeenes | e 2,517,310 | ....... 2,517,310 | ....... 2,575,523 | ...occen2,573,929 | oot [ e (56,619) | ..oovverrrriens [ s (56,619) 2,517,310 08/25/2035.
3132D5 6D 9 [FHLMC Pool #SB8068 1.500% 10/25/35. |.. | 03/01/2021. | Paydown........cccoceumvvermmieinniiiinniis | coemeiienniiensiesnnies | v 436,733 | .......... 436,733 | .......... 446,645 LA4B,435 | | (9,701) (9,701) [ oo | e 436,733 10/25/2035.
3132GK ZN 9 |FHLMC Pool #Q04649 3.500% 11/15/41. | .. | 03/01/2021. | Paydown 2275522 | ... 2275522 | ... 2,365,106 | .......... 2,356,992 | ..o | e (81,470) | oo [ v (81,470) 2,275,522 11/15/2041.
3132GL  XT 6 |FGLMC Pool #Q05490 3.500% 01/15/42. | .. | 03/01/2021. | Paydown 928,206 | .......... 928,206 | .......... 964,613 | .....c......960,538 | oo | e (32,332) )| - 01/15/2042.
3132GR AS 0 |FGLMC Pool #Q06017 3.500% 02/15/42. |.. | 03/01/2021. | PaydOWN.........ccocoerveeereriireriinnins | eoereeiieeiisneniennnes | e 1,676,044 | ...... 1,676,044 | ....... 1,741,916 | ..o 1,735,182 | s | e (59,138) )| 02/15/2042.
3132GR ZW 4 |FGLMC Pool #Q06757 3.500% 03/15/42. |.. | 03/01/2021. | Paydown 599,135 | .......... 599,135 | .......... 617,505 | ...coccc.815,669 | oo | i (16,534) )| 03/15/2042.
3132GT GV 3 |FHLMC Pool #Q08012 3.500% 04/15/42. | .. | 03/01/2021. | PaydOWN..........ccoomvveimmiiinniiiinniiins | corviensisnniisnnies | v 1,356,780 | ....... 1,356,780 | ....... 1,409,895 | ... 1,404,734 | ..o | (47,954) )| 04/15/2042.
3132GT JE 8 |FHLMC Pool #Q08061 3.500% 05/15/42. |.. | 03/01/2021. | Paydown 67,029 | ............ 67,029 | ............ 67,421 (374) ) 05/15/2042.
FHLMC Gold PC Pool #C80131 6.000%
31335G EC 5 |03/1 .1 03/01/2021. | Paydown 1,262 | oo 1,262 | oo 1,233 | e 1,250 | e | s 12 12 1,262 | oo | e | e (U I 13 | 03/15/2024. | 1.A ..............




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

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

1'6030

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,
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ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-
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FHLMC REMIC Ser 1628-KZ 6.250%
313373 KF 4 |1211512 .| 03/01/2021. | Paydown 8,843 | ..o 8,843 | ..o 9,291 | oo 8922 | ..o (78) (78) 8,843 | oo | e | e (U I 90 | 12/15/2023. [ 1A ..............
FHLMC REMIC Ser 1674-Z 6.750%
313373 Q2 7 |02/15/24 .1 03/01/2021. | Paydown 15,794 (113) (113) ...15,794 02/15/2024. | 1.A ....
FHLMC REMIC Ser 1683 Z 6.500%
3133T3 X8 6 |02/15/24 . 103/01/2021. | Paydown 31,366 31,366 31,563 | oo 31,347 | s | e 20 20 | e [ e 31,366 | oo | v | e (0[N I 347 | 02/15/2024. [1.A .............
FHLMC REMIC Ser 1837-Z 6.500%
313376 M4 0 |04/15/26 .| 03/01/2021. | Paydown 8219 | v 8219 | .o 8473 | oo 8,292 | .o (73) (73) 8,219 | covverrierein | e | e (I I 86 | 04/15/2026. [ 1.A ..............
FHLMC REMIC Ser 1967-BA  7.000%
3133TA CQ 3 [06/17/2 .| 03/01/2021. | Paydown 2,983 | oo 2,983 | oo 3,079 | oo 3,003 | .o (20) (20) 2,983 | oo e | e (U S 35 | 06/17/2027. [1.A ..............
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ .. | 03/01/2021. | Paydown 38,924 | ...co...... 38,924 | ...co..... 40,415 | oo 39,542 | ..o (618) ((GHE:) | OO ISR 38,924 | ..o | e | e (U I 445 | 11/20/2027. | 1.A ...cccoeoeee
31342A P4 5 |FHLMC Pool #780443 3.263% 03/25/33.. | .. | 03/01/2021. | Paydown 39,825 | oo 39,825 | ...ccooveue 39,785 | .o 39,756 | ..o | e 69 B9 | v | s 39,825 | oo | e | e (U I 242 | 03/25/2033. | 1.A ...oovvvvennee
FHLMC Gold PC Pool #D49973 6.000%
31356B CJ 7 |03/1 .| 03/01/2021. | Paydown 1,236 | oo 1,236 | oo 1,406 | o 1,190 [ oo [ s 46 46 1,236 | oo | e | e (U I 12 | 03/15/2024. | 1.A ...
FNMA REMIC Ser 1991-39J 9.000%
31358G PP 6 |05/252 .| 03/01/2021. | Paydown 231 231 249 | 231 | e [ s 0 231 | e e [ s (U O 3 105/25/2021. [ 1A ..............
FNMA REMIC Ser 1991-73A  8.000%
31358H GT 6 |07/25/2 .| 03/01/2021. | Paydown 397 397 382 3 3 397 07/25/2021. | 1.
FNMA REMIC Ser 1991-92Z 8.500%
31358H XU 4 |07/25/2 010172021, | PAYAOWN........cvvviviciiinciiniiiins | coveiiessiisssiissssis | eerssisssssinnnssins | coneessesssssnsssnnes | sresnmssssnsssnnsses | sonmssssnsssnssnneses | arvssnssnnssns | sovsssssennssns 0 [ oo e | cereenennenes | e | e 0 [ 07/25/2021. | 1.A .....ccco..ccc
FNMA REMIC Ser 1992-71X  8.250%
31358M P4 0 |05/25/2 .| 03/01/2021. | Paydown 4175 | 4175 | 4344 | T O IS (1) (1) AAT5 | s [ e | v (U I 57 |05/25/2022. [1.A ..............
FNMA REMIC Ser 1992-49 CIL  7.000%
31358M WZ 3 |04/ .| 03/01/2021. | Paydown 3144 | 3144 | 3,001 | oo 3119 | s | e 25 25 344 | o | e | e (U I 35 | 04/25/2022. [ 1.A ..o
FNMA REMIC Ser 1992-124 PZ 7.000%
31358N 5B 4 [07/2 .| 03/01/2021. | Paydown 3,950 | ..oooriiennn 3,950 | oo 4,064 | ..cooovnn. 3,952 | oo | e (3) 3) 3,950 | covveerriiereins | s | e (U S 46 | 07/25/2022. | 1.A .............
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .| 03/01/2021. | Paydown 691 691 681 | i 687 | .o 4 4 BT | i | e | e LU O 6 |07/25/2023. [ 1A ..............
FNMA REMIC Ser 1993-119GA  6.500%
31359B ZK 6 |07/25 .| 03/01/2021. | Paydown 8,164 | ..ccovveennn 8,164 | ..coovvvennn 8,057 | oo 8,119 | oo | e 46 46 8,164 | oo | e | e (U I 82 |07/25/2023. [ 1A .............
FNMA REMIC Ser 1997-63 ZA  6.500%
31359Q LQ 5 [09/18 .| 03/01/2021. | Paydown 29,264 29,264 28,687 | ..... 28,969 | ..o 295 295 | s | s 29,264 | ..o | e | e [V I 283 | 09/18/2027. | 1A .............
FNMA REMIC Ser 1998-73 CI MZ
31359V BH 5 |6.300% 10 .. | 03/01/2021. | Paydown 909 909 932 | o 921 | o (12) (12) 909 | covverrriereies | e | e (U S 10 [10/17/2038. | 1.A ...cvvveveee
31373U ZC 4 |FNMA Pool #304139 9.000% 01/25/25.... |.. | 03/01/2021. | Paydown 247 247 259 | 251 | e [ s (4) (4) 287 | e e [ e, 0 [ s 4 101/25/2025. [ 1A ..............
FNMA DUS Pool #461459 5.450%
31381H TQ 9 [11/25/23 .. | 03/01/2021. | Paydown 8,311 ..8,311 (18) 11/25/2023.
31381L  NY 9 |FNMA Pool #464007 6.650% 01/25/28.... |.. | 03/01/2021. | Paydown 12,498 .12,498 (1,894) 01/25/2028.
3138A8 D6 0 |FNMA Pool #AH6424 4.000% 02/25/41... |.. | 03/01/2021. | Paydown 325,058 325,058 (2,025) 02/25/2041.
3138A8 F4 3 |FNMA Pool #AH6486 4.000% 03/25/41... | .. | 03/01/2021. | Paydown 635,514 635,514 (3,975) 03/25/2041.
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3138A8 JE 7 |FNMA Pool #AH6560 4.000% 02/25/41... |.. | 03/01/2021. | PaydOWN.........cccrveemriniiierieniniins | ervinnrienienisnisenns | vevirenns 196,538 | .......... 196,538 ....197,786 ..(1,248) (1,248) ..196,538 02/25/2041. [1.A ...
3138AE  J8 7 |FNMA Pool #AI1186 4.000% 04/25/41..... .. [03/01/2021. | PaYAOWN. ... [ e | v 464,464 | .......... 464,464 | ......... cevrnnennnn 467,359 ..(2,895) (2,895) . .464,464 04/25/2041. | 1.A .... .
3138EA  MJ 3 | FNMA Pool #AK5760 3.000% 04/25/42.... | .. | 03/01/2021. | PaYAOWN........cocrmvverririrreriinniirins | corvvieeesissesinnenins | cevviens 135,063 | .......... 135,063 | .......... 131,278 | oo 13141 | s | e 3,652 3,652 | ooveerieris | e 135,063 04/25/2042. | 1.A ....cceveonee
3138M8 AH 6 | FNMA Pool #AP4507 3.000% 09/25/42.... .. | 03/01/2021. | Paydown 304,381 304,381 ....306,918 ....306,952 (2,570) (2,570) ..304,381 09/25/2042. | 1.A ....
3138MC  3U 6 |FNMA Pool #AP8910 3.500% 10/25/42.... .. | 03/01/2021. | PAYAOWN.........cvouirvverrrriireiiiiniins | woreeeiieneiisneiiennees | e 347,936 | .......... 347,936 ...351,415 (3,114) . ..347,936 10/25/2042. | 1.A ... .
3138W9 GP 9 |FNMA Pool #AS0205 3.000% 08/25/43.... .. | 03/01/2021. | Paydown 97,554 97,554 92,509 4534 | oo | e 97,554 08/25/2043. | 1.A ...
3138WE VB 2 |FNMA Pool #AS5109 3.500% 06/25/45.... | .. | 03/01/2021. | PaydOWN..........orvvvereriirrriinniiiins | corevieneeieeeiienenins | ceveens 2,815,806 | ....... 2,815,806 | ....... 2,912,763 ..(91,900) 2,815,806 06/25/2045. | 1.A ....
3138WF  B6 2 | FNMA Pool #AS5460 3.500% 07/25/45.... | .. | 03/01/2021. | PaydOwn..........cccccouvvemirimiiniiinniiins | reveviiineiiciiesiinins | v 3,873,257 | ....... 3,873,257 | ....... 4,036,055 o (153,480) 3,873,257 07/25/2045. | 1.A .... .
3138WF NY 8 |FNMA Pool #AS5806 3.000% 09/25/45.... .. | 03/01/2021. | Paydown.........ccoooemvveimmrienniiiinnins | woverveineiisnsiiennies | e 1,695,102 | ....... 1,595,102 | ....... 1,608,935 | ......... 1,607,753 | ..ooooovvvvirriins | (12,851 | s | e (12,851) | oo | e 1,595,102 09/25/2045. | 1.A ..............
3138WW BR 9 | FNMA Pool #AT8147 3.000% 07/25/43.... | .. | 03/01/2021. | Paydown 30,652 | ..occveene. 30,652 ..29,783 869 ....30,652 07/25/2043. | 1.A ....
3138X0 Y5 1 |FNMA Pool #AU1631 3.000% 07/25/43... | .. | 03/01/2021. | Paydown 253,663 253,663 246,510 7,153 . ..253,663 07/25/2043. | 1.A .... .
3138X2 VU 5 |FNMA Pool #AU3326 3.500% 07/25/43... | .. | 03/01/2021. | PAYAOWN...........ccocmrvvemrriinnriinnns [ coviereeieneeiineiienes | v 977,016 | .......... 977,016 | .........986,786 | ............. 985,222 (8,208) | ..o | e 977,016 07/25/2043. | 1.A .........cccc.
3138X3  CJ 9 |FNMA Pool #AU3672 3.500% 07/25/43... |.. | 03/01/2021. | Paydown 5771 | 5,771 | .o.5,829 ...5,819 (48) 5,771 07/25/2043. | 1.A ....
3138X3 EJ 7 |FNMA Pool #AU3736 3.000% 08/25/43... | .. | 03/01/2021. | PAYdOWN...........ccooirvverirmriirniininns [ coveneiiiecniiineiienes | i 1,116,678 | .....1,116,678 | .......1,081,607 .1,085,205 31,473 08/25/2043. | 1.A .... .
3138YH U2 4 |FNMA Pool #AY4200 3.000% 05/25/45.... | .. | 03/01/2021. | PaYdOWN........c.corvvverrireririinniiiins | cereeieresieeenisnsiins | ceevinens 574,690 | .......... 574,690 | .......... 577,603 (2,881) 05/25/2045. | 1.A ...
3138YK HF 3 |FNMA Pool #AY5629 3.000% 06/25/45.... | .. | 03/01/2021. | Paydown........ccc.ocummveimmiiinmiiincins | cvereiienniienniiinnies | v 14,735 | ... 114735 | ......... 115,145 (382) 06/25/2045. | 1.A ....
3138YV KL 2 |FNMA Pool #AZ3898 3.000% 05/25/45.... | .. | 03/01/2021. | Paydown 22,595 22,595 22,795 (186) 05/25/2045. | 1.A ....
FNMA REMIC Ser 2001-47 ZK  6.500%
313920 XA 3 |09/25 .| 03/01/2021. | Paydown 2278 | oo 2278 | oo 2,355 | 2315 | e (37) (37) 2,278 | oo | e | e (U I 23 | 09/25/2031. [ 1A ..............
FNMA REMIC Ser 2001-W2 CI AF6
313920 XZ 8 |6.589% 1 .| 03/01/2021. | Paydown 1,391 | o 1,391 | o 1,383 | oo 1,395 | oo [ e (4) (4) 1,391 | e i [ s 0 [ s 15 [10/25/2031. | 1.A ...
FHLMC REMIC Ser 2489 CI PE  6.000%
31392R  YX 3 |08/ . 103/01/2021. | PaYdOWN........oovnrirrvrirerieiinirenierns [ v | e 43,158 | ..o 43,158 | ..o 42,927 | oo 42,971 | o | e 187 187 | e [ e 43,158 | i v [ e (01 IO 294 | 08/15/2032. [1.A ..cveonne.
FHLMC REMIC Ser 2478 JF  6.000%
31392T WT 0 |08/15/2 .| 03/01/2021. | Paydown 6,390 | ..coovrruenand 6,390 | ..cooorreenand 6,656 | ....coovrrin 6,408 |...coovrvrerriinne (18) (18) 8,390 | oo | s | e (U S 61 | 08/15/2022. [1.A ........cc....
FNMA REMIC Ser 2003-38 CI MP
31393A 2V 8 |5.500% 05 .1 03/01/2021. | PAYAOWN........cvooeevirrerireviinniiins | coreeienesieessiesenis | e 42,106 | ............ 42,106 | ........... 43,053 | ..cooovvs 42,082 | oo | s 24 24 | | s 42,106 | ..o | e [ e (U I 388 | 05/25/2023. | 1.A ...
FNMA REMIC Tr Ser 2003-W6 1A41
31393B T4 7 |5.398% .| 03/01/2021. | Paydown 68,792 | ............ 68,792 | ........... 69,329 | ..o 68,906 |....occooovrinnn (114) (T14) [ oo [ e 88,792 | ..ooocverviins | e | e 0 [ 551 | 10/25/2042. | 1.A ..............
FHLMC REMIC Ser 2773 CICD 4.500%
31394W CK 2 [04/1 .. [ 03/01/2021. | PaYdOWN. ... [ e | e 15,012 348 348 | e | s 15,012 04/15/2024. | 1.A ....
31408G KD 8 |FNMA Pool #850892 5.000% 10/01/35.... | .. | 03/01/2021. | Paydown 2,648 0 2,648 10/01/2035. | 1.A ....
31408 BM 2 |FNMA Pool #852444 5.000% 10/01/35.... |.. | 03/01/2021. | Paydown 2,219 0 2,219 10/01/2035. | 1.A ...
31400Y L6 2 |FNMA Pool #882449 5.000% 01/25/36.... | .. | 03/01/2021. | Paydown 2,588 . 0 2,588 01/25/2036. | 1.A .
3140E6 WA 6 |FNMA Pool #BA2440 3.000% 11/25/45.... | .. | 03/01/2021. | Paydown (12,879) | oo [ e (G2 76) IR I 742,254 11/25/2045. | 1.A ...
3140H5 JW 2 |FNMA Pool #BJ3876 3.000% 01/25/48.... |.. | 03/01/2021. | Paydown 29,581 29,581 987,556 01/25/2048. | 1.A ....
31405 LM 9 |FNMA Pool #BM1231 3.500% 11/25/31... | .. | 03/01/2021. | Paydown .(33,128) | .. ...(33,128) ..1,068,339 11/25/2031. | 1.A..
3140KD BK 5 |FNMA Pool #BP5441 3.000% 06/25/50.... | .. | 03/01/2021. | Paydown (197,788) | .. o | e (197,788) 3,850,624 06/25/2050. | 1.A ...
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48... | .. | 03/01/2021. | Paydown (14,164) | e [ (14,164) | ..o | s 725,153 05/25/2048. | 1.A ....
31412W  TB 2 |FNMA Pool #937146 6.500% 05/25/37.... | .. | 03/01/2021. | Paydown 9 9) 525 05/25/2037.|1.A .
31413H G3 6 |FNMA Pool #945818 6.000% 07/25/37.... | .. | 03/01/2021. | Paydown ) (V2 13) | RN ISR 102,810 07/25/2037.
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31418B  SY 3 |FNMA Pool # MA2334 3.500% 07/25/45.. | .. | 03/01/2021. | Paydown e | e 694,192 e 115,343 | L. ....715,181 (20,989) (20,989) . 2894192 | e | e | 0 | 4,117 | 07/25/2045. [1.A ....
31418C T9 5 |FNMA Pool #MA3275 3.000% 02/25/48... .. | 03/01/2021. | Paydown [T IOV 785,881 reeneen 162,164 | ............. 762,273 23,609 23,609 . 785,881 [ oo | oo | eevenereenieenn0 [ s 3,692 | 02/25/2048.|1.A ... .
31418C XN 9 |FNMA Pool #MA3384 4.000% 06/25/48... | .. | 03/01/2021. | Paydown RO O 3,226,042 | ......3,226,042 | ....... 3,286,782 | ........... 3,285,592 | ..ocovvvciienins [ c0eeene(59,551) | o | e (59,551) 3,226,042 | .oovvereeieaene | | 0 [ 20,512 | 06/25/2048. | 1.A ...
31418D CB 6 |FNMA Pool #MA3665 4.500% 05/25/49... |.. | 03/01/2021. | Paydown .......2,100,728 2,197,804 | ..........2,196,148 | oo | ceeennn(95,419) | o [ (95,419) 2,100,728 JEPSUOURORN |  I 15,275 | 05/25/2049. | 1.A ....
31419B  BF 1 |FNMA Pool #AE0937 3.500% 02/25/41.... .. | 03/01/2021. | Paydown SRRV I 72,026 | ..........72,026 | ............ 72,480 (0540 ) I IS 72,026 | ..o | e 20 | 415 | 02/25/2041. | 1.A ... .
31419B  CT 0 |FNMA Pool #AE0981 3.500% 03/25/41.... .. | 03/01/2021. | Paydown e | e 461,478 | ........461,478 | ......... 470,844 (C A7) | N AB1,4T8 | oo | e | e 0 [ 2,325 | 03/25/2041. [1.A .....coovve.
31419) SC 3 |FNMA Pool #AE7714 3.500% 11/25/40.... | .. | 03/01/2021. | Paydown 322,975 322,975 | .........325,016 | ............. I (1,922) 2322975 | i | e | o0 | 1,684 | 11/25/2040.
31419L 3D 3 | FNMA Pool #AE9795 3.500% 11/25/40.... | .. | 03/01/2021. | Paydown 224,095 224,095 | .........235,184 | .............. | eeeene(10,328) | s [ e (10,328) | ..oovevris ..224,095 20 1,203 | 11/25/2040.
548100 3N 4 |Lower Colo Riv Auth TX Rev Jr Lien Seven | .. | 01/01/2021. | Various.................... 590,000 590,000 | ......... 631,038 | .............. 809,981 | ..o [ e (U OO IS 609,981 | ..o [ (19,981) | ....... (19,981)| ....... 14,013 | 01/01/2028.
Massachusetts Educ Fin Rev LBASS AMT
57563R JC 4 |Iss ..101/01/2021. | Call ~ 100.0000............. 520,000 520,000 | .......... 520,000 | ...cccvvnee 520,000 | .o | e 0 [ o | v 520,000 | .oooreererriinnn [ v [ e 0 [ 14,820 | 01/01/2031. |1.F FE..........
New Jersey St Hgr Ed Auth Rev LBASS Sr
646080 RG 8 |A . 102/22/2021. [ Call  100.0000........cccmmmrerireriiens | oo | v 1,285,000 | ....... 1,285,000 | ....... 1,298,133 | .oooinnne 1,291,003 | .oovviirriinee (204) (204) [ oo | e 1,290,798 | oo [ v (5,798) | ..vvve. (5,798) | ... 11,565 | 12/01/2025.|1.C FE.........
New Jersey St Hgr Ed Auth Rev LBASS Sr
646080 RH 6 |A .. 102/22/2021. | Call ~ 100.0000... 1,375,000 | ....... 1,375,000 | ....... 1,375,000 .1,375,000 0 21,375,000 | s | e | e | 12,375 | 12/01/2026.
New York St Dorm Auth Rev Pers Inc Tax
649902 AR 4 |R .. | 03/15/2021. | Maturity...........cc..cocee.e. ST IOV 5,000,000 | ...... 5,000,000 | ....... 5,958,650 | ........... 5,016,223 | ..o | e (16,223) | ..oovverirens [ s (16,223) 5,000,000 | ...cveerrrieenes [ oo | e 0 ... 137,500 | 03/15/2021. | 1.BFE.........
Ohio St Tpk Commn Rev Ref Ser A
67760H CF 6 |5.500% .. | 02/15/2021. | Maturity.........c..cocccoee... et | e 5,000,000 | ....... 5,000,000 | ...... 5,565,200 | ........... 5,006,641 | ....occooovivennes | o (6,641) (6,641) 5,000,000 | ...oveinieienns o | e 0. 137,500 | 02/15/2021.|1.CFE.........
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ......iuiuiiiiiiiiiirsissie st ssssneens | eoees 63,890,374 | ..... 63,890,374 | .....66,021,602 | ......... 60,845,692 | ...oooovrinnnnn 0] .. (959,108) | ...vvvveneans [V (959,108) | ...oovverenened 0] s 63,916,153 | ..o 0 ... (25,779) | ...ovv. (25,779) | ..... 736,552 XXX XXX
Bonds - Industrial and Miscellaneous
000000 00 O |Hikma Pharmaceutic SrNt 3.250% 07/09/|.. | 02/04/2021. | Direct JSTSTTRPTRTRRTTOON IOV 464,803 | .......... 445,000 | .......... 457,575 | oo 457,095 | .....coovrves (264) (264) [ oo [ e 456,831 | ..o | e 7971 | oo 7971 | s 8,396 |07/09/2025.|2.C FE.........
00176@ AA 4 |AMF Florence LLC Sr Sec Nt 3.210% 12/3 .. | 03/31/2021. | Redemption  100.0000 ST I 71,409 | .o 71,409 | .o 71,409 | oo T1409 | oo [ e (U RN IS 71409 [ oo | e | v 0 [ 573 | 12/31/2035.{2.C PL.........
American Money Mgmt Corp CLO Ser
00176J AM 8 |2015-16 .. | 01/14/2021. | Paydown (ST PP 12,000,000 | ..... 12,000,000 (U OO 12,000,000 [ ...ooovvermries | e | e 0 ... 56,086 |04/14/2029.|1.CFE........
ACE Securities Corp RMBS Ser 2006-SL1
004421 VE 0 |Cl .. | 03/25/2021. | Paydown 35,526 ..35,526 21,302 09/25/2035.
00764M BT 3 |Aegis ABS Trust RMBS Ser 2004-2 CI M1. | .. | 03/25/2021. | Paydown 52,264 ..52,264 1,417 06/25/2034.
Alameda Cnty CA CTL Ser 2002-A
01082# AA 3 |7.500% .. | 03/15/2021. | Redemption  100.0000. ST IOV 128,368 | ......... 128,368 | .......... 136,071 | oo 128,739 | oo (371) (T4 SR I 128,368 | ..o | e | e (U I 1,608 |06/15/2021. 1B ...........
ALESCO Pfd Fdg Ltd ABS Ser 7A Cl A1B
01448Y AB 9 |0 .. | 03/23/2021. | Paydown 77,971 77,971 63,157 . 9,937 77,971 07/23/2035.
02150F AA 8 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2021. | Paydown .19,587 L8437 | 15,716 | v 14,856 60 860 ...15,716 05/25/2037.
American Airlines Inc LBASS EETC Ser
023772 AB 2 |201 .. | 01/15/2021. | Redemption  100.0000. 91,851 91,851 87,250 | ..coovvrns 77810 | ........ 11,566 | ........... YAy (3 O I 14,042 | v | s 91,851 [ oo | e | e (U I 1,837 |07/15/2025. | 3B FE.........
02377L  AA 2 |American Airlines Inc Secured Ser AA 3...|.. | 02/15/2021. | Various................... JRTSTTTORORSPTOON IOV 125916 | .......... 125916 | ......... 123,824 | ..o 123,892 | oo | e 2,024 2,024 | oo | e 125,916 | oo | v | e 0 [ e 1,983 | 08/15/2033. | 2.AFE.........
American Airlines Inc LBASS EETC Ser
023770 AB 0 [201 .. [ 01/15/2021. | Various................... JETSTTRORORUON IOV 436,845 | .......... 436,845 | ......... 439,560 | .............. 416,256 | ........ 21,204 (615) 20,589 [ ..o [ e 436,845 | ... [ e [ e 0 ... 10,812 | 01/15/2023. |4.C FE.........
American Homes 4 Rent LBASS Ser 2014-
026650 AA 3 |SFR .. 1 03/01/2021. | Paydown 26,581 26,581 28,002 | ...... 27764 | .o | e (1,183) (1,183) | e | e 26,581 | oo | e | e 0 | 171 | 10/17/2036. | 1.AFE.........




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

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

¥'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
American Homes 4 Rent RMBS Ser 2014-
02665X AA 7 |SFR3 .. | 03/01/2021. | Paydown 97,220 97,220 97,487 | oo 97,500 | ..oovvverrii (280) (P2 10) R IS 97,220 | oo | e | e 0 [ 596 | 12/17/2036. | 1.AFE.........
American Homes 4 Rent LBASS Ser 2015-
02666B AA 4 |SFR .. | 03/01/2021. | Paydown 25,107 25,107 27,320 .27,073 ...(1,967) (1,967) ....25,107 10/17/2052.
Ameriquest Mtg Sec Inc RMBS Ser 2005-
03072S ZK 4 |X1 .. | 03/25/2021. | Paydown rreeen | e 146,526 | ......... 146,526 | .......... 141123 | oo 146,210 | oo . 316 316 [ o | e 146,526 | ..o | v | e (0[N I 223 | 03/25/2035. [ 1. AFM.........
Amresco Resdtl Sec Mtg Loan RMBS Ser
03215P BN 8 [199 ..103/01/2021. | Paydown e | e 16,527 | coovernee 16,527 | oo 16,302 | coovovvrires 16,527 | .ooceevivicnes | v (V1 ERRORTIOT IR 16,527 | oo [ v | e (0[N I 157 [03/25/2027.|1.AFM.........
Amresco Resdtl Sec Mtg Loan RMBS PTC
032157 DN 6 |Ser .. 1 03/01/2021. | Paydown 3 3 3 ] s K RO DO 0 3 [ e [ e | e (U O 08/25/2027. | 1.AFM.........
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls TrCTL 6.3. |..|03/15/2021. | Redemption ~ 100.0000 66,310 | ............ 66,310 | ........... 66,310 | .ccovvvn 66,310 | ..ovveriianns [ e (U OO IS 86,310 [ ..o | o | e [V I 702 | 02/15/2025.{1.B ..............
Angel Oak Mortgage Trust RMBS Series
03464R  AA 1 |202 .| 03/01/2021. | Paydown reverenennesenes | o 2,086,619 | ....... 2,086,619 | ....... 2,089,215 (74) 2,086,619 12/25/2059.
037833 BS 8 |Apple Inc SrNt 2.250% 02/23/21.. ... |.. | 01/28/2021. | Call ~ 100.0000... - 0,000,000 0,000,000 19,992,900 110 9,999,895 02/23/2021.
040104 MF 5 |Argent Securities Inc RMBS Ser 2004-W11 | .. | 03/25/2021. | Paydown JRTSTTRTORRSPTOON IOV 666,499 | .......... 666,499 ...635,779 3,228 | .o | e 666,499 11/25/2034.
Asset Backed Securities Corp RMBS Ser
04541G AL 6 |19 .. | 03/22/2021. | Paydown 1874 | oo 1,874 1,874 1874 | e e [ e, (U S 17 |06/21/2029. | 1.AFM.........
Asset Backed Securities Corp RMBS Ser
045406 GB 220 .. | 03/25/2021. | Paydown JETSTTSRIN ENVR 161,513 | ... 161,613 | ......... 155,096 2,308 161,513 11/25/2033.
04964K AL 5 (1431 e .| 02/22/2021. | Redemption  100.0000 [SSTORTRRTTON IOV 11,500,000 .....11,500,000 0 +ere. 11,500,000 05/28/2030.
04964K AN 1 |1.941 .. | 02/22/2021. | Redemption  100.0000. [EPTITRTRRRIRRION PPON 10,000,000 .....10,000,000 0 +ere...10,000,000 05/28/2030.
05522R CY 2 |Bank of America Credit Card Tr LBASS Ser|.. | 02/15/2021. | Paydown 551,997 (823) (823) ..551,997 07/17/2023.
Barclays Comm Mort Sec CMBS Ser 2013-
055298 AC 3 |TYS .. | 03/01/2021. | Paydown 68,322 | ............ 68,322 | ........... 69,524 (73) (73) ....68,322 09/05/2032.
05565E G* 0 |BMW US Capital LLC Gtd SrNtSerL 3..|..|02/13/2021. | Maturity..........c.c.......... s | e 10,000,000 | .. . . 0 +er.....10,000,000 02/13/2021.
05618D AJ 3 |Babson CLO Ltd CLO Ser 2014-IA CI A1R. | .. | 01/20/2021. | Paydown 62,350 | ............ 62,350 62,350 | ...... 62,350 | ..o [ s 0 [ [ e 62,350 07/20/2025. | 1.AFE.........
Banc of America Funding Corp RMBS Ser
05951G AV 4 |20 .. 1 03/01/2021. | Paydown rreeen | 17,185 | oo 24564 | ... 21741 | o 22,037 | v 164 (32) 132 | e [ e 22,169 | v | v (4,984) | .......... (4,984) | ..covvvene 221 | 03/25/2037.|5.B FM.........
Banc of America Comm Mtg Tr CMBS Ser
06054A AV 1 |201 .| 03/01/2021. | Paydown 224,644 224644 | ... 231,380 | oo 226,692 | ...ocovvvicirn . (2,048) (2,048) [ .oovonvvereiniis | i 224,644 | ..o | e | e 0 [ 1,327 | 09/15/2048. [ 1. AFM.........
Bayview Opport Mast Fund Trust RMBS
07331Q AA 5 |Ser .. | 03/28/2021. | Paydown ST IOV 455,090 | .......... 455,090 | .......... 468,333 | .....cccco.... 460,335 | ... | e (5,245) (5,245) | .ovveorvieriis | e 455,090 | ..o [ e [ e 0 [ e 2,764 |06/28/2053. | 1.AFM.........
Bayview Opport Mast Fund Trust RMBS
07331Y AA 8 |Ser .. | 03/28/2021. | Paydown SOOI IO 48,643 | ............ 48,643 | ........... 49,887 | ..cooivrs 49,209 | ...ooovvverii (565) (565) [ cvvovevererrioens [ e 48,643 | ... | e [ s (U I 291 | 01/25/2055. | 1.AFM.........
Bayview Opport Mast Fund Trust RMBS
07332B AA 7 |Ser .. | 03/28/2021. | Paydown JETSTTSRIN ENVR 168,222 | .......... 168,222 | .......... 169,310 | ..coovvrennne 168,779 | oo (556) (556) [ cvvooevererrerens [ e 168,222 | oo | e | e (U I 815 | 03/28/2057. | 1.AFM.........
Bayview Opport Mast Fund Trust RMBS
07333A AA 8 |Ser .. | 03/28/2021. | Paydown 533,528 533,528 | ......... 528,334 | ..o 530,800 | ..oovvveerriiinns | e 2,728 2,728 | oo | e 533,628 | ....ocviieriiins | e | e (U I 2,987 |05/28/2069. | 1.AFM.........
Bayview Opport Mast Fund Trust RMBS
073338 AA 6 |Ser .. | 03/28/2021. | Paydown e | e 476,275 | .......... 476,275 | .......... 483,271 | oo 482,373 | oo | e (6,098) ((COSE) RN ISP AT6,275 | oo | cererierenenns | v 0 [ 3,176 | 06/28/2054. | 1.AFM.........
07386H NU 1 |Bear Stearns Alt- A Tr RMBS Ser 2004-12. | .. | 03/25/2021. | Paydown et | e 1,046,627 | ...... 1,046,627 | .......... 954,229 | ........... 1,013,089 | ...ooovverii rernnn33,538 33,538 | ..o | v 1,046,627 | ...oooveecviias | v | e (U I 1,882 |01/25/2035. | 1.AFM.........
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Bear Stearns Mtg Tr RMBS Ser 2007-SL1
07401P  AA 2 |CI .. | 03/25/2021. | Paydown ST I 10,246 | ............ 10,246 | .............. 4451 | 4451 | s [ 0 4451 | s | s 5,795 | oo 5,795 | .o 8 |03/25/2037. | 1.D FM.........
09261W AN 4 |Blackrock DLF IX CLO Ser2020-1 CIW 2/..|01/21/2021. | Paydown JRTSTTTRTRRTTON IOV 117,687 | ... 117,687 | ... 117,687 | oo 17,687 | oo | v 0 [ oo [ s 7,887 | o | v | e (U I 510 | 07/21/2030.|4.BFE.........
110122 DC 9 |Bristol-Myers Squibb Co SrNt 3.875% 0..|..|02/23/2021.|Call  113.0970........ccccommvvimmmiiins | v | o 2,990,285 | ....... 2,644,000 | ....... 2,629,900 | ..o [ | s 181 181 2,631,482 | ..oovvevrienns [ e 12,518 | ...ccooe. 12,518 | ..... 399,789 | 08/15/2025. | 1.F FE..........
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AB 9 |[Le .. | 02/15/2021. | Redemption  100.0000. 382,249 382,249 | .......... 382,249 | ..o 382,249 | ..o [ (U OO IS 382,249 | ..o | e | e 0 ... 11,964 | 02/15/2023.{1.B .............
Brunswick & Glynn Co Dev Auth CTL Rev
17017 AC 7 |le .. | 01/15/2021. | Redemption  100.0000. 283,382 283,382 | ..o 283,382 | oo 283,382 | ..o [ s 0 [ oo [ e 283,382 | ..o [ e [ e 0 [ e 8,473 |01/15/2024.|1.B .....coevuce.
1248EP  BM 4 |02/15/26 .. 1 03/21/2021. | Call ~ 102.8750 et | s 2,802,315 | ....... 2,724,000 | ....... 2,726,860 | ........... 2725748 | ..o (64) (64) 2,725,684 | ......ccoovvcvans [ (1,684) | .......... (1,684)] ..... 172,293 | 02/15/2026.|3.BFE.........
CCG Receivables Trust LBASS Ser 2019-2
12510F AB 0 [C .. | 03/14/2021. | Paydown rreeee | e 1,013,150 | ....... 1,013,150 | ....... 1,013,048 | ........... 1,013,093 | oo [ e 56 51 IR IO 1,013,150 | oo | v | e 0 [ 3,456 | 03/15/2027. | 1.AFE.........
CCG Receivables Trust LBASS Ser 2019-1
125106 AB 8 |C .. | 03/14/2021. | Paydown rreeen | e 1,926,467 | ....... 1,926,467 | ....... 1,926,252 | ........... 1,926,385 82 | e | e 1,926,467 | ..o | v | e (V1 I 9,060 | 09/14/2026. | 1.AFE.........
12553H AA 6 |CIM Trust RMBS Ser 2017-7 CI A 3.000%| .. | 03/01/2021. | Paydown 1,427,557 1,427,557 1,440,251 1,431,732 (4,175) . I 04/25/2057. | 1.AFM.........
12566U AN 4 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 03/01/2021. | Paydown 0 . 02/25/2037.|1.D FM.........
12566U AT 1 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 03/01/2021. | Paydown 3 02/25/2022. [ 1.AFM.........
Comm Mortgage Trust CMBS Ser 2014-
125910 AG 8 |UBS2C .. | 03/01/2021. | Paydown rertee [ e | e | 190,469 | ..covvrrnnee 62,737 | evvriercrins | e (K70 T (B2,737) [ v [ | crvrissnesinsins | ovvernnsesenes | e 0 [ 3,535 | 03/10/2047. [ 1.AFE.........
Comm Mortgage Trust CMBS Ser 2015-
12593F BB 9 [LC21C .. | 03/01/2021. | Paydown JRTSTORTORTROPOOON IOV 417,095 | .......... 417,095 | .......... 429,595 | .....cccco.... 420,649 | ..o | e (3,554) (3,554) | ..ovveorvieris | e A17,095 | oo [ s [ s 0 [ e 2,459 |07/10/2048.|1.AFM.........
Comm Mortgage Trust CMBS Ser 2015-
12593) BC 9 |CR24C .. 1 03/01/2021. | Paydown JETSTTRTRTRPTOON IOV 764,029 | .......... 764,029 ....786,942 ...770,518 (6,489) 2764,029 | oo | e | o0 | s 5,992 |08/10/2055. | 1.AFM.........
Comm Mortgage Trust CMBS Ser 2015-
12593) BE 5 |CR24C ..101/01/2021. | Paydown JETSTTSRIN ENVR 176,918 | .......... 176,918 | ......... 178,679 | ..o LA T I 0 [ oo [ e 177,822 | oo | e ((C0) ) E— (LU 851 | 08/10/2055. | 1.AFM.........
Comm Mortgage Trust CMBS Ser 2016-
12593y BC 6 |CR28C .. | 03/01/2021. | Paydown JESTORPROROIN IR 820,047 | .......... 820,047 | .......... 844,627 | .............. 828,455 | ...ovvvcciienns [ s (8,408) (8,408) | ... | s 820,047 | ... [ e [ e (U I 4,832 |02/10/2049. | 1.AFM.........
12596M  AA 4 |Credit Suisse Mortgage Trust RMBS Ser 20| .. | 03/01/2021. | Paydown 291,318 291,318 | .....oue 291,278 | .o | e . 223 223 | e | e 291,318 | .o [ e [ s 0 [ e 1,341 | 07/25/2058. | 1.AFM.........
Comm Mortgage Trust CMBS Ser 2015-
12635Q BE 9 |CR27C .. | 03/01/2021. | Paydown et | e 1,176,378 | ....... 1,176,378 | ....... 1,211,634 AABT670 | oo | e (11,291) [ s [ (11,291) | oo e LATB,378 [ i [ i | 0 | 6,930 |10/10/2058.
126405 AA 7 |Credit Suisse Mtg Tr RMBS Ser 2020-RPL4| .. | 03/01/2021. | Paydown rreen | e 1,098,467 | ...... 1,098,467 | ....... 1,133,706 .1,136,385 (37,918) [ s | e 1,098,487 | oo [ e | v [ 3,485 | 01/25/2060.
CTL Cap Tr CTL Ser 2002-34 CI A
12644@ BQ 7 |Walgreen .. | 03/15/2021. | Redemption  100.0000. 39,546 | ............ 39,546 | ............ 39,546 | ..ocoovivi 39,546 | ...ocvveriiieies [ e 0 [ oo [ e 39,546 | ..o | e | e (U I 445 | 07/15/2022.|2.B ..............
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 .. 1 03/10/2021. | Various................... JETSTTRRTRRTOON IOV 106,425 | .......... 106,425 | .......... 122,465 | ...coooovennee 115,064 | .oooocvveciinns | e (8,639) (8,639) | ..oevevrvireriis | e 106,425 | ..ooooveereien | oo | e 0 [ e 1,072 | 12/10/2028. 2B .............
CVS Health Corp LBASS PTC Nt  6.943%
126650 BQ 2 |01 .. 102/10/2021. | Various.................... JETSTTSRIN ENVR 118,864 | .......... 118,864 | .......... 119,927 | oo 119,652 | ..o (788) (U£:1) ) O IS 118,864 | ..o | oo | e (U I 1,033 | 01/10/2030. 2B IF...........
CVS Health Corp LBASS PTC Nt  6.943%
126650 BQ 2 (01 .. [ 03/10/2021. | Various.................... 59,948 59,948 60,485 | ..cccooovn 60,346 | ..o (398) (398) [ oo [ e 59,948 | ..o | e | e (U I 1,041 | 01/10/2030. [ 2B .............
CVS Health Corp LBASS PTC Nt  7.507%
126650 BS 8 |01 .1 01/10/2021. | Various............c....... rreeen | 16,338 | ..ocoeee 16,338 | ..ocooevne 21,120 | oo 19,200 | .o . (2,863) (2,863) [ .oovererrrrrrirenns | v 16,338 | .o e | e (0[N I 102 {01/10/2032.|2B Z............
CVS Health Corp LBASS PTC Nt  7.507%
126650 BS 8 |01 .. 1 03/10/2021. | Various.................... 32,982 | oo 32,982 | oo 42,637 | oo 38,762 | ..o | s (5,780) (CI£10) ) TTION (R 32,982 | oo | e | e (U I 516 | 01/10/2032. | 2.BFE.........
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CVS Health Corp ABS PTC Nt  4.704%
12665U AA 2 |01/1 .| 03/10/2021. | Redemption ~ 100.0000 90,298 90,298 90,298 | ..ovvrcrirns 90,298 | ..oovirrirrirens | e (1 ORI ISP 90,298 | ..o [ e [ e (V1 IO 709 |01/10/2036.|5.B GlI..........
CWABS Inc RMBS Ser 2004-U CI 2A
126673 VE 9 [0.376% .| 03/15/2021. | Paydown 39,190 39,190 ..16,343 22,847 ...39,190 03/15/2034.
12667G W7 4 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2021. | PAYAOWN..........ccourermeenerierierinenns | eeeesersessenesseesenes | oevenenes 17,931 | e 117,931 105,756 | v 11,176 | e 1,000 | oo [ v, 1276 | .o 117,931 09/25/2035.
CWABS Inc RMBS Ser 2006-H Cl 2A1B
126686 AC 8 [0.25 .1 03/15/2021. | PAYAOWN.......vvnvirerirerircirerisninens [ eversererseeseninsines | eereresenns 48,288 | ........... 48,288 | .....cccoone 16,717 | oo 16,717 | v | v 31,571 K 5 4 I IR (R 48,288 | ... [ e | e (U1 I 23 | 11/15/2036.| 1.D FM.........
12668A YS 8 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2021. | Paydown 493 212 7T | s 173 | e 5 | i 5 L2 I IR 316 | v K3 [ - 9 | 12/25/2035.|3.B FM.........
12668A YS 8 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 02/01/2021. | PAYAOWN. ......oovvreerirerirererieinninens | everiererseesneessennes | eoeresneees 19,077 | oo 19,087 | covovvreenee 15,968 | ..ooovvernne 15,563 | oovorene 405 | .o 405 [ .o | e 15,968 | ..o | e 3,109 | oo 3,109 | .oovvernes 159 | 12/25/2035.|4.B FM.........
CWABS Inc RMBS Ser 2006-| CI 2A
12668F AB 0 [0.246% . 103/15/2021. | PaydOWN........ovvrirrvriririerisirsnierns [ v | e 11,799 | e 11,799 | s 11,161 | o 11,248 | oo 550 550 | oo | e 11,799 | oo | v | e (U1 5 101/15/2037. [1.AFM.........
CWHL Inc RMBS Ser 2005-27 Cl 1A3
126694 NS 3 [5.500 . 103/01/2021. | Paydown 24,118 24,118 23474 | ... 22,675 | v 1,102 342 1444 | i | e 24,118 | o | v | e (01 I 218 | 12/25/2035. |4.B FM.........
CWHL Inc RMBS Ser 2006-HYB1 CI 1A1
126694 WE 4 (25 . [ 03/01/2021. [ PAYAOWN.......cvvnvivrirrirciriniiniins | cevierieeiseissssinenes | eeereeeens 104,580 | .......... 101,258 | .oovvrnees 76,121 | oo 76,121 | oo | e (1 USRI ISP 76,121 | oo | e 28,459 | ......... 28,459 | ............ 385 |03/20/2036. | 1.D FM.........
CWHL Inc RMBS Ser 2004-14 Cl 2A5
12669F T2 9 [3.174 . [ 03/01/2021. [ PAYAOWN.......oovvrrivrcrirrireiiseinniis | cevireeisseesssissesenes | veeviseens 16,871 | v 16,871 | oo 16,556 | ..ovvocernens 16,685 | ..vvvcererineis | e 186 186 | ovveeveerrerins [ e 16,871 | oo | cevrerineinenis | e (U1 I 89 | 08/25/2034.| 1.AFM.........
Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 .| 03/01/2021. | Paydown 34,446 34,677 34,130 ..28,086 8 6,269 ....34,356 08/25/2035. | 4.B FM.........
12714# AA 6 |CTL Tr Ser 2019-3 Boston U (Geneva) 3. |.. | 03/15/2021. | Redemption ~ 100.0000.........coccoee | corrrerererernerrmneernenns | ceereeeens 127,519 | oo 127,519 | oo 127,519 127,519 | oo [, 0 . .127,519 12/15/2028. [1.B ...
12722 AA 0 |CTL 2019-22 Tr (BU-Sydney) SrNt 2.780 | .. | 03/15/2021. | Redemption  100.0000...........ccow. | vorrermvemrrererirerirns | weerrines 376,284 | ......... 376,284 | .......... 376,284 | .....ccooone 376,284 | ..o | e (U PO ISV 376,284 06/15/2027. | 1.D ...vovvvrenee
Carrington Mtg Loan Tr RMBS Ser 2007-
144527 AB 4 |FRE . 1 03/25/2021. | Paydown 250,200 250,200 | .......... 222,209 | ..ccceeneee 222,209 | .o | e 27,991 27,991 | v | e 250,200 02/25/2037. [1.AFM.........
Centex Home Equity Loan Tr RMBS Ser
152314 NB 2 |2005 .. | 03/25/2021. | Paydown 224217 224217 | .......... 206,595 | .....ccoo.uce. 223,027 | oo | i 1,190 1,190 [ o | e 224,217 03/25/2035. | 1.A FM.........
16165M AD 0 |Chaseflex Tr RMBS Ser 2006-2 CIA2B 0. | .. | 03/25/2021. | Paydown 37,876 37,689 28,847 | oo 31467 | oo | e 91 91 | e [ s 31,558 09/25/2036. | 1.A FM.........
16165M AD 0 |Chaseflex Tr RMBS Ser 2006-2 CIA2B 0. ] .. | 01/15/2021. | Paydown (14| ... 14 09/25/2036. | 1.D FM.........
162765 AS 0 |CHEC Loan Trust RMBS Ser 2004-2 Cl A3 | .. | 03/25/2021. | PaydOWN..........ccrmerrerneirernninrirenns | e | cvveenns 843,504 | .......... 843,504 | .......... 811,968 | ..ccccovee 822,709 20,795 20,795 | oo | e 843,504 07/25/2034. [1.AFM.........
Countrywide Home Loans RMBS Ser
17025Q AC 1 |2007-J3 . 102/01/2021. | PaydOWN........coorvrriiererieisiriirerns [ v | e 11,254 | v 11,260 | cooovvvrenes 9,567 | ooverviriie 7,265 | .......... 2,586 2 2,588 9,852 07/25/2037. [1.D FM.........
Countrywide Home Loans RMBS Ser
17025Q AC 1 |2007-J3 .1 03/01/2021. | PAYAOWN. .....vvnivrerirircireiisiinens [ ereerreniseesesiinsines | eeesesnenns 13,494 | ...coooeee. 13,494 | ........... 11,466 ...8,706 3,102 ....11,808 07/25/2037.
17305E  GK 5 |Citibank Cr Card Issuance Tr LBASS Ser 2 |.. | 01/20/2021. | Paydown 4,281,919 4,281,919 | ......4,311,639 4,283,911 (1,992) ,281,919 01/20/2023.
17323M  AA 3 | Citigroup Mtg Loan Tr RMBS Ser 2015A Cl | .. | 03/01/2021. | Paydown 2,596,740 2,596,740 | ...... 2,609,842 | ........... 2,607,694 | ..oovvvverrerrne | erererne(10,954) | oo | e (10,954) 2,596,740 06/25/2058.
17324V AH 7 |P ..103/01/2021. | Paydown ...521,919 ....518,235 (4,657) 513,578 09/25/2042.
17326Q 1 | Citigroup Mortage Ln Trust Inc RMBS Ser.. | .. | 03/01/2021. | Paydown .1,440,900 441,935 | s | e 10,693 | s | s 10,693 | ..o ...1,452,628 09/25/2064.
Citigroup Mtg Ln Tr RMBS Ser 2018-RP3
173210 AA 9 (AL ] ]03101/2021. | PAYAOWN........eveeiiniins [ | s 1,771,076 | ....... 1,771,076 | ....... 1,767,766 (143) 1,771,076 03/25/2061.
173271R  AA 8 |CI .. 1 03/01/2021. | PAYAOWN.......cvvverererecrreiserineriens [ eorveinseeinsisesienins | eenernns 548,087 | .......... 548,087 +560,076 | ..eireerrn.558,500 | oo | e (10,414) s [ i (10,414) | ..cvvvvrens 548,087 01/25/2066.
18976G  AZ 9 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 03/01/2021. | Paydown 88,374 | .ccvvene 88,374 | ... 83,078 1,297 | o | e 88,374 06/25/2022.
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212168 AA 6 |Continental Wind Sr Nt 6.000% 02/28/33. | .. | 02/28/2021. | Redemption ~ 100.0000, 306,870 | ....o.... 306,870 ....306,870 0 | oeverrrnvnni | eereereerene308,870 [ o | v | o0 [ 9,206 | 02/28/2033.
22534B  AA 2 |Credit Accept Auto Loan Tr LBASS Ser 201 .. | 01/15/2021. | Paydown JETSTERRRIN EOVRY 412,363 | .......... 412,363 3 3 [ e [ e A12,363 | e | e | 0 | 1,034 | 02/16/2027.
DBUBS Mtg Tr CMBS Ser 2011-LC1A CI B
233050 AF 0 |5 .. 1 02/01/2021. | Paydown e | s 1,000,000 | ....... 1,000,000 | ....... 1,009,932 0 | ovrverreeernni | errereeen 1,000,000 [ oo | cevvenienienins | eevrerieniiennn0 [ s 4,559 | 11/10/2046.
233851 BE 3 |Daimler Fin NALLC SrNt 2.875% 03/10/.].. | 03/10/2021. | Maturity...........c..co....cc. ST IOV 1,600,000 | ....... 1,600,000 | ....... 1,599,671 78 | oo | eereeeeen 1,800,000 [ oo [ e | o0 | 23,000 |03/10/2021.
Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS .. | 03/01/2021. | Paydown 426 1 426 | oo | e | e (U O 5 | 09/25/2033.
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 CI .. | 03/01/2021. | Paydown 5211 (81) 5211 [ e | e | cerverierineenen0 s 41 | 12/25/2033.
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 C| .. | 03/01/2021. | Paydown 2,209 (1) 2,209 | oo | e | e | s 27 |01/25/2034.
30040W AA 6 |Eversource Energy SrNt 2.500% 03/15/2 |..|02/16/2021. | Call ~ 100.0000..........coomvvemmmreries | woremmeerermrieneriennies | e 6,115,000 (3,120) 6,116,831 e (1,831) | 64,123 | 03/15/2021.
30259M AA 4 |FClFunding LLC US Tax Lien Ser 2019-1A .. | 03/15/2021. | Paydown e | e 499,034 54 [ i [ i 499,034 | ..o [ [ s (U I 2,869 |02/18/2031.
Fedex Corp ABS PTC Ser 1998-1A
31331F  AX 9 |6.720% .. | 01/15/2021. | Paydown JRTSTOTRRTHON IOV 540,967 | .......... 540,967 | .......... 538,421 | ovvves 541,042 | ..oovvvirri (75) (1) I IO 540,967 | ..ovveoerrieens | e | s 0. 18,177 | 07/15/2023. | 2.AFE.........
32027N  RE 3 |First Franklin Mtg Ln RMBS Ser 2005-FF4. | .. | 03/25/2021. | Paydown TSSOV 1,320,979 | ...... 1,320,979 | ....... 1,166,590 | ........... 1,295,639 | ...cooooverrrir 25,340 25,340 | .o | v 1,320,979 | oo [ e | e (U I 2,235 | 05/25/2035. | 1.AFM.........
First Horizon Mtg PT Tr RMBS Ser 2006-
32052E AA 7 |AR .. | 03/01/2021. | Paydown 5892 | .o 9,954 | ..o 8,948 8111 | .. 837 | oo 837 8,948 | oo | e (3,055) | .......... (NS — 43 | 11/25/2036.|1.D FM.........
Firstkey Homes RMBS Ser 2020-SFR2 Cl
33767 AA 0 |A .. | 03/17/2021. | Paydown 25,115 25,115 25114 | ...... 25,114 | oo | e (V1 ERRRRTOTE ISP 25,115 | oo | v | e (VI I 80 |10/19/2037.|1.AFE.........
Fremont Home Loan Tr RMBS Ser 2006-B
35729Q AS 7 |Cl .. | 03/25/2021. | Paydown 1,416 0 55 08/25/2036.
Fremont Home Loan Tr RMBS Ser 2006-B
35729Q AS 7 |Cl .. | 02/28/2021. | Redemption  3.9460 A | 10,411 | oo AN | s AN | s | e 0 A | i | e | e 0 [ e 6,056 |08/25/2036.|1.D FM.........
Fremont Home Loan Tr RMBS Ser 2006-B
35729Q¢ AS 7 |Cl .. | 02/28/2021. | Capital DiStribution.............cccccoeeeee | covrererrineiienciieens | e 10,000 | oo | e 10,000 | .oovvorenne 10,000 | oo | e (U RN IS 10,000 | oo | e | e (U O 08/25/2036.|1.D FM.........
GS Mortgage Securities Trust CMBS Ser
36197X AL 8 |20 .. | 03/01/2021. | Paydown e | s 1179914 | ... 1179914 | ... 1,215,238 | .......... 1,184,201 | .o [ s (4,287) (4,287) | oo | e 179,914 | s e | v (U I 5,407 |06/10/2046.|1.AFM.........
GS Mortgage Securities Corp RMBS Ser
36228F C5 3 |200 .. 1 03/01/2021. | Paydown 2,377 | v 2,377 | v 2,377 | oo, 2,375 | o . 2 2 2,377 | oeeevieeas | v | e (01 17 | 11/25/2033. [ 1. AFM.........
GS Mortgage Securities Corp RMBS Ser
36242D 7Q 0 [200 .. 1 03/01/2021. | Paydown e | e 14,291 | ..o 14,291 | e 13,580 | oovoverirens 14,067 224 | oo | e 14,291 | oo v | e (01 I 131 | 06/25/2035.
373334 KF 7 |Georgia Pwr Co SrNt 2.400% 04/01/21... | .. | 03/01/2021. | Call  100.0000.........cccooormmmrerrumne | cormremmmriremmiinnins | oo 9,000,000 | ....... 9,000,000 | ....... 8,981,550 | ........... 8,999,053 621 8,999,674 | cooooveevereeens | v, 326 | v, 326 | ... 90,000 | 04/01/2021.
38081E AA 9 |Golden Bear LBASS Ser2016-1A CIA 3.7| .. | 03/20/2021. | Paydown [OOSR IOV 632,294 | ........ 632,294 ....632,096 ....632,119 174 . 832,294 | | e | 0| 11,856 | 09/20/2047.
38082) AA 7 |Golden Bear LBASS Ser2016-2A CIA 3.1|.. | 03/20/2021. | Paydown rreee | e 758,489 | ......... 758,489 | ......... 735,876 | oo 738,648 | oo | e 19,841 i [ 19,841 | i . WT58,489 | e | e | 0 | 11,984 | 09/20/2047.
38217T AA 3 | Goodgreen Trust LBASS Ser 2020-1A CI A | .. | 03/15/2021. | Paydown JETSTTTORROPROIN IOV 461,685 | ......... 461,685 | .......... 461,455 | .............. 461,448 P R I 461,685 04/15/2055.
38217V AA 8 | Goodgreen Trust LBASS Ser 2017-1A CI A | .. | 03/15/2021. | Paydown e | s 339,523 | .......... 339,523 128 ..339,523 .. [ 10/15/2052.
38218D AA 7 |Goodgreen Trust LBASS Ser 2019-1A CIA | .. | 03/15/2021. | Paydown 295,096 295,096 ...300,293 (4,976) ..295,096 .| 10/15/2054.
Harborview Mtg Loan Tr RMBS Ser 2007-A
41164T AA 0 |C .. | 03/19/2021. | Paydown 0 3,364 06/21/2037.
419838 AA 5 |Hawaiian Airlines 1st Lien PTC Ser A Cl.... | .. | 01/15/2021. | Redemption ~ 100.0000, 20,730 [ oo [ e 189,318 01/15/2026.
42770L  AA 1 |Hero Funding Trust LBASS Ser 2015-1A Cl| .. | 03/20/2021. | Paydown (2,037) 432,211 09/21/2040.
42770Q AA 0 |Hero Funding Trust LBASS Ser 2014-2A Cl| .. | 03/20/2021. | Paydown 525,972 525,972 (713) (713) .525,972 09/21/2040.
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42770R  AA 8 |Hero Funding Trust LBASS Ser 2014-1A Cl| . | 03/20/2021. | PaYAOWN......cc.ccovvemsorivmscnsirnins | siorsvmsesionionsies | v 602,220 | ......... 602,220 ..603,645 ..603,189 (969) (969) 802,220 | oo | oo | covriieiiens) | 14,303 | 09/20/2038.
42770U AA 1 |CL .. | 03/20/2021. | Paydown 218,356 218,356 ..218,331 | ..............218,338 18 . ..218,356 20 ] 962 | 09/20/2040.
42771T  AA 3 |Hero Funding Trust LBASS Ser 2015-3A Cl| .. | 03/20/2021. | Paydown 223,478 223478 | ......... 223471 | o 223472 | .o 6 B [ oo [ e 223,478 | ..o | e [ s 0 [ e 1,263 | 09/20/2041.
437084 RY 4 |Home Equity Asset Tr RMBS Ser 2006-1 Cl| .. | 03/25/2021. | PaydOWN.............coccoovvveimmiiinniiinnns [ covieneiienniinniiinns | v 468,332 | .......... 468,332 | .......... 442,355 | ............. 458,623 | ... | e 9,709 9,709 | oo | e 468,332 | ..o [ s [ s 0 [ 509 | 04/25/2036.
Homebanc Mortgage Tr RMBS Ser 2005-1
43739E AP 2 (CI . 103/25/2021. | PaydOWN........oovrvrrvreririeiisinnierns [ v | e 15,462 | ............ 15,462 | ............ 14294 | ................ 14294 | ..o | e 1,168 1168 | o | e 15,462 | .o e | e (V1 14 103/25/2035. [ 1.D FM.........
HSI Asset Loan Obligation RMBS Ser
44320E AC 5 |2007- .| 03/01/2021. | Paydown 64,622 | ... 65,278 | ............ 39,662 | ..covverirnn 39,662 | ..o | e 0 [ oo [ s 39,662 | ...oovrerrris | s 24,960 | ......... 24,960 | ............ 350 | 09/25/2037.|1.D FM.........
IMPAC CMB Tr RMBS Ser 2004-5 CI 1A1
45254N  JG 3 |0. .| 03/25/2021. | Paydown 7166 | oo 7166 | ooooreeenae 7180 | oo TATY | oo | v (5) (5) TAB6 | e | e | ereiieneiid (U N 9 | 10/25/2034. | 1.AFM.........
IMPAC CMB Tr RMBS Ser 2004-9 Cl 1A1
45254N KX 4 |0. .. | 03/25/2021. | Paydown 7,277 (11) 7,217 01/25/2035.
45256# AB 8 |Impact CIL Parent LLC ABS Revolving Nt §| .. | 03/29/2021. | Redemption ~ 100.0000..........ccocce | coverrveemiveniriverrenes | crve 5,695,552 0 5,695,552 10/25/2056.
45256H AE 8 |Impact Funding LLC CMBS Ctf Tranche D. | .. | 03/01/2021. | Paydown 60,426 107 [ oo [ e 80,426 | ...cooovoieriies | e 11/25/2031.
Impact Funding LLC CMBS Ser 2010-1 CI
4525TH AA 5 |A1 .1 03/01/2021. | PaYdOWN.........ovorrieriinciinriiiins | v | v 198,921 | ......... 198,921 | ......... 199,028 | ..ccoovvennne 198,906 | ...ooovvvvvrriies | o 15 LT N IS 198,921 | oo | v | e (U I 1,915 | 01/25/2051. [ 1.AFM.........
Invitation Homes Tr RMBS Ser 2018-SFR2
46185H AA 0 |C . 103/17/2021. | Paydown 38,238 | oo 38,238 | oo 37,783 | oo 38,013 | .o 225 225 | o | e 38,238 | .o | v | e (V1 I 71 | 06/17/2037.|1.AFE.........
JP Morgan Mtg Tr RMBS Ser 2006-A2 Cl
466247 H8 9 |1A1 .| 03/01/2021. | Paydown 4,021 | s 4,021 | s 4,004 3,612 394 1 395 4,007 | oo | e 15 | s 15 | e 17 | 04/25/2036. | 1.D FM.........
JP Morgan Mtg Tr RMBS Ser 2007-S3 CI
46631IN  EZ 8 |2A3 .| 03/01/2021. | Paydown 23,377 23,427 22,046 | ...... 22,660 36 ...22,695 08/25/2022.
JP Morgan Chase Comm Mtg Secs CMBS
46640) AS 6 |Ser2 .1 03/01/2021. | PaYAOWN.........cooverericviceriinciiins | cevevieeiieneiisnesis | cevvern 468,624 | .......... 468,624 | .......... 473,309 | ..o 468,923 | .....coovvinns (299) (VLS RN IS 468,624 | ... [ e [ e (U I 2,735 | 01/15/2046. | 1.AFM.........
JPMBB Comm Mtg Sec Tr CMBS Ser
46641W AW 7 |2014-C19 .| 03/01/2021. | Paydown 256,298 256,298 | ......... 263,793 | ..o 257,798 | ..coovvvieriis (55) [(C12) T RN IS 257,743 | oo [ (1,445) | ......... (1,445) | ......... 1,582 | 04/15/2047. | 1.AFM.........
JCP&L Transition Funding LLC LBASS Ser
47215B AD 9 |2 .. | 03/05/2021. | Paydown 506,869 | .......... 506,869 | .......... 504,728 | ....ccevnee. 506,747 | .ocvvvvivrcren | ereriiren 122 122 | e | e 506,869 | ....oveverrirrnen [ v [ e 0 [ 7,109 | 06/05/2023. [ 1.AFE.........
478375 AE 8 |Johnson Control Intl plc SrNt 4.250%...... -+ [03/01/2021. [ MALUFItY.......ooooevececiirereieniins [ e | e 1,000,000 | ....... 1,000,000 | ....... 1,014,823 | ........... 1,000,622 |...ccoooerrrirn (622) ({72 | T R 1,000,000 | ..oooveerreiis [ e | oo 0 ... 21,250 |03/01/2021.|2.BFE.........
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 8 |01/ .. 1 01/19/2021. | Redemption  100.0000. 25,263 25,263 26,49 | ...... 25,268 | ... | e (5) [65) 1 SRR [ 25,263 | .o | e | e (U I 12 | 01/15/2021. |4.A ..............
52736R  BG 6 |Levi Strauss & Co SrNt 5.000% 05/01/2.. | .. | 03/04/2021. | Call  102.5000.........ccoumrremmrrines | worermreererirereririnenes | e 8,810,900 | ....... 8,596,000 | ....... 8,623,559 | ........... 8,609,955 | ......ccoovvinnnnen (499) (499) 8,609,457 | ..o | e (13,457) | ........ (13,457)| .....361,748 | 05/01/2025. | 3.B FE.........
Long Beach Mtg Loan Tr RMBS Ser 2005-
542514 NC 4 |WL2 . 03/25/2021. | PAYAOWN.........oooivvecirireiienniiens | cevevieeniieeenieneiis | ceevinens 531,805 | .......... 531,805 | .......... 504,716 | ..coovve 526,444 | ...oovoieriienis | e 5,360 5,360 | oo | e 531,805 | ..o | oo [ e (U 665 | 08/25/2035. | 1.AFM.........
MFRA Tr RMBS 2017-RPL1 CI A1
552759 AA 0 |2.588% 02 .. | 03/01/2021. | Paydown 226,824 226,824 | .......... 226,822 | .............. 226,572 | ..coovvvieri 252 252 | e | e 226,824 | ... | e | e (U I 869 | 02/25/2057. | 1.AFM.........
5539%# AA 0 |Mankato Energy Center LLC SrSec Nt 2. |..|03/31/2021. |Redemption ~ 100.0000.........cccoow. | covermrrermmmmirmmniiranns | covieeees 331,628 | .......... 331,628 | .......... 331,628 | ..ccovoene 331,628 | ..o [ e 0 [ oo [ e 331,628 | ..o [ e [ e (U I 2,404 | 05/31/2039.|2.B PL..........
Madison Park Funding LTD CLO Ser 2014-
55818P AL 4 |12 .. [01/20/2021. | PaydOWN. ..o [ o | e 1,677,722 | ....... 1,677,722 | ....... 1,677,722 1,677,722 0 ..1,677,722 07/20/2026.
564759 QB 7 |Manufacturers & Traders Tr Co Fx-to-Flt.... | .. | 03/01/2021. | Call ~ 100.0000... 5,100,000 5,100,000 5,047,350 5,096,449 625 15,097,074 12/01/2021.
58733R  AF 9 |Mercadolibre Inc Sr Nt 3.125% 01/14/31... | .. | 01/11/2021. | DIFECL..........vvevmrrererreiereireceiieniens | eoererieneneennsiennnes | e 382,888 | ... 380,000 | .......... 380,000 0 380,000 01/14/2031.
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Mercedes-Benz Auto Lease Trust LBASS
58769E AA 6 |Ser .. [ 03/15/2021. | PaydOWN............cveervricrrieceiiienns [ o | e 1,191,180 | ......1,191,180 | ..... 1,191,180 | ..ccooeeeee 1,191,180 | oo [ (U OO IS 1,191,180 [ oo [ e | e 0 10/15/2021.
589929 5F 1 | Merrill Lynch Mtg Investors RMBS Ser 200 | .. | 03/25/2021. | PaYAOWN..........covverevinrinrereriniiiriinns | veererieniseieninsiinens | eviveen 152,298 | ..........152,298 | .......... 139,872 | ovvvviene 147,511 AT8T | oo | e 152,298 | covovvivrerieerens | eveevseseiiens | cvevesieniennnd 0 07/25/2034.
59166B AA 9 |Metlife Securitization Tr RMBS Ser 2017-.. | .. | 03/01/2021. | PaydOWN............cccooimmvveinriiiinniiiinnns [ covienniisnniiinniiinns | v 574,953 ....557,612 2861733 | | 13,220 | | s 13,220 | .o 04/25/2055.
59166D AA 5 |Metiife Securitization Trust RMBS Ser 20... | .. | 03/01/2021. | PAYAOWN. ........cooureverriririiiiriiins | eoeeevieneeieeniieeenes | oveeeions 885,461 (432) 03/25/2057.
59166E AA 3 |Metlife Securitization Trust RMBS Ser 20... | .. | 03/01/2021. | Paydown 356,743 (4,051) 04/25/2058.
59549R AC 8 |Mid State Tr X LBASS Ser 10 CIM1 6.28. | .. | 03/15/2021. | Paydown 183,634 29,220 02/15/2036.
59549W AB 9 |Mid State Tr LBASS Ser 11 CIM1 5.598%) .. | 03/15/2021. | Paydown ..72,606 ..72,606 1 07/15/2038.
59980Y AB 1 |Mill City Mortgage Trust RMBS Ser 2018-4 | .. | 03/01/2021. | Paydown 866,470 866,470 | ..........879,837 | ..ecceeeeu878,140 | cooovvvvvines | eereen(11,670) | s [ v (11,670) | ..o 04/25/2066.
59981B AC 8 |Mill City Mortgage Trust RMBS Ser 2019-G | .. | 03/01/2021. | PaYAOWN............coooervvemmrriineririnnns [ ceviereeinneiieneiinnes | v 555,166 | .......... 555,166 2,535 07/25/2059.
MMAF Equipment Finance LLC ABS Ser
60700K 0 {2020- .1 03/15/2021. | PaYAOWN.........oooevicevicciiieniiiens | cevevieseiienesisneiis | ceeviiens 724786 | .......... 724786 | .......... 724786 | ...oooeonee. T24786 | ... [ e 0 [ o [ e T24786 | ..o | e [ e (U I 269 | 10/14/2021.|1.DFE.........
MMAF Equipment Finance LLC LBASS Ser
60700M 6 [20- .1 03/09/2021. | PaYAOWN.........cooomrerierieeriieniiins | ceverieeeieneieeceies | ceveens 4,955,203 | ...... 4,955,203 | ...... 4,955,203 | ........... 4,955,203 | .ooooivieriiins | e 0 [ oo [ e 4,955,203 | oo | e | e (U I 3,152 | 07/07/2021.|1.D FE.........
Morgan Stanley Cap | RMBS Ser 2004-
61744C FB 7 |[HE6C . 03/25/2021. | PaydOWN.........coovrrvicriinciiinriiiins | v | v 168,703 | .......... 168,703 | .......... 155,207 | .ocoovvvenae 162,303 | .o | e 6,401 6,401 | .o [ i 168,703 | oo | o | e 0 [ i 192 | 08/25/2034.|1.AFM.........
Morgan Stanley Cap | Tr CMBS Ser 2011-
617459 AD 4 |C2 L[ 03/01/2021. [ PaYAOWN........ovvvvierirririiniinniins | cevieriesissniissinenes | eeeee 26,544,649 | ... 26,544,649 | .....26,860,321 | ......... 21,031,549 | oo | v 30,313 30,313 26,544,649 | ...ooovrivini | v | e 0. 165,871 | 06/15/2044. | 1.AFM.........
Morgan Stanley Mtg Ln Tr RMBS Ser
61749T AA 2 |2006-1 . 03/25/2021. | PaYAOWN.........oovmrrvirrvireiiiniiiies | cevevieeeiienesisnesins | cevviens 197,503 | ....ccoo.. 197,503 ..39,323 ..39,323 ..158,180 ..197,503 08/25/2036.
Morgan Stanley BAML Tr CMBS Ser 2013-
61761Q AC 7 |C8 .1 03/01/2021. | PAYAOWN........ccoooievirrerirreviinniiiens | cerevieneiieensieeenis | e 45710 | coovveenec 45710 | oo 45344 | ..o 45,512 | s | s 198 198 | oo [ e 45,710 | oo | e | e (U I 211 | 12/15/2048. | 1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762D AU 5 [C9 .1 03/01/2021. | PaYAOWN.........oovereeercviceriineiiins | covevieneiienenisneiis | ceveern 433171 | ... 433171 | ... 415,929 | ............. 430,030 | ..o | e 3,141 A4 | | e A33T1 | e [ e [ e (U I 2,995 |05/15/2046.|1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762M BU 4 |C10 .. [ 03/01/2021. | PaydOWN............oveerriinniineiiinnns [ o | i 1,353,930 | ...... 1,353,930 | ....... 1,394,529 | .......... 1,358,673 | ..oovvverviianns | e (4,742) (4,742) | ovvvrieei | e 1,353,930 [ ..o [ e | o (U I 9,060 |07/15/2046.|1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762T AC 0 |C11 . 103/01/2021. | PaydOWN........ovvurirririrerisisirsrirerins [ v | ovennn 2,248,822 | ....... 2,248,822 | ....... 2,316,218 | ........... 2,257,931 | oo | v (9,109) (9,109) 2,248,822 | ...ovveevinis [ v | v 0 [ 14,843 | 08/15/2046. | 1.AFM.........
Morgan Stanley BAML Tr CMBS 2015-C20
61764R BD 9 (CI .1 03/01/2021. [ PAYOWN......ouvrrieirriersiciernnis | cevereresisersssssienens | cvvvernns 433,912 | oo 433,912 | .o 433,322 | oo 433,273 | oo | e 639 639 | .o | s 433,912 | o | e | e 0 [ 2,828 | 02/15/2048. | 1.AFM.........
Morgan Stanley BAML Tr CMBS 2015-C20
61764R BG 2 [CI 1 01/01/2021. | PAYAOWN........coeoeviciviriiiirniiens | coreviceiiesesiessiins | soeeesissnssissssises | ceeseessesssssessssnenes | coveesesens 3,663 | oo 3,280 | oo | e (3,280) (3,280) [ .evcvevecreenries | orerviremeisereiieneiis [ ceviereiienesies | eresireneiieneiins | oo (U I 93 | 02/15/2048. | 1.BFE.........
Morgan Stanley BAML Tr CMBS Ser 2015-
61765L AS 9 |C24 .1 03/01/2021. | PaYAOWN.........ooomvrirciriceriieeiiins | cereeieeeeiesenieseiis | ceveens 1,800,582 | ....... 1,800,582 | ....... 1,854,226 | .......... 1,816,862 | ....cvvoeriiranns | s (16,280) | ..oocvveverrins [ e (16,280) | ..ocvevvcrerenies | e 1,800,582 | ..o [ e | e 0 .. 10,830 | 08/15/2047. | 1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2016-
61766L BQ 1 |C28 .. [03/01/2021. | PaYAOWN..........ocovierrrinriieceeiienns [ e | v 413,960 | .......... 413,960 | .......... 426,372 | .....cocc.n ANT7818 | e | e (3,858) (3,858) | oo | s 413,960 | ..o [ e [ e (U I 3,378 | 04/15/2025. | 1.AFM.........
63860H AD 1 [Nationstar Home Equity Loan Tr RMBS Ser| .. | 03/25/2021. | PAYdOWN.........cocmmrvvemmrvirniiinniins | woeeerieneeiseeiinnnnes | oo 571,547 | .......... 571,547 | ..ooeeen 482,600 | .....ccccoo... 549,699 | ....ocvverrirenns | e 21,848 21,848 | oo [ i BT154T | v [ e [ e (U I 341 | 03/25/2037. | 1.AFM.........
Neuberger Berman CLO Ltd CLO Ser
64133K 9 [2020-36 .| 01/20/2021. | Paydown 500,000 500,000 | .......... 500,000 | ..cooveunne 500,000 | ..ooovverrniirenns [ e 0 [ oo [ e 500,000 | ..o [ oo [ e (U I 1,710 | 04/20/2033. | 1.AFE........
New Residential Mtg Ln Tr RMBS Ser
64828A 1 ]2014- .1 03/01/2021. | PaYAOWN.........oooeeriririreiiinniiins | cevevireneieenenieneiies | cevviens 148,746 | .......... 148,746 | ......... 151,999 | ..o 151,831 | oo | e (3,086) (3,086) | ..o | e 148,746 | ..o | oo | e (U I 883 | 01/25/2054. | 1.AFE.........
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New Residential Mtg Ln Tr RMBS Ser
64828C AA 7 |2018- . [ 03/01/2021. [ PAYAOWN.......oovvrrivrrircerrisniineris | vevereeesseneserneninenes | eevies 1,586,187 | ....... 1,586,187 | ...... 1,726,815 | ...ccooeee 1,720,931 [ .o | e (134,744) | oo | s (134,744) | .o | s 1,586,187 [ .ooeereereriens | vrernerierinens | veeserineniend 0. 10,852 | 03/25/2036. | 1.A FM.........
New Residential Mtg Ln Tr RMBS Ser
64828G AD 2 |2019- . [ 03/01/2021. [ PAYAOWN.......oovivvirrrirrerrrinnrireiine | vevereeessseisssineninenes | eevies 1,232,871 | ....... 1,232,871 | ....... 1,261,185 1,257,850 (24,979) 1,232,871 | e [ v | s 7,187 | 09/25/2059. | 1.A FM.........
New Residential Mtg Ln Tr RMBS Ser
64828M AA 5 |2017- . 103/01/2021. | PaydOWN........ovvuireririreriernirneierns | v | e 472,751 | oo 472,751 | e ATT7,067 | oo 475,969 | ..o | e (3,218) (KIVAE:) | N I AT2,751 | o | e | e 0 [ 3,057 | 04/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64828X AA 1 |2020- . 103/01/2021. | Paydown 228,838 228,838 | ... 232414 | o 232,050 | .o | e (3,212) (3,212) [ evveveeerneins | e 228,838 | ..o | e | e 0 [ 1,065 | 11/25/2059. [ 1. AFM.........
New Residential Mtg Ln Tr RMBS Ser
648290 AG 1 [2014- .| 03/01/2021. | Paydown 63,610 | .ccooueen. 63,610 | ..coouvend 64,887 | .oovvvrrinn 64,814 | oo | e (1,203) (1,203) [ ooveveeeienes | e 63,610 | cvooverrereeins [ e [ e (110 IO 398 |11/25/2054.|1.C FE.........
New Residential Mtg Ln Tr RMBS Ser
64829H AD 9 [2016- . [ 03/01/2021. [ PAYAOWN.......cvvmrvrrirrireirsrisnins | cevverieeirseesssinenes | ceereeens 198,847 | ....ooue. 198,847 | .......... 200,929 | .cooovrrnnee 200,419 | oo | e (1,572) (1,572) [ v | e 198,847 | oo | e [ e 0 | e 1,032 |09/25/2056. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64829K BW 9 |2017- .| 03/01/2021. | Paydown 240,427 240,427 | .......... 239,224 | ... 239,274 | oo | s 1,153 1,153 [ e | e 240,427 | oo | e | s 0 | e 1,560 |03/25/2057. [ 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64829 AA 6 |2016- . [ 03/01/2021. [ PAYAOWN.......cvevvivrrirrirriiniinniine | cerierirererneeissinenes | everneens 115,069 | .......... 115,069 | .......... 115,932 | oo 115,872 | oo (803) (L101C) SOOI RN 115,089 | oo | e [ e (VI IO 737 | 11/25/2056. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830B AA 5 |2017- . 103/01/2021. | Paydown 282,471 282471 | .......... 292,000 | ...ccconeee 289,495 | ..o | v (7,024) (7,024) [ oo | v 282,471 | oo | e | e 0 [ 1,811 | 08/27/2057. [ 1. AFM.........
New Residential Mtg Ln Tr RMBS Ser
648308 AQ 0 |2017- .| 03/01/2021. | Paydown 89,508 | ..ccovoneen 89,508 | oo 84,585 | ..coovvriirs 85,096 | ..o | e 4,411 A4 | e | e 89,508 | ..o [ e [ e (11 IO 574 |08/27/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830C AA 3 [2019- . [ 03/01/2021. [ PAYAOWN.......cvvnrivrirrircirnrinnins | eevreeiesissessssinenes | ceereeens 162,943 | ....cooue. 162,943 | .......... 163,531 | covveverne 163,420 | .oovvercrieiinne (477) (AT7) | e | v 162,943 | oo | e [ e (1 IO 941 |09/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
648300 AB 9 [2019- . [ 03/01/2021. [ PAYAOWN.......o.vvrrivrrircerrrinniineris | vevereeessesiserneninenes | eevees 1,004,937 | ....... 1,004,937 | ....... 1,040,738 | .....c..... 1,035,584 | ...coovvervrrviis | e (30,647) | .ooververcerns [ e (30,647) [ ..ovvrrereerreren | e 1,004,937 [ oo v | e 0 | e 6,979 | 12/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
648306 AB 2 |2018- .| 03/01/2021. | Paydown 828,557 828,557 | .......... 851,415 | oo 848,607 | ...covvvrrerireces | v (20,050) [PZ0H01:10) ORI IS 828,557 | ..o | e | e 0 | e 5,728 | 12/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830H AA 2 |2019- . 103/01/2021. | PaydOWN........cvvurireririreniersirseirerns | v | cvreenns 951,132 | .......... 951,132 | .......... 969,147 | ..ccovveene 549,583 | .o | e [QTTC) [ I (14,543) [ ovoveerrerivnes | v 951,132 | oo | e | e (1 4,874 | 02/25/2049. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830K AA 5 |2018- . 103/01/2021. | PaydOWN........cvuvrririrrierniineirerns [ v | s T47,755 | ......... T47,755 | .......... 800,067 | ...cccovveee 792,839 | .o | e (45,084) [ ..o | e (45,084) [ ..oovvrreervns | e TAT,T55 | oo | e | e 0 [ 5,801 | 05/25/2058. | 1.A FM.........
New Residential Mtg Ln Tr RMBS Ser
64830M AG 8 |2019- .| 01/01/2021. | Paydown 5,377 | e | e (5,377) (5,377) [ oneerreenerrenes | ceveneireisesineinenins [ enesiseisnesiiens | oneesnesssssnees | eeesesiesesnnd (1 I 08/25/2059. | 1. FM...........
New Residential Mtg Ln Tr RMBS Ser
64830M AG 8 |2019- . [ 03/01/2021. [ PAYAOWN......oovvmrvrnrirrircersrisninns | eerierieeinseessssinenes | eeereeens 672,284 | ......... 672,284 | .......... 690,404 | .............. 689,748 | ..o | e [QZLCK) | R DO (17,483) | ..vooeercrrreins | e 672,284 | ..o | e | s 0 | e 3,936 | 08/25/2059. | 1.A FM.........
New Residential Mtg Ln Tr RMBS Ser
64830T AD 0 |2020- . [ 03/01/2021. [ PAYAOWN......oovvrrivrrirrircernrinnine | cerierireeesseeisssnenes | evereeens 675,858 | ......... 675,858 ....695,099 ...692,813 ..(16,954) | . B75,858 | ..o [ vrenrinerienns | vrenrreeneenn0 [ s 4,023 | 10/25/2059. | 1.A FM.........
New Residential Mtg Ln Tr RMBS Ser
64830W AD 3 [2019- .| 03/01/2021. | Paydown 800,710 800,710 | .......... 822,510 | ..coovrrrne 450,494 | .....ovvoiveies | e (17,734) | o [ e (17,734) | vvervrvnis | e 800,710 | .ovovvrcrrrenes | e | eerrerienieeens 0 | e 4,155 | 12/25/2058. | 1.A FM.........
65341K  BA 3 |Nextgear Floorplan Mast Ow Tr LBASS Ser|.. | 02/15/2021. | PAYAOWN........cccevvrereriiririniirniinns | cevveerersnsieseensinninns | coreres 6,000,000 | ....... 6,000,000 | ....... 5,999,287 | ........... 5,999,963 | ...coirivinier | e 37 37 6,000,000 | ...ooreereiriins | e | e 0 [ 32,200 | 02/15/2023. [ 1.AFE.........
655044 AH 8 |Noble Energy Inc SrNt 3.900% 11/15/24. | .. | 01/06/2021. | VAMOUS.........ccormevererereerrrmnerinerirens | corveernseiinersserirenins | e 20,329,271 | ..... 20,250,000 | .....20,391,189 | ......... 20,329,536 | ...cvvvvrrierirs (266) (266) 20,329,271 | oo | verirerineninens | e 0. 111,881 | 11/15/2024.| 2.C FE.........
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Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 ... |-|08/01/2021.| Paydown 1413 | o 1413 | 1413 | 1412 | 1 1 A3 | s [ | v (U I 15 | 03/25/2034. | 1.AFM.........
666807 BE 1 |03/ . [ 03/15/2021. [ VANIOUS........couvvericrirrirniisiineiis | cevireriisniissinsiienes | v 2,000,000 | ....... 2,000,000 | ....... 2,036,481 | ........... 2,002,400 | ...cooverirnnns (2,400) (2,400) 2,000,000 | ..ooveomrrirrnns [ e | e 0. 35,000 | 03/15/2021.|2.B FE.........
NRRC-D Facilities Corp CTL GSA Rev Bd
670208 AA 8 |Ls .| 03/07/2021. | Redemption ~ 100.0000.........ccccew. [ woreereremmenerrenirns | worreinn 190,511 | covvvenee 190,511 | ovvernee 190,511 | v 190,511 | oo [ e (1 RO PV 190,511 | covveenerineen | eeernerneriineens | eeverinniinend0 | s 2,068 | 11/07/2023.
67102Q AH 1 | Oak Hill Credit Partners CLO Ser 2012-7A. | .. | 02/20/2021. | PaydOWN.........ccvvevrierirmrenriiininnns | verirereeserneinnines | eeens 1,557,230 | ....... 1,557,230 | ....... 1,557,230 1,557,230 0 1,857,230 [ oo e [ e | 6,684 | 11/20/2027.
67102Q AH 1 |Oak Hill Credit Partners CLO Ser 2012-7A. | .. | 03/05/2021. | Redemption ~ 100.0000...........cov. | coreervermerererirenirns | e 10,442,770 | ..... 10,442,770 | .....10,442,770 | .........10,442,770 0 .10,442,770 20 ] 49,933 | 11/20/2027.
67102Q AK 4 |Oak Hill Credit Partners CLO Ser 2012-7A. | .. | 03/05/2021. | Redemption ~ 100.0000.........c.ccco. | covrevemricmnrivcrirenirns | wonee 25,000,000 | ... 25,000,000 | .....25,000,000 | ......... 25,000,000 | ..oovoirirriniis | e 0 25,000,000 | .veouereerrrens | e | i 0 ... 150,895 | 11/20/2027.
OneMain Direct Auto Rec Tr LBASS Ser
68268X AA 9 |201 ++ | 03/14/2021. | PAYAOWN. .....vvvrvrrrirrireereiisrinens [ erverseeesseessnisseines | oeeeens 3,201,525 | ....... 3,201,525 | ....... 3,200,793 | .cvrvrnee 3,201,412 | covoeeeeeines | s 113 113 3,201,525 | oo | cerrenineeenis | e 0. 17,608 | 12/16/2024.| 1.AFE.........
70069F CH 8 |Park Place Securities Inc RMBS Ser 2004- | .. | 03/25/2021. | Paydown 222,996 222,99 | .......... 214,216 | .o 221,517 | v | s 1,479 AT | e | e 222,996 | ..o | e | s (VIR IO 437 | 10/25/2034.| 1. AFM.........
70069F DM 6 |Park Place Securities Inc RMBS Ser 2004- | .. | 03/25/2021. | PAYdOWN............ovuereererinirnerirenins | veverneessseisersnenienes | ceveee 1,013,231 | ....... 1,013,231 | ......... 975,552 | ........... 1,004,245 | ..o | s 8,986 8,986 | ..o | s 1,013,231 [ oo v | e 0| e 2,880 | 12/25/2034.| 1.AFM.........
Parmer 31 (Austin TX) CTL Pass CTL Ser
70176@ AA 7 [A .| 03/15/2021. | Redemption  100.0000 232,950 232,950 ....234,698 (1,325) 01/15/2032.
73019%% AA 0 |PNC Equip Finc LLC LBASS Priv PI Nt Ser | .. | 03/13/2021. | Redemption  100.0000, 290,287 290,287 ...290,287 | ..............290,287 0 09/13/2027.
73019 AB 8 |PNC Equip Finc LLC LBASS Priv PI Nt Ser | .. | 03/13/2021. | Redemption ~ 100.0000 209,713 209,713 | .......... 209,713 | oo 209,713 0 09/13/2027.
74041C  AA 7 |Preferred Term Sec Ltd VI LBASS FIt Rt N | .. | 03/26/2021. | Paydown 33,754 ..27,593 6,161 09/26/2034.
T4041E  AC 9 |Preferred Term Sec Ltd VI LBASS Mezz Nt | .. | 03/23/2021. | Paydown........c..ccucvvuriiniicneiivciins | vevisriesnicssiseiiienes | oo 16,374 2909 [ [ 15,465 [ | 15,465 | ..o, 03/23/2035.
74041N  AA 3 |Preferred Term Sec Ltd VI LBASS Sec Nt.. | .. | 03/24/2021. | Paydown 228,880 | ..........228,880 | ..........197,432 | .............. 207,862 21,018 12/24/2033.
74041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser. | .. | 03/25/2021. | Paydown 38,589 ..30,497 8,092 ....38,589 12/24/2033.
74042H AA 5 |Preferred Term Sec Ltd LBASS XIX Fit Rt.. | .. | 03/22/2021. | Paydown vt | e 672,004 518,198 1 183,806 | oo | e 153,806 | ..eovvverieirines ..672,004 12/22/2035.
74042 AA 1 |Preferred Term Sec Ltd LBASS XXI Nt Ser | .. | 03/22/2021. | Redemption ~ 100.0000...........ccue. [ correernerenmernerrieninns | wovevnnas 895,053 | ..........895,053 | ..........682,478 | ............. 738,559 | .oovervrrirrinns | s 156,494 | oo | i 156,494 | ..o | v 895,053 03/22/2038.
74042W AA 2 |Preferred Term Sec Ltd LBASS FIt Rt Nt C | .. | 03/23/2021. | Paydown 53,550 10,962 | oo | e 10,962 | ..o ....53,550 09/23/2035.
74043A AC 5 |Preferred Term Sec Ltd LBASS XXIII Nt Se .. | 03/22/2021. [ PAYAOWN.........cccovverrerirenirnerirenins | veverseessseissrnesinenes | vveiseenne 17,004 2,910 2,910 ....17,004 12/22/2036.
Prime Mortgage Tr RMBS Ser 2005-4 Cl
74160M KU 5 |2A9 .| 03/01/2021. | Paydown ..16,263 ..16,351 (4) ...17,363 10/25/2035.
74340X BE 0 |Prologis LP SrNt 3.750% 11/01/25.......... .| 03/08/2021. | Call  112.4650.......cccremrrrrreris [ e 936,275 .3,478,335 396 3,488,912 11/01/2025.
74924D AA 7 |Residential Accredit Loans Inc RMBS Ser.. | .. | 03/01/2021. | Paydown 22,795 | e 40,083 | ............ 29,035 [V OO ISR 29,035 09/25/2037.
Residential Asset Secs Corp RMBS Ser
75406B AE 7 |200 . [ 03/25/2021. [ PaYdOWN.........oouviviiriiiniicnnins | cevievienisninsinnies | v 395,537 | .......... 395,537 | .......... 341,151 731 [ | e 395,537 03/25/2036.
Renew LBASS Ser 2017-1A CIA  3.670%
75973L AA 6 |09 .. 1 03/20/2021. | PAYAOWN.......covvvererereirrriseineriens [ eoeeirneeississssenies | ceeneins 122,903 | .......... 122,903 | oo 122,870 Y2/ IR [ 122,903 09/20/2052.
76761R  AQ 2 |Riserva CLO Ltd CLO Ser 2016-3A CI BR.. | .. | 03/18/2021. | Redemption  100.0000.........cccccee | corererermmermvirmrrnenes | venee 20,000,000 | ... 20,000,000 | .....20,000,000 0 20,000,000 10/18/2028.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl| .. | 03/15/2021. | Paydown 60,537 ..60,537 ..61,287 62 ....60,537 03/15/2033.
SACO | Tr RMBS Ser 2006-5 CI 1A
785811 AA 8 |0.409% .. | 03/25/2021. | Paydown 80,599 80,229 27,679 0 52,909 | ........ 52,909 04/25/2036.
80386W AA 3 |Sasol Financing USA LLC SrNt 5.875% 0| .. | 03/11/2021. | Direct 238,922 225,000 97,830 4,191 122,647 | ....... 122,647 03/27/2024.
Soundview Home Eq Loan Tr RMBS Ser
83612M AF 4 |2006- .. 03/25/2021. | PAYAOWN.......vvmvvrcrirrirneererisrinens [ ervereesessesssnsneines | oveeens 2,172,226 | ....... 2,172,226 2,112,151 22,063 22,063 2,172,226 12/25/2036. | 1.AFM........
86358E CL 8 |Structured Asset Inv Ln Tr RMBS Ser 2003 | .. | 03/25/2021. | Paydown 246,163 246,163 ...226,222 5,386 | .oovrireiriiren | e 246,163 | ..o | e 07/25/2033. [1.AFM.........
86358E EK 8 |Structured Asset Inv Ln Tr RMBS Ser 2003 | .. | 03/25/2021. | Paydown 603,893 | ......... 603,893 | .......... 604,829 (£:5) ) O IR 603,893 | ..o | e 10/25/2033. | 1.AFM.........
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86358E HQ 2 |Structured Asset Inv Ln Tr RMBS Ser 2004 | .. | 03/25/2021. | Paydown 331,072 | .......... 331,072 | .......... 307,690 313,861 | oo | el 1211 | | v 17,211 | ..331,072 04/25/2034. [1.AFM.........
86358E LS 3 |Structured Asset Inv Ln Tr RMBS Ser 2004 | .. | 03/25/2021. | Paydown 82,073 82,073 81,999 ..82,014 59 . ....82,073 09/25/2034. | 1.AFM.........
86358E QJ 8 |Structured Asset Inv Ln Tr RMBS Ser 2005 | .. | 03/25/2021. | PaydOwN..........ccccouwvmmmmmmmnnneeveviins [ vonssnnnsnesneviisissnns | e 184,706 | .......... 184,706 | .......... 172931 | o 183,086 1,620 | e | s 184,706 02/25/2035. | 1.AFM.........
863598 JU 6 (2004- .. | 03/01/2021. | Paydown 1,004 | .ccceeeen. 1,004 2 1,004 03/25/2034. | 1.AFM.........
86350U AE 9 |2006- .| 03/25/2021. | Paydown 226,545 226,545 8,896 | ..o | e 226,545 04/25/2036. | 1.AFM.........
TIAA Real Estate CDO Ltd CMBS Ser
87246A AH 1 |2007-C .| 03/10/2021. | Paydown 91,626 .91,626 5,603 ...91,626 08/15/2039. | 1.AFM.........
87272Q AA 8 |TLF National Tax Lien Trust LBASS Ser 20 | .. | 03/15/2021. | Paydown 697,606 697,606 | .......... 696,195 | .............. 697,342 | ..o 264 264 | . | ) 897,606 | ... [ o [ e (U I 5,077 |12/15/2029.|1.AFE.........
Tax Ease Funding LLC RMBS Ser 2016-1A
87677Q AA 9 |Cl .1 03/15/2021. | PaydOWN.........cooorierinciisnriiins | v | cevied 652,491 | ......... 652,491 | ... 650,525 | ............. 651,455 | ..o | e 1,036 1,036 | .o | e 652,491 | oo [ [ e (U I 3,079 |06/15/2028.|1.AFE.........
Terwin Mortgage Trust RMBS Ser 05-10HE
881561 VC 5 |C .. | 02/25/2021. | Paydown 251,778 251,778 | .......... 239,268 | ... 250,948 | ..oovvveriiis 830 830 | . | s 251,778 | v | e | e (U I 234 | 06/25/2036. | 1.AFM.........
89054X AD 7 |Topaz Solar Farms LLC Nt 4.875% 09/30/| .. | 03/30/2021. [ Call  100.0000..........ccccemmremmmees | eorimmmriimnirirniiinns | o 113,648 | .......... 113,648 | .......... 113648 | ..ccovvvvnne 113,648 | oo | e (U OO IS 3,648 | oo | o | e (U I 2,770 |09/30/2039.|3.BFE.........
Towd Point Mortgage Tr RMBS Ser 2017-4
89173U AA 5 |C .1 03/01/2021. | PaydOWN.........cooorrvecriinciiinciiiins | v | v 685477 | ......... 685477 | ......... TI827 | o T34 | | s (25,837) (25,837) | ..o | v 885,477 | ..o [ e [ e, (U I 2,987 |06/25/2057.|1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2018-3
89175M AA 1 |C . 103/01/2021. | PaydOWN........cvvurvrririrrieiisirniirerins [ v | v 1,004,165 | ....... 1,004,165 | ....... 1,038,009 | ........... 1,035,117 | oo | e (30,951) (30,951) [ v | e 1,004,165 | coovviicvcnns | v | e 0 [ 6,098 | 05/25/2058. | 1.A FM.........
Towd Point Mortgage Tr RMBS Ser 2018-6
89176L AL 8 |C .. [ 03/01/2021. | PAYAOWN. ... [ e | v 124123 | ...ccooe. 124123 | ......... 133218 | oo 132,315 | o | e (8,192) (8,192) | ovvvevnrvirenies | e 124,123 | oo | o | e [V I 797 | 03/25/2058. | 1.AFM.........
Towd Point Mortgage Trust RMBS Ser
89176V AA 0 |2018- .1 03/01/2021. | PAYAOWN.........oooveirrerireriieniiins | cereviereeieeenieseiis | ceveens 2,211,570 | ....... 2,211,570 | ....... 2,374,673 2,367,546 B (155,976) 2,211,570 | oo | e | 0 | s 11,751 | 07/25/2058. | 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2019-4
891788 AA 2 |C .1 03/01/2021. | PaYAOWN.........ooomevireeineriiceiiins | cevevieeeeeesesiecnies | ceveens 1,504,272 | ....... 1,504,272 | ....... 1,583,800 | ........... 1,578,643 | ..o | s (TA3T1) | oo [ (T4,371) | oo | e 1,504,272 | oo [ e | e (U I 7,303 |07/25/2059. | 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2020-4
89179) AA 4 |C .. [03/01/2021. | PaYdOWN. ... [ o | v 817,807 | ......... 817,807 | .......... 833,280 | ..o LI R (15,327) | oo [ (15,327) | oo | v 817,807 | ..o [ e [ e (U I 2,387 |10/25/2060. | 1.AFM.........
Tricon American Homes RMBS Ser 2017-
89613F AA 6 |SFR2 . 103/01/2021. | Paydown 21,037 21,037 21,655 | oo 21,544 | .o (507) (C10 L4 ) [ 21,037 | oo | v | e (01 I 128 |01/17/2036.|1.AFE.........
US Airways Pass-Thru Tr ABS Ser 2000-
903320 AS 2 |3C .. 03/01/2021. | Redemption ~ 100.0000..........ccouw. [ voverererernmienriicsiinns | v 2,700,077 | ....... 2,700,077 | ....... 2,700,077 | ..ccovenee 2,515,046 | ... 185,031 | oo | v | e 185,031 2,700,077 | .oovveeerverenns | e | e, 0 ... 113,268 | 09/01/2023.
90363@ AA 8 |USTA Natl Tennis Ctr Inc Sr Sec Nt Ser A. | .. | 01/08/2021. | Redemption ~ 100.0000 509,688 | .......... 509,688 | .......... 509,688 | .............. 509,688 | .....vverrrienns [ e 0 [ oo [ e 509,688 | ......ooovveenes | e [ o0 [ 7,926 |09/08/2024.
90783T AA 8 |Union Pacific RR PTC Ser 2004-1 5.404%| .. | 01/02/2021. | Various.................... 383,184 | ......... 383,184 | .........383,184 ....383,184 0 [ oo [ e 383,184 | ... [ e [ cereniinenn0 [ 10,354 | 07/02/2025.
90931Q AA 5 |United Airlines LBASS EETC 2013-1 Ser Cl| .. | 02/15/2021. | Paydown...........ccoovveimriimnmiiinniiins | corvvensiisnniisnnins | e 2,029,014 | .......2,029,014 | .......2,037,315 | ...........2,030,071 (1,057) 2,029,014 | ..ovvevvvrrnnns e | cervvriinienn0 [ e 54,530 |02/15/2023.
90931V AA 4 |United Air Lines PTC Ser 2018-1 A 3.70.. | .. | 03/01/2021. | Redemption ~ 100.0000..........cccce. | corerervrermmmrerirnirines | covieenes 136,304 | .......... 136,304 | .......... 136,304 | ..coovvvenne 136,304 0 | oeveeeerenen | erreereenen 136,304 [ o | e | eevveriieniieenn0 [ s 2,522 |09/01/2031.
90945B  AA 2 |United Auto Credit Securitizat LBASS Ser.. | .. | 03/10/2021. | PAYAOWN........cccivvieeriirerinriririnns | cerveererinsiesieniisninns | coreres 1,189,460 | ....... 1,189,460 | ....... 1,189,428 11,189,442 A7 [ | e 1,189,480 [ e [ [ e 0 [ 1,616 | 05/10/2022.
91324P CU 4 |UnitedHealth Group Inc SrNt 2.125% 03. | .. | 03/15/2021. | MatUFty.........ccccooremvviimiriirriiinnins [ eovvemeiiesniiiniiiinns | i 7,500,000 | ....... 7,500,000 | ....... 7,477,125 7,499,044 956 | ... | eereeeenn 7,500,000 [ | e | o0 | 79,688 |03/15/2021.
91736# AA 4 |United States of America BIA CTL GSA Gtd| .. | 03/15/2021. | Redemption  100.0000, ...139,390 ...139,390 ...139,390 ...139,390 0 2139390 [ [ e | v | 3,994 |03/15/2024.
92837B  AB 7 |Visio RMBS Ser 2019-1 CI A1 3.572% 06/ .. | 03/01/2021. | Paydown 1,233,845 1,231,545 2,313 1233,858 | ..o | e | o0 | s 7,161 | 06/25/2054.
92837D AA 5 |Visio RMBS Ser2019-2 CI A1 2.722% 11/|.. | 03/01/2021. | Paydown 39 . 172,048 11/25/2054.
92837K AA 9 |Visio RMBS Ser 2020-1 CI A1 1.545% 08/ .. | 03/01/2021. | Paydown 64 .415,425 08/25/2055.
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92851@ AA 3 [Vivendi SPC Tr CTL 6.630% 04/15/22..... .. | 03/15/2021. | Redemption  100.0000 84,606 | ............ 84,606 | ............ 84,606 | .....ccrernee. 84,606 | ..oovivirieiirs [ e (V1 RO ISR 84,606 | ...oeovvererriinis | v | e (01 I 937 | 04/15/2022.(2.B ..............
WFRBS Commercial Mtg Tr CMBS Ser
92938E AT 0 |2013-C1 .| 03/01/2021. | Paydown revereensnsnnes | e 483,982 | .......... 483,982 | .......... 498,498 | .............. 486,210 | .covovvvvrerirnne . (2,228) (2,228) | ..o | e 483,982 | ..o | e | s 0| e 3,283 | 07/15/2046. | 1.AFM.........
WFRBS Commercial Mtg Tr CMBS Ser
92939K AF 5 |2014-C2 .| 03/01/2021. | Paydown 243,359 243359 | ......... 245360 | .....cccoonc.. 245074 | .oovvcirnes | e (1,714) (1,714) [ e | e 243,359 | ..o | e | s 0| e 1,273 | 11/15/2047. [ 1.AFM.........
931899 9A 8 |Walkers SPV Nt 0.099% 09/16/21............ .| 03/25/2021. | Redemption  100.0000 389,994 389,994 | ... [ | e | e 389,994 389,994 | ..o | e 389,994 | ... e | e (VI IO 121 | 09/16/2021.]6. *....ocovvvene
Washington Mutual Mtg RMBS Ser 2006-
93362F AB 9 |AR8 .| 03/01/2021. | Paydown 64,788 | ............ 68,516 | ...........d 61,121 | oo 61,121 | e [ e [0 SOOI ISR 61,121 | e | s 3,667 | oo 3,667 | .o 391 | 08/25/2046.|1.D FM.........
Washington Mutual Mtg RMBS Ser 2006-
93363E AB 1 |AR10 .| 03/01/2021. | Paydown 9,402 | oo, 9,265 | .oovvrrnnen. 9,279 | oo 8,841 | oo 428 | .o 428 (131 I RIS IR 133 | e 133 | s 60 | 09/25/2036.| 1.D FM.........
Washington Mutual Mtg RMBS Ser 2006-
93363N  AA 3 |AR12 .| 01/01/2021. | Paydown TI75 | s 7,242 | oo, 7,264 | oo 7,105 | o 148 | oo 148 )X T RN IR 522 | coveriens 522 | oo 20 | 10/25/2036. | 2.B FM.........
Washington Mutual Mtg RMBS Ser 2006-
93363N  AA 3 |AR12 .| 03/01/2021. | Paydown .12,151 306 ....14,964 10/25/2036. | 3.B FM.........
Washington Mutual Mtg RMBS Ser 2006-
93363P AA 8 |AR14 .| 03/01/2021. | Paydown 22,793 23,975 21,999 | i 21,999 | oo | e 0 | e | v 21,999 | oo [ e 79 | o, 79 | .. 106 | 11/25/2036.|1.D FM.........
Washington Mutual MSC Mtg PT RMBS
939348 AE 8 |Ser20 .. 1 03/01/2021. | Paydown rree | e 545452 | ... 406,254 | .......... 312,287 | oo 242,270 | oo | v 0 [ o | v 312,287 | oo | e 233,164 | ...... 233,164 | ......... 4,013 | 04/25/2037.|1.D FM.........
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .. 03/01/2021. | Redemption  100.0000 39,817 | v 39,817 | oo 39,817 | v 39,817 | v | e 0 | oo | eeereeirneni 39,817 | oo [ [ e (1 IO 442 | 08/01/2027.|2.B ..............
Wells Fargo Bank Northwest NA CTL
949784 AU 1 |[MWRAL .1 03/15/2021. | Redemption ~ 100.0000..........cuvw. [ worerrrerereereniinninns | eorererneens 45,004 | ............ 45,004 | ..o 47,119 | s 46,037 | .o | e (1,034) (1,034) [ oo | e 45,004 | .o [ e | e (1 IO 610 |05/15/2032.|1.B ..............
Wells Fargo Bank Northwest NA CTL CVS
94978%# AX 5 |Co .| 03/10/2021. | Redemption  100.0000 101,759 101,759 101,759 0 . ..101,759 10/10/2024.
94978%# BC 0 |Wells Fargo Bank Northwest NA CTL 6.59| .. | 03/01/2021. | Redemption  100.0000 187,601 | ......... 187,601 ....187,601 0 ..187,601 11/01/2022.
Wells Fargo Home Eq Tr RMBS Ser 2005-
9497EN AE 3 |3C .. | 03/25/2021. | Paydown JESTSURTUIN ERP 367,902 | .......... 367,902 | .......... 357,889 | ..coovrrrne 366,594 | ..o | s 1,308 1,308 | .ooeeerrerieees | cervreneneens 367,902 | ..o | e | e (11 IO 706 | 11/25/2035. | 1.AFM.........
Wells Fargo Home Equity Tr RMBS Ser
94980G BF 7 |2004 .. | 03/25/2021. | Paydown 881,429 881,429 ....853,059 28,370 28,370 881,429 [ .o [ | cveenernnnnenn0 [ 1,551 |10/25/2034. [ 1.AFM.........
Wells Fargo Comm Mtg Tr CMBS Ser
94989E AF 4 |2015-LC .| 03/01/2021. | Paydown 824,634 824,634 | .......... 835,715 | oo 827476 | ..o | e (2,842) (2,842) [ ..o | e 824,634 | ... | e | s 0 | e 4,241 | 04/15/2050. | 1.A FM.........
Wells Fargo Comm Mtg Tr CMBS Ser
94989 BA 3 |2015-C2 .| 03/01/2021. | Paydown 277,335 277,335 | .......... 285,405 | .....ccoo..c.. 279,689 | ..coovvrverirns . (2,353) (2,353) [ oo | e 277,335 | e | cevvneeenieninn | s 0| e 1,559 |05/15/2048. [ 1.AFM.........
Wells Fargo Comm Mtg Tr CMBS Ser
94989V AE 9 [2015-NX ..103/01/2021. | Paydown rre | e 434738 | .......... 434738 | .......... 447,762 | oo 438,731 | o | e (3,993) (3,993) [ overveererieins | e 434,738 | oo | e | e 0 [ 2,539 | 09/15/2057. | 1.AFM.........
Wells Fargo Comm Mtg Tr CMBS Ser
95000C BC 6 |2016-NX .| 03/01/2021. | Paydown et | s 580,630 | .......... 580,630 | .......... 598,045 | ......c....c.. 586,535 | ...coooviierianis | e (5,905) (5,905) [ .ovonevecererircin | v 580,630 | ..vvuerereriees | cereerireninnins | e 0 | e 4,217 | 01/15/2059. | 1.A FM.........
World OMNI Select Auto Tr LBASS Ser 20-
98163W AA 4 [B .| 01/15/2021. | Paydown 1,411,834 1,411,834 1,411,834 . 0 07/15/2021.
98389B AS 9 |Xcel Energy Inc SrNt 2.400% 03/15/21... |.. | 02/16/2021. | Call ~ 100.0000.........cccovvemrrrrererns | wrrreerermrrererensrnrinns | coreres 8,000,000 | ....... 8,000,000 .7,999,906 |... e .59 59 03/15/2021.
G72212 AA 4 |Preferred Term Secs XIX LBASS Sec Nt 0] .. | 03/22/2021. | Paydown JEOTURRI PP 1,213,240 | ....... 1,213,240 | .........822,377 | oo 929,255 | ...cvvrricrins .rr..283,985 283,985 12/22/2035.
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G7222R  AA 8 |Preferred Term Secs XVII LBASS Sec Nt... | .. | 03/22/2021. | PAYAOWN........ccoevvrererrnirininrirerinns | crvsrereninsiinsssneninns | cvrvernns 704,676 | .......... 704,676 540,331 | | 164,345 | ..o | e 164,345 | .o WT04,676 | e | e | 0 | 998 | 03/22/2038. | 1.F FE....
P06076 AA 4 | AES El Salvador Trust Il Sr Nt 6.750%..... | .. | 02/12/2021. | DIf€CL.........cooerremrriiiceeieneiieneiies | coveveseesissenisensees | cevvenns 720,538 | .......... 755,000 640 20,199 [ [ v 741,231 || (20,694) | .......(20,694) | ....... 18,627 | 03/28/2023.
Air Canada LBASS EETC Ser 2017-1AA
00908P AA 5 |33 A|01/15/2021. | Redemption  100.0000 25,600 25,600 25,600 | ...... 25,600 | ..oovoeriienns [ s (U OO IS 25,600 [ ..o | e | e (U I 422 |07/15/2031.|1.GFE.........
Air Canada LBASS PTT Ser 2017-1A
00908P AB 3 |3.550 A|01/15/2021. | Redemption  100.0000 25,600 25,600 25,600 | ...... 25,600 | ..ooveoriienns [ s (U OO ISP 25,600 [ ..o | e | e 0 [ i 454 | 07/15/2031.|2.BFE.........
Air Canada LBASS EETC Ser 2015-1B
009090 AB 7 |3.87 A[03/15/2021. [ VANIOUS........oorveeivrricrierisniieniins | ceviveiiesissisiniisiies | v 153,736 | ......... 153,736 849 | .. | e 153736 [ s e | 0 | s 2,979 |03/15/2023.
335934 AL 9 |First Quantum Minerals LTD SrNt 7.500..|A | 02/05/2021. | Direct 654,413 630,000 A3 | s | 027,815 | i | 26,598 | L........26,598 | ....... 16,800 | 04/01/2025.
335934 AT 2 |First Quantum Minerals LTD SrNt 6.875.. | A | 03/08/2021. | DIf€CL.........cocmrveumrreeerrieereiieneiies | coreversnesiesssienssines | ceevioeed 473,000 | .......... 440,000 0 [ [ evrerernn440,000 | i | +2.233,000 | ........33,000 | ....... 13,360 | 10/15/2027.
Meglobal Canada ULC SrNt 5.875%
58518N  2A 9 [05/18 A | 02/04/2021. | Direct 561,375 | ..coovnes 450,000 0 | orvveeeerenen | cvrerrennenc850,000 [ oo | 111,375 | 111,375 | 5,875 |05/18/2030.
o 000000 00 0 |BancoBTG Pactual Sub Nt 5.750% 09/28/ D | 01/08/2021. | DIfECE..........cvreuerererereriririreererinns [ eoreeerneeinerserinenins | ceverene 464,200 | .......... 440,000 | .......... 461,000 (319) (319) | cevvvveververres | rverrern 458,486 | e | e 5714 | BT | 7,309 |09/28/2022.
g 000000 00 0 |Cia Latino Americana 1stLien 9.500% 0.. | D | 02/18/2021. | Direct 67,299 207,073 91,548 | ... 78,326 | ....... 14,626 | .......... (2,499) | ..oovverrrians [ v 12,127 | s . (34,413)] .......(34,413) | ....... 13,008 | 07/20/2023.
W 000000 00 O |Studio City Finance LTD SrNt 7.250% 0..|D | 01/14/2021.| Call  103.9200.........ccccooimmrrvimunns | commeermmmiiammiiiinniies | cevvinns 743,028 | .......... 715,000 | .......... 753,279 | oo TA2,729 | e (574) (Y] R I 742,155 | v [ (27,155) | ........(27,155) | ....... 50,059 |02/11/2024.
'_\ MARB BondCo PLC Sr Nt 7.000%
N 000000 00 0 |03/15/24 D|01/15/2021. | Direct 266,240 260,000 (401) | oo | e 265,691 | ..o | e 549 | o 549 | ... 6,319 | 03/15/2024.
000000 00 O |MTN Mauritius Investments Sr Nt 4.755% | D | 01/28/2021. | Direct (325) 11/11/2024.
000000 00 0O |Banco Do Brasil (Cayman) SrNt 4.625%. | D | 01/15/2021. | Direct (303) 01/15/2025.
000000 00 O |Akbank TAS SrNt 5.125% 03/31/25........ D| 03/24/2021. | Direct 4,447 03/31/2025.
YPF Sociedad Anonima Sr Nt 8.500%
000000 00 0 |07/2 D | 02/08/2021. [ DIFECL. ......ovveererrrieererieisernsieisnnes | wevseerenssnismsssiseninns | evvverinns 552,000 | .......... 750,000 | ......... 636,492 | ... 584,115 | ........ 65,511 | e 1,796 | oo | v 67,307 | oo [ e 651,422 | ..o | e (99,422) | ........ (99,422) | ....... 34,000 | 07/28/2025.
000000 00 O |Country Garden Holdings Co 1stLien 7... |D|01/14/2021. | DIf€CL.........cocourvermmeeirmriiememieneiins | coreverseenieensissnsees | ceeveaend 683,669 | .......... 610,000 | ......... 635,925 | .............. 630,248 | ...ccooooverii (188) (L) R IS 630,061 | ... | e 53,608 | ......... 53,608 | ....... 12,218 | 04/08/2026.
000000 00 O |Yuzhou Group 1stLien 7.850% 08/12/26. | D | 03/26/2021. | DIf€C.........cocrrvermrrerrrernreieeriiins | coreviresevissessisnssinns | cevvioens 366,085 | .......... 470,000 ...473,525 .. 473,431 (103) (103) 473,321 ..(107,242) | ...... (107,242) | ....... 23,367 | 08/12/2026.
000000 00 O |Kuwait Projects Co Spc L Euro MTN 4.50 | D | 03/02/2021. | Direct 246,250 250,000 ....228,750 ...230,417 445 . ..230,862 15,388 | ... 15,388 | ......... 5,969 |02/23/2027.
000000 00 0 |Oztel Holdings SPC Ltd Sec Nt 6.625% 0 | D | 03/08/2021. | DI€CL.........ooourveemrrermrrerreiieneiens | cerevireeesienssisensins | cevvieens 713,061 | .......... 655,000 | ......... 687,230 | .ooovvennec 683,910 | ..coovvvvrrrii (447) (A47) [ oo | e 683,463 | ... | e 29,599 | ......... 29,599 | ... 14,025 | 04/24/2028.
000000 00 O |Braskem Netherlands SrNt 4.500% 01/31|D | 03/18/2021. [ DIrECt.........courviermrieimmrneierinreiens | revrersisssiessnsesnees | oevens 1,046,669 | ....... 1,045,000 | .......... 996,488 | .............. 998,181 | .o 847 BAT | oo | v 999,028 | ..o | e 47,641 | ......... 47,641 | ... 30,022 | 01/31/2030.
Bangkok Bank PCL Euro MTN  3.733%
000000 00 0O |09/25 D | 02/17/2021. | Direct 556 ..841,986 115,964 | ...... 115,964 | ...... 13,737 | 09/25/2034.
000000 00 0 |Office Cherifien Des Pho SrNt 6.875%.... | D | 02/08/2021. | Direct (357) ..927,835 .98,996 ..98,996 15,641 | 04/25/2044.
00105D AF 2 |AES Gener SA Jr Sb Nt 7.125% 03/26/79 | D| 01/28/2021. | Direct coveee.849,558 ....849,997 0 ..849,997 84,578 | ....... 34,487 | 03/26/2079.
00973R  AC 7 |Aker BP ASASrNt 5.875% 03/31/25....... D] 03/31/2021. [Call ~ 102.9380.........cccovvvrerrnee .....5,087,500 .5,042,060 (4,312) 5,037,748 | ....ccoovvvvvens | nn(37,748) | ........(37,748) | ..... 293,775 | 03/31/2025.
059490 AB 8 |Banco Continental SAE SrNt 2.750% 12/ | D | 01/20/2021. | Direct ....626,850 3150 | oo | e 630,000 | ...ooovevrrenns | ceeenn(11,025) | ... (11,025) | ... 2,021 |12/10/2025.
05969B AD 5 |Banco Santander Mexico Sr Nt 5.375% 04| D | 01/25/2021. [ DIfCt............covvereeirieeniiieniiinnes [ oo | v 515813 | .......... 450,000 0 ..450,000 04/17/2025.
05971A  AE 1 |Banco BTG Pactual Sr Nt 4.500% 01/10/2| D | 01/14/2021. [ DIf€CE...........ervermrvererieeriireniernenes | ceviereiieneiinneiinnes | v 575,300 | .......... 550,000 . 28 . ..547,532 01/10/2025.
06034L AB 6 |Banistmo SA SrNt 4.250% 07/31/27........ D[ 03/03/2021. [ DIFEC.........oovrveirreiiriiiriissiinnes [ o | v 915,735 | ......... 870,000 | .......... 863,501 | ..ccovvvvene 863,837 /U O I 863,957 07/31/2027.
11042A  AA 2 |British Airways Plc EETC 4.625% 06/20/.. | D | 03/20/2021. | Various.................... 519,829 519,829 525,776 521,759 (1,930) .519,829 .0 06/20/2024.
11042T AA 1 |British Airways Plc EETC 3.800% 09/201.. | C | 03/20/2021. | Redemption  100.0000 .17,986 ..17,986 ..17,986 .17,986 0 . ....17,986 .0 09/20/2031.
12686L AA 7 |Cable Onda SA SrNt 4.500% 01/30/30.... | D| 01/14/2021. | DIFECL..........cvvvemrreiirriinieieniiieniies | coereriesniissesienenes | e 578,445 | .......... 525,000 | .......... 519,724 | ..ol 520,178 | ..o | i 21 21 | | s 520,199 | ..o | ...58,246 | ... 58,246 01/30/2030.
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15238X AB 5 | Central American Bottling Corp SrNt 5.... | D| 01/22/2021. | Direct v 168,313 750,665 | ..o (384) | covvereerrereies | e 750,280 | ..ovoevecveinins | e 19126 | ......... 19,126 | ....... 20,381 | 01/31/2027.
20445P AG 0 |Cia Latino Americana 1st Lien 9.500% 0.. | D | 02/18/2021. | Direct 2,470,556 | ..............985,519 |...1,359,138 | .......(2,271) | coovevvriiccns | o 1,356,867 2,484,055 (1,637,278) | ...(1,637,278) | ..... 163,670 | 07/20/2023.
22547A  AD 3 |Credito Real Sab De CV SrNt 8.000% 01D |01/20/2021. | Direct cevvvrennrnsennnnnnins | e 402,285 | 11000..390,000 | ..erri.390,000 | oo | e 0 [ o [ e 390,000 | ..ooveerrienns | e 12,285 | ......... 12,285 | oo 87 |01/21/2028.
25381Y AB 7 |Digicel Group 0.5 Ltd SrNt 8.000% 04/.... | D |01/08/2021. | Direct 3,474 16 862 ... | 04/01/2025.
25381Y AD 3 |Digicel Group 0.5 Ltd 1st Lien PIK 10.0..... | D | 01/26/2021. | Direct 295,410 320,686 1,876 | oo | cervreeeienns 220,829 .| 04/01/2024.
39530V AB 4 | Greenko Solar Mauritius Sr Nt 5.950% 0.. | D | 02/08/2021. | Direct 324,465 | ........ 300,000 LV ORI ISV 300,000 07/29/2026.
400666 AA 1 |Guara Norte Sarl SrNt 5.198% 06/15/34..| D | 03/18/2021. | Direct 351,450 355,000 (20) ..354,962 06/15/2034.
40435W  AB 6 |HTA Group LTD SrNt 7.000% 12/18/25... | D | 02/04/2021. | Direct JEOTUSRRPIN RO 482,175 | ......... 450,000 (131) 12/18/2025.
Kaisa Group Holdings LTD Sec Nt
48300T AD 4 |11.950% D| 01/15/2021. | Direct 278,913 265,000 283,219 (333) 10/22/2022.
49836A AC 8 |[Klabin Austria GMBH SrNt 3.200% 01/12 | D | 03/22/2021. | Direct 520,656 | .......... 545,000 | ..........545,000 0 01/12/2031.
49989A AC 3 [Koc Holdings AS SrNt 6.500% 03/11/25.. | D| 03/25/2021. | Direct 896,560 | .......... 845,000 | .......... 870,393 (1,241) 03/11/2025.
600814 AN 7 |Millicom Intl Cellular Sr Nt 5.125% 01...... D|02/22/2021. | Call ~ 103.5268............. 20,705 20,000 20,300 (5 01/15/2028.
680617 AC 1 |Oleoducto Central SA SrNt 4.000% 07/1.|D|01/11/2021. | Direct vt | e 615,144 | ... 565,000 | ......... 577,416 (54) 07/14/2027.
692733 AB 4 |Oztel Holdings SPC Ltd Sec Nt 6.625% 0 | D| 03/08/2021. | Direct 282,425 260,000 1,072 04/24/2028.
71645W  AQ 4 |Petrobras Intl Fin Co SrNt 6.875% 01/.... |D|03/15/2021. | Direct 851,580 (956) 01/20/2040.
71654Q AZ 5 |Petroleos Mexicanos SrNt 6.500% 06/02 | D | 03/17/2021. | Direct JETSTTTRRTOIN IOV 930,050 753 06/02/2041.
74365P AE 8 |Prosus NV SrNt 3.832% 02/08/51........... D|01/19/2021. | Direct v | e 403,173 0 02/08/2051.
75975A AA 8 |Renew Power Pvt Ltd 1st Lien Nt 5.875% | D |02/08/2021. | Direct 269,803 250,000 | ......... 0 03/05/2027.
80007R  AG 0 |Sands China Ltd SrNt 4.375% 06/18/30.. | D| 01/08/2021. | Direct JETSTTRTRTRPTOON IOV 703,856 | .......... 645,000 | ......... 642,291 7 06/18/2030.
82883P AA 2 | Simpar Europe SA SrNt 5.200% 01/26/31| D | 01/21/2021. | Direct 366,825 365,000 | ..........364,996 0 . 364,996 | ...ccoovvvrivnns | e 1,829 | i 1,829 | .. 264 | 01/26/2031.
88167A AE 1 |Teva Pharmaceuticals NE Sr Nt 3.150% 1| C | 01/19/2021. | Direct et | s 1,458,750 | ....... 1,500,000 | .......1,274,145 1,377 . ,332,562 ... 126,188 | ....... 14,438 | 10/01/2026.
90015Y AA 7 |Turkiye Sinai Kalkinma Sr Nt 6.000% 01.. | D | 01/06/2021. | Direct 328,738 325,000 | .......... 323,274 B [ o | e 323,566 | ...covviireres | e DT | 5171 | e 8,938 | 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 | .....ccooo.ce. 200,000 | ..ocvvoirirerinnis | e LV ORI ISR 200,000 | ..o | e 13,500 | .o 13,500 | ....ooco. 5,723 |01/15/2028.|3.C FE.........
MARB BondCo PLC Sr Nt 6.875%
G5825A AB 8 |01/19/25 D | 01/15/2021. | Direct 212,175 205,000 | .......... 190,287 | coocoovvvie 194,484 | oo | v 12 12 [ [ e 194,595 | oo | e 17,580 01/19/2025.
G6710E AL 4 | Odebrecht Finance LTD Sr Nt 7.125% 06/|D| 02/17/2021. | Taxable EXChANGE........cccovvrervrrrees | orerermrineeeninsiinins | eveerenns 513,510 | ....... 3,595,000 | .......... 233,675 | .o 143,836 | ....... 89,839 | .o 89,839 | .o [ e 233,675 | oo | e 279,835 06/26/2042.
G6710E AP 5 | Odebrecht Finance LTD Sr Nt 4.375% 04/|D | 02/17/2021. | Taxable EXChaNGe..........ccc.oumvueeues | corvvemrviiiseeienciiins | cevviines 139,500 | ....... 3,100,000 | ..........125,550 ....124,000 1,550 ..125,550 13,950 04/25/2025.
G6764# AA 0 |Omega Leasing Ltd Sr Nt Ser 9 2.400% 1|D|01/12/2021. | Redemption  100.0000 526,316 526,316 | .........526,316 | ............489,474 | ... . . 36,842 . ..526,316 10/12/2026.
G6764@ AA 2 |Omega Leasing No. 12 Sr Sec Nt (Rolls Ro| D | 01/12/2021. | Redemption ~ 100.0000 390,562 390,562 | .......... 390,562 | ..o 367,128 | ........ 23,434 | . 23434 | | i 390,562 04/12/2027.
L6388G AB 6 |Millicom Intl Cellular Sr Nt 5.125% 01...... D | 02/11/2021. | Direct JETSTTRTRTRPTOON IOV 740,250 | .......... 700,000 | .......... 701,125 | 700,440 (28) (28) ..700,412 01/15/2028.
L6388G AB 6 |Millicom Intl Cellular Sr Nt 5.125% 01...... D|02/23/2021. | Call ~ 100.0000............. 83,500 83,500 82,978 | ...... 83,109 | ... . 7 7 . ....83,116 01/15/2028.
M8903B AS 1 |Turkeell lletisim Hizmet Sr Nt 5.800%...... D | 01/28/2021. | Direct 267,500 250,000 | .......... 220,625 | ....cooconee 222,678 | ..coovvverir . 240 240 | e | s 222,917 04/11/2028.
Mastellone Hermanos SA Sr Nt 12.625%
P6460M AJ 3 |07 D 02/09/2021. | Direct et | i 791,620 | .......... 970,000 | ....... 1,048,493 | .............. 826,935 | ...... 157,234 | .......... (2,725) | .oovvvvevciians | oo 154,509 | oo | o 981,444 | ..o ...(189,824) | ...... (189,824) | ....... 72,320 | 07/03/2021.|5.AFE.........
3899999. Total - Bonds - Industrial and MiSCElANEOUS................ouriiiiiriiiiins i ....389,771,570 |....395,573,567 |....387,571,798 | ....... 362,489,087 |...2,036,418 | ...... 904,362 | ...oococceen. 0 ... 2,940,780 | ....cccoonennen 0 ... 388,349,032 | ........o....... 0]... 171,131 | ... 171,131 | ..4,915,155 XXX XXX
Bonds - Unaffilited Bank Loans
000000 00 O |Capstone Logistics Acq 1st Lien Term Ln... | .. | 03/31/2021. | Redemption  100.0000 ST I 16,960 | ............ 16,960 | ............ 16,790 | coovvveenne 16,795 | ..o | e 165 L O I 16,960 | oo | e | e (U I 251 | 12/15/2024.|3.AZ............
000000 00 0 |HCAInc TermLnB-12Nt1 1.926% 03/13].. | 03/31/2021. | Redemption ~ 100.0000, 4,002 | ..o 4,002 | ..o 4,002 | oo 4,002 | oo | e 0 4,002 | oo | e | e (I S 19 | 03/13/2025.|2.C FE.........
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Animal Supply Company New 1st Lien
000000 00 O |Term .| 03/31/2021. | Redemption  100.0000 1407 | e 1407 | 1179 | 1151 | 223 223 1,407 08/14/2025.
000000 00 0 |Vistra Operations Co LLC Incremental Ter. | .. | 03/31/2021. | Redemption  100.0000, 27173 | oo 2T473 | 26,958 | e 24,557 212 212 | s | s 27,173 12/31/2025.
000000 00 O |Messer Industries Initial Term B-1 Loan..... .| 03/31/2021. | Redemption  100.0000 100,000 ..99,109 (148) 891 ..100,000 03/01/2026.
000000 00 O |Berry Plastics Corp TermLn ZNt1 1.8.... |..| 03/31/2021. | Redemption ~ 100.0000.........cccecv. [ worerrrerereermerrernnas 19,7117 19,777 (61) 19,717 07/01/2026.
000000 00 0 |Tibco Software Inc New Term Ln B #3 Nt 1| .. | 02/26/2021. | Redemption ~ 100.0000. 24,937 24,876 A24 | e | e 24,937 07/03/2026.
000000 00 O |Sonny's Enterprises LLC Delayed Draw Ter| .. | 03/31/2021. | Redemption ~ 100.0000 3,659 0 3,659 08/31/2026.
000000 00 0 |Sensata Technologies New #2 1st Lien Ter| .. | 03/31/2021. | Redemption ~ 100.0000..........cccur. | corrrervrrnmererimniniires | wovererines 12,780 L NN 09/20/2026.
000000 00 O |Stealth Holding Canadian Initial TL Nt 1..... .. | 03/26/2021. | Tax Free EXChange.........ccccvvevveeer [ worneerneeinrinerirerines | e 480,247 35 03/15/2027.
000000 00 O |SophiaLP 1stLien TermLn Nt1 4.500%. | .. | 03/31/2021. | Redemption ~ 100.0000 37,500 .37,219 274 274 10/06/2027.
00216C AB 9 |AQ Sunshine Inc aka Relation Delayed Dra | .. | 01/29/2021. | Tax Free Exchange 39,449 39,449 0 04/15/2025.
00216C AD 5 |AQ Sunshine Inc aka Relation Term Ln Nt. |.. | 03/31/2021. | Redemption ~ 100.0000 5,860 81 04/15/2025.
00216C AE 3 |AQ Sunshine Inc aka Relation Delayed Dra | .. | 03/31/2021. | Redemption  100.0000 868 1 1 04/15/2025.
00216C AE 3 |AQ Sunshine Inc aka Relation Term Ln B N|.. | 01/29/2021. | Tax Free Exchange 21,906 . 9 9 04/15/2025.
00216C AE 3 |AQ Sunshine Inc aka Relation Delayed Dra | .. | 01/29/2021. | Tax Free EXChange.........cccccoeovicees | covrerieveineeiieinenns | e 177,117 1,771 1,771 04/15/2025.
00228* AA 4 | ATI Restoration LLC 1st Lien Term Ln Nt... | .. | 03/31/2021. | Redemption ~ 100.0000 3,342 79 3,342 07/31/2026.
00797 AA 5 |Aero Operating LLC Term Ln Nt 1 6.619%|.. | 01/04/2021. | Redemption ~ 100.0000 3,499 175 3,499 02/07/2026.
00797 AB 3 |Aero Operating LLC Delayed Draw Term Ln| .. | 01/04/2021. | Redemption  100.0000 1,001 50 1,001 02/07/2026.
01370# AA 4 | Alcami Holdings LLC 1st Lien Term Ln Nt.. | .. | 03/31/2021. | Redemption  100.0000 5,625 337 5,625 07/12/2025.
02358@ AA 0 [5.109% ’ .| 01/04/2021. | Redemption  100.0000 5,518 93 5518 11/25/2025.
03539% AA 8 |Ankura Consulting Group LLC 1st Lien Ter |.. | 03/17/2021. | Redemption  100.0000 13,820,918 64,573 3,820,918 08/24/2024.
03979* AA 9 |US Metals Bidco Term Ln Nt 1 8.250% 07| .. | 03/31/2021. | Redemption ~ 100.0000..........ccvve. | ovrrrmererererneerinnirnns | woerereens 11,250 T I U I 11,250 07/20/2026.
04685Y AK 5 |Athenahealth Inc Term Ln BNt 1 4.606% |.. | 01/21/2021. | DIFECt........crvrvrerrrmreerermniicenrireirnnes | crvveerensesisssssineninns | evvveinnd 607,570 546 | .o | e 504,089 02/11/2026.
08579 BD 3 |Berry Plastics Corp TermLn WNt 1 2.1...|..| 01/15/2021. | Redemption ~ 100.0000.........ccevw. [ vorererererreermnenernes | wveeens 3,961,724 6,667 3,961,724 10/01/2022.
08579 BE 1 |Berry Plastics Corp Term Ln XNt 1 2.1.... | .. | 03/04/2021. | Tax Free EXChange...........cccocevvees [ wovrrrerineenneinneinnns | oveens 7,910,924 | .......7,886,659 | .......7,922,047 | ..........7,845995 | .......66,321 | ...c.c....(1,392) | oovririririians [ e 64,929 | ..ooveeieiinns | e 7,910,924 01/19/2024.
09523@ AA 5 |Marcone Appliance Parts Inc Incremental.. |.. | 01/20/2021. | Tax Free Exchange 2,459 | i 2497 | e 2853 | 2858 | | e 0 2,459 01/02/2026.
09523@ AA 5 |Marcone Appliance Parts Inc Incremental.. | .. | 03/31/2021. | Redemption ~ 100.0000 801 12 801 01/02/2026.
09523C AC 6 |Marcone Appliance Parts Inc Delayed Draw| .. | 03/31/2021. | Redemption ~ 100.0000 204 0 204 01/02/2025.
09523C AD 4 |Marcone Appliance Parts Inc Term Ln Nt 1 |.. | 03/31/2021. | Redemption ~ 100.0000 1,461 13 1,461 01/02/2025.
09788H AN 1 |Advanced Infusion Solutions Last Out Ter.. | .. | 03/31/2021. | Redemption ~ 100.0000..........cccoee | vrrvrrermrirernvrnirenes | coverviis 18,221 2 T R IS 18,221 06/27/2024.
10483 AA 3 |Bragg Live Food Products LLC Term Ln Nt | .. | 03/31/2021. | Redemption ~ 100.0000. 7,643 112 7,643 03/11/2024.
127024 AA 0 |Bakemark Holdings LLC Term Ln Nt 1 5.4|.. [ 03/31/2021. | Redemption  100.0000 9,802 142 9,802 08/14/2023.
127024 AC 6 |Bakemark Holdings LLC New Term Ln Nt 1{.. [ 03/31/2021. | Redemption ~ 100.0000 5,314 53 5,314 08/14/2023.
Spectrum Auto (CC SAG Acq) 1st Lien
12731@ AA 7 |Term .| 03/31/2021. | Redemption  100.0000 303 10/02/2025.
14173@ AA 8 |CarePathrx Midco Inc Term Ln Nt 1 6.85. |.. | 03/31/2021. | Redemption ~ 100.0000 161 05/14/2025.
14852D AC 5 |Castle US Holding Corp Term Ln Nt 1 3... |.. | 03/31/2021. | Redemption ~ 100.0000..........ccoo | vorererrrremerrnnrianes ..18,269 . 401 01/31/2027.
14880B  AG 6 |Catalent Pharma Solutions Inc Term Ln B-. | .. | 02/22/2021. | Tax Free Exchange 4,918,641 908, (86) (86) 05/17/2026.
16117L BX 6 [N .| 03/31/2021. | Redemption ~ 100.0000...........cccco. | vormrrrerrerrerreerriens | vvereennn12,626 | 112,626 | oo 12,342 283 283 02/01/2027.
18449E  AD 2 |Clean Harbors Inc New Term Ln 2Nt 1 1. .. | 03/31/2021. | Redemption ~ 100.0000..........ccoce. | ovrrrrmrerseirmrrenrirens | wovererennn 15,089 | e 15,089 | oo 15,084 3 57 | coveerververnns | e 15,089 | i | e | e 0 | e 71 | 06/30/2024.
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20602 AB 6 |Concert Golf Partners LLC Delayed Draw T|.. | 03/31/2021. | Redemption ~ 100.0000 439 439 435 4 439 08/20/2025. | 2.B PL....
22526@ AA 5 |Concert Golf Partners LLC Term Ln Nt 1.... | .. [ 03/31/2021. | Redemption  100.0000 3,763 | oo 3,763 | oo 3,687 60 3,763 08/20/2025.|2.C PL....
DRB Holdings LLC Term Ln Nt 1 5.859%
23361 AA 3 |1 .| 03/31/2021. | Redemption  100.0000 191 | oo | v 15,114 | oo | e 10/06/2023.
24702N  BE 9 |Dell International LLC Term Ln B-1 Nt 1.... |.. | 01/04/2021. | Redemption ~ 100.0000..........cccoee | covmrrerrerrerernrernennns 1,086 2,901,426 09/19/2025.
24702N  BE 9 |Dell International LLC Term Ln B-1 Nt 1.... |.. | 02/18/2021. | Tax Free Exchange 59 6,077,479 09/19/2025.
255404 AA 8 |Divisions Holding Corp TermLn Nt 1 7.....|.. | 03/31/2021. | Redemption ~ 100.0000 7,650 218 7,650 08/14/2026.
26887@ AA 9 |EP Wealth Advisors LLC Term LnNt1 6..|.. | 03/31/2021. | Redemption ~ 100.0000. 2,045 49 2,045 09/04/2026.
EP Wealth Advisors LLC Delayed Draw
26887@ AB 7 |Term .| 03/31/2021. | Redemption  100.0000 491 | 89T | 885 | 485 | .o 6 6 A9 [ e [ s | e (11 I 16 | 09/04/2026.
28622@ AA 5 |Elevation Services Holding LLC Term Ln N |.. [ 03/31/2021. | Redemption  100.0000 1,929 | oo 1,929 | 1,880 | e 1,880 | oo | e 48 48 1,929 12/18/2026.
28622@ AB 3 |Elevation Services Holding LLC Delayed D |.. | 03/31/2021. | Redemption ~ 100.0000 2,443 | i 2443 | 2843 | e [ s 0 2,443 12/18/2026.
30282# AE 2 |First Watch Restaurants Delayed Draw Ter | .. | 03/26/2021. | Redemption ~ 100.0000 1,929 1,833 96 96 1,929 08/21/2023.
30282# AE 2 |First Watch Restaurants Delayed Draw Ter | .. | 03/26/2021. | Tax Free Exchange 2,905 | .iiireni2,905 | 2,905 | e 2,749 | e 145 | e 145 2,905 08/21/2023.
30282# AF 9 |First Watch Restaurants Delayed Draw Ter | .. | 03/26/2021. | Redemption ~ 100.0000 1,564 78 1,564 08/21/2023.
30282# AF 9 |First Watch Restaurants Delayed Draw Ter | .. | 03/26/2021. | Tax Free Exchange 2,361 118 2,361 08/21/2023.
30282# AG 7 |First Watch Restaurants Delayed Draw Ter | .. | 03/26/2021. | Redemption ~ 100.0000 929 46 929 08/21/2023.
30282# AG 7 |First Watch Restaurants Delayed Draw Ter | .. | 03/26/2021. | Tax Free Exchange 1,406 70 1,406 08/21/2023.
30282# AJ 1 |First Watch Restaurants Delayed Draw Ter | .. | 03/26/2021. | Redemption ~ 100.0000 1,239 62 1,239 08/21/2023.
30282# AJ 1 |First Watch Restaurants Delayed Draw Ter | .. | 03/26/2021. | Tax Free Exchange 1,879 94 1,879 08/21/2023.
30282# AJ 1 |First Watch Restaurants Term Ln Nt 1 6.. | .. | 03/26/2021. | Redemption  100.0000 7,544 378 7,544 08/21/2023.
30282# AJ 1 |First Watch Restaurants Term Ln Nt 1 6.. |.. | 03/26/2021. | Tax Free EXChange.........cccocvevveicne | worvrerernnincerernsiinns | vevveiniene 11,085 436 | v | e 11,085 | oo [ e 08/21/2023.
35041@ AA 3 |Foundation Risk Partners Corp Incrementa | .. | 03/31/2021. | Redemption ~ 100.0000. 2,588 30 2,588 11/10/2023.
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr | .. | 03/31/2021. | Redemption ~ 100.0000 3,591 22 3,591 11/10/2023.
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr | .. | 03/31/2021. | Redemption ~ 100.0000. 679 6 679 11/10/2023.
35041@ AD 7 |Foundation Risk Partners Corp Delayed Dr | .. | 03/31/2021. | Redemption ~ 100.0000. 5,502 76 5,502 11/10/2023.
35041@ AG 0 |Foundation Risk Partners Corp Delayed Dr | .. | 03/31/2021. | Redemption ~ 100.0000 689 6 689 11/10/2023.
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... | .. [ 03/31/2021. | Redemption ~ 100.0000..........cccoee | vovrervererrreriviniirens | coverveis 15,101 271 [ o | v 15,101 | oo | e 09/18/2023.
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... | .. | 01/29/2021. | Tax Free EXChange.........ccovvevecee | ovveneereencniienes | vvereinenne 14,830 Y A S IS, 14,830 | oo | e 09/18/2023.
35921@ AC 4 |Frontline Technologies Gr LL Delayed Dra. | .. | 03/31/2021. | Redemption ~ 100.0000. 3,018 0 3,018 09/18/2023.
35921@ AC 4 |Frontline Technologies Gr LL Delayed Dra. | .. | 01/29/2021. | Tax Free Exchange 3,018 0 3,018 09/18/2023.
GB Auto Service Inc Delayed Draw Term
36147@ AA 4 |Ln .| 03/31/2021. | Redemption  100.0000 285 285 282 | i 282 | o 3 3 285 | e [ [ e (V10 I 5 110/19/2024.|3.CPL.........
36198@ AA 2 |TPC Broadband Holdings Term Ln Nt 1 7.|.. [ 03/31/2021. | Redemption ~ 100.0000 8,268 | ...cocoonnv. 8,268 | ....ocoonne. 8,268 | ...oovrverirs 8,100 | ..ooovvrnee. LI 168 8,268 | ... | cerreerienienins | e (V1 I 156 | 06/01/2025.|4.B PL..........
TPC Broadband Holdings Delayed Draw
36198@ AC 8 |Term .| 03/31/2021. | Redemption  100.0000 2,851 | s 2,851 | e 2,819 | oo 2,011 | e 19 | s 31 50 2,851 | e | e | s (U I 42 |06/01/2025. [4.BPL..........
TPC Broadband Holdings Delayed Draw
36198@ AC 8 |Term o .. | 03/31/2021. | Tax Free Exchange 225,584 228,074 | .......... 225,508 | ... [ | e 76 T6 | v | e 225,584 | ..o | e | e 0 [ 2,993 | 06/01/2025. |4.BPL..........
36221@ AA 3 [4.953 .| 03/31/2021. | Redemption ~ 100.0000 4,308 | .o 4,308 | .o 4,238 | oo 4245 | oo | e 63 63 4,308 | oo [ e | e (U I 65 | 02/28/2027.|3.APL..........
GPM Investments LLC Delayed Draw Term
36221@ AB 1 |Ln .| 03/31/2021. | Redemption  100.0000 1,675 | oo 1,675 | oo 1,633 | i 1,834 | oo | e 41 41 1,875 | cooeeeeveeriens | oveereriesinens | veevesienniend (U 25 | 02/28/2027.|3.APL..........
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39341# AA 0 |Green Street Parent LLC Term Ln B Nt 1... | .. | 03/31/2021. | Redemption  100.0000 rreeen | 15,000 | ... 15,000 | .ocoeenees 14,700 49 | .. 251 300 ....15,000 08/27/2026. | 3.APL....
40406# AD 4 |ProService Corp TermLn Nt1 9.250% 11].. | 03/31/2021. | Redemption ~ 100.0000, 22,500 22,500 21,935 | 22,143 | 357 357 ...22,500 11/01/2024.|2.C PL....
Harvest Hill Beverage Company New Term
41755@ AA 7 |L .. | 03/31/2021. | Redemption  100.0000. 145,000 3,468 ..145,000 08/28/2026. | 4.APL....
41781@ AA 5 |Harvey Tool Co LLC 1stLien Term Ln Nt 1| .. | 03/31/2021. | Redemption ~ 100.0000...........cccc. | corvrerrrrerrrrerarerenns 17,760 236 ...17,760 10/12/2024. | 3.APL....
Harvey Tool Co LLC Delayed Draw Term
41781@ AB 3 |Ln .. | 03/31/2021. | Redemption  100.0000. 4424 | ... 4424 | . 4,380 | oo 4,394 30 AA24 | oo | e | e 0 [ 64 | 10/12/2024. |3.APL..........
41902@ AA 9 |Sigma Electric Manufact Corp Term Ln A-2 | .. | 03/31/2021. | Redemption ~ 100.0000 128 | oo | e 12,478 | oo v | evvvrsniniieend0 | i 226 | 10/31/2023. | 3.APL..........
44903 AC 0 |Hygiena LLC Term Ln Nt3 4.203% 08/26/| .. | 03/16/2021. | Redemption ~ 100.0000..........cccce. | coverrrmrverierrinris | 002,461,663 | .......2,461,663 | ......2,443 477 | .......... 2,447,569 | .oooovrvrrverinns | 14,093 | oo | e, 14,093 2,461,663 | ..o | e | 0 | s 35,123 | 08/26/2022. |4.APL....
44969C BH 2 |Quintiles IMS Term Ln B-2Nt 1 2.109%... | .. | 03/31/2021. | Redemption ~ 100.0000 183 [ oo [ e 25,276 01/18/2025.
44989 AA 1 [IQNavigator Inc 1st Lien TLNt1 5.682..... .. | 03/31/2021. | Redemption ~ 100.0000 A A OO 22,388 08/20/2024.
45004K AC 0 |Information Resources Inc 1st Lien Term... | .. | 03/31/2021. | Redemption ~ 100.0000 103 ....10,349 11/07/2025.
452526 A# 3 |Immucor Inc 1st Lien Term Ln Nt 1 6.75...| .. | 03/31/2021. | Redemption  100.0000 208 ....11,358 07/02/2025.
45763F AN 8 |Inmar Inc Initial Term Ln Nt 1 4.203%...... .. | 03/31/2021. | Redemption  100.0000. 336 6,104 05/01/2024.
45778E  AG 9 |Innophos Holdings Term Ln Nt 1 3.857%. |.. | 03/31/2021. | Redemption ~ 100.0000.........ccccc. | worrvrermrrerrerirnnnes 55 ....12,250 02/07/2027.
48240@ AA 5 |K2Insurance Services LLC Term Ln Nt 1...] .. | 03/31/2021. | Redemption ~ 100.0000 176 ....12,083 07/01/2024.
K2 Insurance Services LLC Delayed Draw
48240@ AB 3 |T .| 03/31/2021. | Redemption  100.0000 3,450 0 3,450 07/01/2024.
K2 Insurance Services LLC Delayed Draw
48240@ AB 3 |T .. | 03/31/2021. | Redemption  100.0000. 1,977 0 1,977 07/01/2024.
48773# AA 8 |Kellermeyer Building Svcs Initial Term L..... | .. | 03/31/2021. | Redemption ~ 100.0000 2,941 | .. N . 26 2,941 11/07/2026.
48773# AB 6 |Kellermeyer Building Svcs Delayed Draw T | .. | 03/31/2021. | Redemption  100.0000, 647 647 641 | 641 | .o . 6 6 647 11/07/2026.
48773# AC 4 |Kellermeyer Building Svcs Delayed Draw T | .. | 03/31/2021. | Redemption ~ 100.0000 76 76 76 .76 1 1 76 11/07/2026.
48773# AC 4 |Kellermeyer Building Svcs Delayed Draw T | .. | 03/31/2021. | Redemption  100.0000 91 91 90 .90 .. . 1 1 91 11/07/2026.
48881# AB 5 |En Engineering LLC (Kene Acq) Term Ln N{ .. | 03/31/2021. | Redemption  100.0000, AT | AT | 3108 | oo 3,108 | oo M| s 52 63 3171 08/07/2026.
48881# AC 3 |EnEngineering LLC (Kene Acq) Delayed Dr| .. | 03/31/2021. | Redemption  100.0000, 528 528 523 . 5 1" 528 08/07/2026.
552462 B# 9 |Lytx Delayed Draw Term LnNt1 7.000%. |.. | 03/31/2021. | Redemption ~ 100.0000 1,161 | oo 1,161 | oo 1,150 | ... 137 | 13 | 11 24 1,161 ...58 | 02/28/2026.
552462 B@ 1 |LytxTermLnNt1 7.000% 02/28/26......... ..| 03/31/2021. | Redemption  100.0000 rreeen | 13,355 | e 13,355 | i 13,108 | oo 13,081 55| .. 218 273 | o | e 13,355 | oo e | e (01 I 267 | 02/28/2026.
55340# AB 5 |MB2 Dental Solutions LLC Term Ln Nt 1.... | .. | 02/01/2021. | Redemption  100.0000, et | s 5,800,106 | ...... 5,800,106 | ....... 5,734,169 | ......... 5,684,104 | ........ 79,670 | ........ 36,332 | oo | s 116,002 5,800,106 | ....cooourveeeres [ oo | e 0 ... 31,815 | 09/29/2023.
Mac Lean-Fogg Company Term Ln Nt 1
55418%# AA 4 |48 .. | 03/31/2021. | Redemption  100.0000. et | s 13,438 | ...ccccoen. 13,438 | ..cccceeen. 13294 | . 12,497 | o 833 | . 107 940 | s | s 13,438 | oo e | e 0 [ e 189 |12/17/2025.|3.BPL..........
Mac Lean-Fogg Company Delayed Draw
55418% AB 2 |Term .. | 03/31/2021. | Redemption  100.0000. 938 938 933 | s 520 39 .. 5 44 938 | oo | e | e (U I 13 [12/17/2025.|3.BPL..........
Mac Lean-Fogg Company Delayed Draw
55418%# AB 2 |Term .. 1 01/29/2021. | Tax Free Exchange ol 246,922 250,000 | .......... 246,875 | ..oovvonne 232,500 | ........ 14,380 | coovvorniennn 42 | e | s 14,422 | v | e 246,922 | ..o | i 12/17/2025.
57810 AC 2 |Amynta Agency Inc Term Ln Nt 1 4.111% | .. | 03/31/2021. | Redemption  100.0000 2,642 237 2,642 02/08/2025.
57810J AC 2 |1 .. | 03/31/2021. | Redemption  100.0000. 1,762 159 1,762 02/28/2025.
60367 AA 9 | Community Brands Delayed Draw TL Nt 1. | .. | 03/31/2021. | Redemption ~ 100.0000 9,108 455 9,108 12/02/2022.
60937@ AA 8 |Monica Holdings Inc Term Ln Nt 1 7.250.. | .. | 03/31/2021. | Redemption ~ 100.0000 7,292 255 7,292 01/08/2027.
62931*  AA 2 |Topix Pharma Term Ln Nt 1 4.859% 10/31] .. | 03/31/2021. | Redemption ~ 100.0000. 3,375 | oo 3375 | oo 329 | oo 3274 | 48 | 53 101 3,375 | oo | e | e (U I 51 |10/31/2024. |3.CPL.........
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62931* AC 8 |Topix Pharma Delayed Draw Term Ln Nt 1 | .. | 03/31/2021. | Redemption ~ 100.0000 1123 | e 1123 | e 1,112 1,089 25 9 34 1123 | i | e | e (01 17 | 10/31/2024.|3.CPL.........
NSM Insurance Group LLC Dollar Term Ln
62976%# AE 6 |N .. | 03/31/2021. | Redemption  100.0000..........ccovv. | covermrrirmrrrirnnniiriens | cevireniens 15,034 | ..o 15,034 | i 14,846 | 14,865 | | i 170 LV O IS 15,034 | oo | e 05/11/2026.
64027# AA 9 |Nelipak Holding Co Incremental Term Ln N | .. | 03/31/2021. | Redemption  100.0000 375 | o375 | 369 | 364 | 5 6 1 375 07/02/2026.
64027*  AA 3 |Nelipak Holding Co First Lien Term Ln Nt... | .. | 03/31/2021. | Redemption  100.0000. 2,312 32 70 2,312 07/02/2026.
65716@ AA 4 |North Amer Science Assoc Inc Term Ln Nt |.. [ 01/29/2021. | Redemption  100.0000 4,789 99 09/15/2026.
65716@ AA 4 |North Amer Science Assoc Inc Term Ln Nt | .. | 03/15/2021. | Tax Free Exchange.........ccccovveevecee | ovevieneneniiniencs | cveeens 112,462 81 09/15/2026.
Omega Healthcare Holdings LLC Term Ln
67096@ AA 0 [Nt .| 03/31/2021. | Redemption  100.0000 4,500 | .............. 4,500 | .............. 4404 | ..o A48 | [ s 87 87 4,500 | oo [ e | e (U I 70 | 10/24/2026. | 2.APL..........
OTG Management LLC Incremental DD
67113@ AB 7 |TermL .| 03/31/2021. | Redemption  100.0000 3,466 | ...ccoooooonn 3,466 | ....c.oo...... 3439 | o 2,966 | ............. 465 | ..o 18 483 3466 | ..o | e | e (U I 86 | 08/26/2021. [4BPL..........
OTG Management LLC Incremental DD
67113@ AB 7 |TermL . | 03/31/2021. | Redemption  100.0000 487 487 A8T | s 418 | (611 68 487 | oo | e | e (U I 10 |08/26/2021.|4.BPL..........
OTG Management LLC 7th Amend Term
67113@ AC 5 [LnNt .| 03/31/2021. | Redemption ~ 100.0000 360 360 360 | s 308 | oo LTV 50 360 | oo [ [ s (U N 9 | 08/26/2021. |4 AZ.........
OTG Management LLC 7th Amend Term
67113@ AC 5 |LnNt .| 03/31/2021. | Redemption ~ 100.0000 240 30 240 08/26/2021.
Omega Healthcare Holdings LLC
68144# AA 8 |Incrementa .. | 03/31/2021. | Redemption  100.0000. 2,618 59 2,618 10/24/2026.
70559@ AE 6 |Pegasus Global Enterprise Hlds Increment | .. | 03/31/2021. | Redemption ~ 100.0000. 3,382 135 3,382 05/29/2025.
70559@ AF 3 |Pegasus Global Enterprise Hids Increment | .. [ 03/31/2021. | Redemption ~ 100.0000 125 0 125 | oo | e | s (V10 I 8 | 05/29/2025.
71579U  AF 2 |Petco Animal Supplies New Term Ln B-1 Nf| .. | 03/04/2021. | Redemption ~ 100.0000..........cccove | wovrrrvermrrreriversirens | overns 7,002,811 | ....... 7,002,811 | ....... 4,831,940 | .......... 4,831,940 | ..ooovvvvriies [ 2,170,871 | oo [ v 2,170,871 | oo | e 7,002,811 | oo [ [ v 0. 103,340 | 01/26/2023. |4.C FE.........
71579U AF 2 |Petco Animal Supplies New Term Ln B-1 Nt .. | 01/20/2021. | Redemption ~ 100.0000...........cccc. | covurrvererirerirmrirnrins | v 3,033,595 | ....... 3,033,595 | ....... 2,093,181 | ........... 2,093,181 | oo | v 940,414 | oo | e 940,414 3,033,595 | ..o [ | s 0. 29,009 | 01/26/2023.|5.AFE.........
71639% AA 4 |PetlQInc Term LnNt1 5.359% 07/08/25. | .. | 03/31/2021. | Redemption  100.0000.........cccoce. | coverorrremmmririnnirinns | e 10,547 | oo 10,547 | ... 10,338 | oo 10,389 | ..o | e 158 LT O I 10,547 | oo | e | e 0 [ 158 |07/08/2025.|3.CPL.........
Petroleum Servce Group LLC Delayed
71667 AA 3 |Draw .. | 01/04/2021. | Redemption  100.0000 113 113 12 | T2 | . 1 1 T3 | e | v | e (01 IR 07/23/2025. | 3.BPL..........
71667* AB 1 |Petroleum Servce Group LLC Term Ln Nt 1| .. | 01/04/2021. | Redemption ~ 100.0000. 6,044 | ... 6,044 | ..o 5923 | oo 5,948 | oo | e 96 96 8,044 | oo | e | e (U O 07/23/2025.|3.BPL..........
Yum Brands New Term Ln Nt 1 1.859%
72584D AE 4 |03/ .| 03/15/2021. | Redemption  100.0000...........cccee | corvverrerermreriinnires | ceveees 1,351,747 | ....... 1,351,747 | ...... 1,346,528 | .......... 1,342,031 | ... 6,465 | ..... 3,252 9717 | oo | v 131747 | oo e | e 0 ... 15,092 | 03/29/2025. | 3.AFE.........
Yum Brands New Term Ln Nt 1 1.859%
72584D AE 4 |03/ .| 03/15/2021. | Tax Free EXChange...........cccocouvuees | corvvvenevinneiiinniins | e 4,863,810 | ....... 4,875,000 | ....... 4,856,177 | .......... 4,839,959 | ........ 23,314 537 23,851 [ [ i 4,863,810 | ..ooooocviceis v | e 0 ... 25,451 |03/29/2025.|3.AFE.........
Command Alkon (Potter Buyer) New Term
741408 AA 0 |Ln .| 03/31/2021. | Redemption  100.0000 8,102 225 8,102 04/23/2027.
74140# AB 8 |Command Alkon (Potter Buyer) Incremental| .. | 03/31/2021. | Redemption ~ 100.0000 2,594 77 2,594 04/23/2027.
74140# AD 4 |Command Alkon (Potter Buyer) Incremental| .. | 03/31/2021. | Redemption ~ 100.0000 574 9 574 04/23/2027.
74741@ AA 5 |Invo Healthcare (Olympia Acq) Term Ln Nt | .. | 03/31/2021. | Redemption ~ 100.0000. 2,286 228 2,286 09/24/2026.
74741@ AA 5 |Invo Healthcare (Olympia Acq) Term Ln Nt | .. | 03/31/2021. | Tax Free Exchange, 4,463 364 4,463 09/24/2026.
T4966F AL 7 |4.000 .1 03/31/2021. | Redemption  100.0000. 33,941 131 | e | e 33,941 | e | e 01/30/2026.
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75734@ AB 9 |Reddy Ice Holdings Inc Term Ln Nt6 5.... |.. | 03/31/2021. | Redemption  100.0000. 5318 | v 5318 | v 5,188 5,105 88 | i 125 213 5,318 | .o [ [ v (01 I 100 |07/01/2025.|3.B PL..........
Reddy Ice Holdings Inc Delayed Draw
75734@ AC 7 |Term .| 03/31/2021. | Redemption  100.0000 348 348 343 | i 334 | s 9 5 14 348 | e [ [ s (U I 341 | 07/01/2025.|3.B PL..........
78411E AC 2 |SpecialtyCare Initial Term Ln Nt 1 4.4...... .. | 01/04/2021. | Redemption  100.0000. 7,380 | oo 7,380 | oo 7,343 7,306 56 | oo 18 74 7,380 | covveecvineeis | v | e (U I 88 |09/01/2023. |[4.CFE.........
Harmony Fds/Santa Cruz Hids Term Ln Nt
78431@ AA 1 |1 .. | 03/31/2021. | Redemption  100.0000. 3,765 30 3,765 12/13/2023.
78433*  AA 1 | SG Acquisition Inc (Safeguard) Term Ln N. | .. | 02/19/2021. | Redemption  100.0000. 51,429 M7 | e | e 51,429 | oo | e 01/27/2027.
78486@ AA 5 |SSE BuyerInc Term Ln Nt 1 10.220% 06/3| .. | 03/31/2021. | Redemption ~ 100.0000..........cccoc. | covrrvmerierirmriniies | cvvveiiens 10,432 294 | e | s 10,432 | covveorvieriis | e 06/30/2026.
78642# AA 4 | Safe Home Security Inc Term Ln Nt 1 8... | .. | 01/04/2021. | Redemption  100.0000, 3,794 69 3,794 08/04/2024.
SecurAmerica LLC Term LnNt 1 9.111%
81389%% AA 5 |1 .1 01/19/2021. | Redemption  100.0000..........ccccee | corvvvrmmreimmieinniins | ceveees 1,419,660 | ....... 1,419,660 | ....... 1,375,683 | ........... 1,390,521 | .o 29,139 29,139 [ [ s 1,419,660 | ..o [ e | e 0 ... 35,206 |12/19/2023.|2.CPL.........
SecurAmerica LLC Term LnNt6  9.250%
o 8138%% AA 5 |1 .| 01/19/2021. | Redemption  100.0000 522,671 522,671 | coovoenee 519,404 | ......coceons 519,500 | ..oorveerrriiinns | e 3,171 AT | s | v 522,671 | v | e | e 0. 13,948 | 12/19/2023.|2.C PL.........
m SecurAmerica LLC Term Ln Nt 5 10.000%
o 81389 AA 5 |1 .101/19/2021. | Redemption ~ 100.0000.........cccees | corvverrmrermmnririniirns | cvvvies 166,044 | .......... 166,044 | ......... 166,044 | ..coovvvennee 166,044 | ..oooocvierrnns | e 0 [ oo [ e 166,044 | ...ooooviri | e | e 0 [ e 1,148 | 12/19/2023. | 2.C PL.........
(3, SecurAmerica LLC Delayed Draw Term Ln
i\’ 81389%# AB 3 |Nt .| 01/19/2021. | Redemption  100.0000 535,406 535,406 ....531,688 3,293 3,293 | oo | erreeeneennD35,406 | e [ [ 0 [ 13,322 | 12/19/2023.
o SecurAmerica LLC Delayed Draw Term Ln
81389%# AC 1 |#2 .| 01/19/2021. | Redemption  100.0000 95,940 95,940 94,909 | ..o 95,213 | oo | v 727 T27 | e | e 95,940 [ ooooveereiins | e | e (U I 2,379 |12/19/2023.|2.CPL.........
SecurAmerica LLC Delayed Draw Term Ln
81389# AD 9 |#3 .| 01/19/2021. | Redemption  100.0000 60,380 | ............ 60,380 | ............ 60,380 | ..ccooviin 60,380 | ..oovviecrienns [ s (O O IS 80,380 [ ..o [ e | e (U I 1,626 | 12/19/2023. | 2.CPL.........
SecurAmerica LLC Delayed Draw Term Ln
81389# AG 2 |#4 ..101/19/2021. | Redemption ~ 100.0000..........ccowr. | vorrererrrmrrrmrnrirerinns | crrvernns 169,452 | .......... 169,452 | .......... 167,546 1,882 12/19/2023.
816307 A@ 1 |Selectquote Inc Initial Term Ln Nt3 5....... .. | 03/31/2021. | Tax Free EXchange.........cccocecveeves [ covievevinneiinnniianes | o 4,879,756 | ....... 4,954,265 | ....... 4,878,092 1,664 10/31/2024.
816307 A@ 1 |Selectquote Inc Initial TermLn Nt 1 6....... .. | 02/26/2021. | Tax Free EXChange..........cccocvvvecves | veveeerveieveieneiiens | e 4,027,469 | ....... 4,090,334 | ....... 4,008,527 2,308 10/31/2024.
816307 A@ 1 |Selectquote Inc Initial Term Ln Nt2 6....... .. | 03/31/2021. | Tax Free Exchange..........cccccccouvees | covvenevvsniiiinciiinns | o 1,737,824 | ...... 1,764,706 | ....... 1,731,770 1,298 10/31/2024.
83549# AA 8 |Sonny's Enterprises LLC Term Ln Nt 1 7..|.. | 03/31/2021. | Redemption ~ 100.0000, 23,780 23,780 23,305 450 08/31/2026.
84611@ AH 6 |Sovos LLC Revolver Nt2 4.857% 04/29/2 .. | 03/31/2021. | Redemption ~ 100.0000..........ccoc. | ovvrvvermmierammieinnies | v 420,295 | .......... 420,295 | ......... 420,295 0 04/29/2024.
86738" 6 | Sigma Electric Manufact Corp Term Ln A-1 | .. | 03/31/2021. | Redemption ~ 100.0000 7,332 | oo 7,332 | oo 7,185 75 10/31/2023.
Sunshine Sub LLC Term Ln Nt 1 4.871%
86803@ 410 .1 01/14/2021. | Redemption  100.0000...........cccee | corvvermmerermmiiinnirss | covriiiens 15,239 | ...cccceoee. 15,239 | ............ 14,934 | ... 14,020 | .......... 1,035 | .o 184 1,219 | i | s 15,239 | oo e | e 0 [ 05/27/2024.
Sunshine Sub LLC Delayed Draw Term Ln
86803@ AB 2 [Nt .. | 03/31/2021. | Redemption  100.0000 5,016 401 5,016 05/27/2024.
87300 AD 6 |THG Acquisition LLC 1st Lien Term Ln Nt.. | .. | 03/31/2021. | Redemption  100.0000. 1,688 42 1,688 12/02/2026.
87300 AE 4 |THG Acquisition LLC 1st Lien DD Term Ln |.. | 03/31/2021. | Redemption  100.0000 84 1 84 12/02/2026.
88870T AF 5 |Tivity Health Inc Term Ln ANt 1 4.359..... | .. | 01/29/2021. | Redemption ~ 100.0000.........ccccce. | covermrrremmmririrnirinns | oo 12,326 £ O (T 12,326 | oo | e 03/08/2024.
88870T AG 3 |Tivity Health Inc Term Ln BNt 1 5.453..... | .. | 03/31/2021. | Redemption ~ 100.0000..........cccoow. | coverrrrermmnririrniirinns | o 118,654 3,024 | oo | e 118,654 | oo | e 03/08/2026.
88870T AG 3 |Tivity Health Inc Term Ln BNt 1 5.453..... | .. | 01/29/2021. | Redemption ~ 100.0000.........ccccoo. | coveemmremmmierinniiinns | covienes 118,654 3,024 | oo | e 118,654 | ..oooooecv | o 03/08/2026.
89158* AC 7 |Touchstone Acquisition Inc Term Ln Nt 1... | .. | 03/31/2021. | Redemption  100.0000. 7,347 147 7,347 11/15/2025.
89158* AD 5 | Touchstone Acquisition Inc Delayed Draw.. | .. | 03/31/2021. | Redemption ~ 100.0000 1,531 30 1,531 11/15/2025.
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90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt| .. | 03/31/2021. | Redemption ~ 100.0000 38,696 | ............ 38,696 38,940 | ...... 38,333 502 (140) 362 [ o | e 38,696 | ..o | v | e (01 I 194 | 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..........ccovv. | covermrrernerririnnrireens | cevireniens 72,881 | oo 72,881 | oo 73,260 | oo 71,678 1,203 | e | s 72,881 | oo | v 06/27/2023.
90385P AC 4 |Ultimus Group Midco LLC 1st Lien Term Ln|.. | 03/31/2021. | Redemption ~ 100.0000 5,367 ...5,152 215 5,367 02/01/2024.
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 2.. | .. | 02/26/2021. | Tax Free EXChange.........cccoueveeeees [ womeererirneeneennneinnns | woererncens 16,121 358 08/31/2022.
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 10 | .. | 03/31/2021. | Redemption ~ 100.0000. ..16,250 . . 129 08/31/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw | .. | 02/26/2021. | Tax Free Exchange. 14,736 14,736 . 14,736 442 08/31/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw | .. | 03/31/2021. | Redemption ~ 100.0000. 0 08/31/2022.
WR Grace & Co Term Ln B1 Nt 1 1.988%
929400 AB 4 |0 .| 03/31/2021. | Redemption ~ 100.0000 9,211 | s 9,211 | s 9,199 | oo 9,072 | v 131 7 138 04/03/2025. | 3.AFE.........
WR Grace & Co Term Ln B2 Nt 1 1.988%
929400 AD 0 |0 .. 1 03/31/2021. | Redemption ~ 100.0000...........cvvv. | coverreerrrrererririenns | eeveeeneens 15,789 12 [ e | e 15,789 | oo | vevverirneeienens 04/03/2025. | 2.C FE.
92974 AA 7 |Discovery Life Sciences LLC Term Ln Nt 1 | .. | 03/31/2021. | Redemption ~ 100.0000 2,430 36 2,430 03/30/2024. | 3.B PL....
92974* AC 3 |Discovery Life Sciences LLC New Term Ln | .. | 03/31/2021. | Redemption ~ 100.0000 647 10 647 03/30/2024.|3.B PL....
92975@ AA 4 |Wealth Enhance Group LLC Term Ln Nt 1. |.. [ 01/04/2021. | Redemption ~ 100.0000 3,850 47 3,850 .110/02/2025. | 3.B PL....
Wealth Enhance Group LLC Delayed Draw
92975@ AB 2 [Te .| 01/04/2021. | Redemption  100.0000 22 22 21 21 [ e [ e 0 22 | e [ e [ e (11 I 10/02/2025. | 3.B PL..........
Wealth Enhance Group LLC Delayed Draw
92975@ AB 2 (Te .| 01/04/2021. | Redemption ~ 100.0000 879 879 872 | o 873 | oo 6 6 879 [ e [ e | e (1 I 10/02/2025. | 3.B PL..........
Wealth Enhance Group LLC Delayed Draw
92975@ AB 2 |Te .| 01/04/2021. | Redemption  100.0000 119 119 M8 | s 118 | o 1 1 119 | oo | e | s 0 | oo 10/02/2025. | 3.B PL..........
Wealth Enhance Group LLC Delayed Draw
92975@ AB 2 |Te .. | 01/04/2021. | Redemption  100.0000 1 T6 | o | v | e (01 R 10/02/2025.
93710@ AA 2 | WASH Multifamily Acq Inc Incremental Ter | .. | 03/05/2021. | Direct A28 [ .o | e 39,865 05/14/2022.
93710@ AA 2 | WASH Multifamily Acq Inc Incremental Ter | .. [ 03/31/2021. | Redemption ~ 100.0000 682 9,891 05/14/2022.
96145@ AA 0 |Westrock Coffee Holdings LLC Term Ln Nt | .. [ 03/31/2021. | Redemption  100.0000 284 | s | s 18,750 02/28/2025.
96811* AA 5 |Wildcat Buyer Co Inc Term Ln Nt 2 5.70.. |.. | 03/31/2021. | Redemption ~ 100.0000 19 965 02/27/2026.
96811* AB 3 | Wildcat Buyer Co Inc Delayed Draw Term L] .. | 03/31/2021. | Redemption ~ 100.0000 2 184 02/27/2026.
BL2961 73 0 |Ultimate Software Group Inc Initial Term.... | .. | 03/31/2021. | Redemption ~ 100.0000 81 | s | s 49,750 05/03/2026.
C2567# AA 2 | WASH Multifamily Acq Inc 1st Lien Term L | .. | 03/05/2021. | Direct 6,593 66 6,178 05/14/2022.
000000 00 O |BurgerKing Term LnB-4 Nt1 1.859% 11 |A|03/31/2021. | Redemption ~ 100.0000, 87,638 1,567 [ oo | vereveeneninn 87,638 11/14/2026.
22526@ AA 5 |Creation Holdings Inc 1st Lien Term Ln N.. [A| 03/31/2021. | Redemption  100.0000 3,789 76 3,789 08/15/2025.
22526@ AB 3 |Creation Holdings Inc Delayed Draw Term. [ A | 03/31/2021. | Redemption  100.0000. 711 0 Akl 08/15/2025.
68371Y AJ 2 |Open Text Corp Term Ln Nt 1 1.859% 05/ A | 03/31/2021. | Redemption  100.0000, ..18,465 18,465 05/30/2025.
02034# AA 0 |MISYS (Amonde Inc) Term Ln Nt 1 3.712| D | 02/26/2021. | Redemption  100.0000 50,110 ...50,110 04/28/2024.
932794 AA 3 |Walnut Parent Inc Term Ln Nt 1 6.500%.. | C| 02/26/2021. | Redemption  100.0000 4,500 | .oooooend500 | 4,388 | i 4,388 [ 2. 4,500 11/09/2027.
8299999. Total - Bonds - Unaffiliated Bank LOBNS. ........cueueririisirisseisisiiiens eereissssesseessssssssssenssssesssessssssssss s essssnsssssssnssessssssns | seees 71,960,588 | ....72,137,210 | .....68,470,349 | ........62,634,178 | ...... 228,735 |..... 3,281,953 71,854,008 |...ccoooeen0 | s 106,580 | .......106,580 | ..... 646,808 XXX
8399997. Total - Bonds - Part 4 ....547,072,955 | ....552,081,321 ....2,265,153 |..... 3,206,688 L0 5,471,841 0] 548,895,600 ...0 | .(3,074,053)] ...(3,074,053) | ..6,500,071 XXX
8399999. TOt = BONAS. ..ttt snesens st ....b47,072,955 | ....552,081,321 ....2,265,153 |..... 3,206,688 | ....ccocvene 0 | 5,471,841 | 0. 548,895,600 |......ccoonnns 0 |.(3,074,053)] ...(3,074,053) | ..6,500,071 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 2,666.870 266,687 | oo | s 266,687 | oo 300876 | . (34189) | oo | [ oed38189) o | 266,687 | oo [ I 0 XXX |2APL........
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000000 00 0 |Gazprom Sub Nt Fix to Float 4.599% Per. | D| 03/19/2021. | DIrECt........oovvvvernrrernereerersseirennns | reves 440,000.000 | .......... 444,950 ....440,000 0 ..440,000 4,950 | ......... 8,262 XXX
000000 00 0O |DIB Tier 1 Sukuk 3 Ltd Jr Sub Nt 6.250.... | D| 01/29/2021. | Dir€ct........ccoovuruenimiennriinrissniicnns | e 440,000.000 | .......... 476,850 ..467,226 | ..............467,226 | ... . . 0 467,226 | .o | 09,624 | .. 9,624 | 14,514 XXX
8499999, Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred...... ..o | covnns 1,188,487 XXX | 1,173,913 | .......... 1,208,102 | ....... (34,189) [ ovoovvrernn 0 [ i 0 [ (34,189 [ .o [ e 1173913 |0 14574 | 14,574 | 22,776 XXX
8999997. Total - Preferred Stocks = Part 4. i | e 1,188,487 XXX | 1,173,913 1,208,102 | ....... (34,189) | ... (34189) | oo | e 1173,913 |0 [ 14,574 | 14,574 22,776 XXX
8999999. Total - Preferred STOCKS. ... ... i | s 1,188,487 XXX | 1,173,913 | ..........1,208,102 | ....... (34,189)| ... 20 [ (34,189) | 0. 20 [ 14,574 | .. 14574 | ... 22,776 XXX
9899999. Total - Preferred and COMMON SIOCKS.......uuiuuririrriiririirieiiisiiniis atesessosssssssssssssesssssessesssseenssssssssssssensssssssenssnsssssenssssssnsans | eeeres 1,188,487 XXX | 1,173,913 | e 1,208,102 | ....... (34,189) [ ovvovrerini (| I 0 [ (34,189) [ .vvoveernnnd 0 [ i 1,173,913 | 0...14574 | .....14574 | ....... 22,776 XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS..........c.oiiiiiiiiiiins oo ...548,261,442 XXX ...548,375410 | ....... 511,973,985 |...2,230,964 | ..... 3,206,688 | ............... 0 ... 5,437,652 |..ccocouurrinnnd 0 ... 550,069,513 | ...ocoovvennand 0 |.(3,059,479) | ...(3,059,479) | ..6,522,847 XXX

22’6030
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SCHEDULE DB - PART A - SECTION 1

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

9030

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 - Interest Rate
Pay Fixed USD Receive Floating Interes | Deutsche Bank LIBORO3M
USD Interest Rate Swap Surplus Note Hedge.............ccoocuuunee N/A........ tRate |AG TLTWFZYICNSX8D621K86.... | 07/18/2012.... | 12/15/2024.... | ...ooovvvenecee ..400,000,000 (4.57 USD)| ..o [ o | e (2,062,662) | ...oocvvverrieeriieenies | e (22,089,157 | cooorvecriereris [ e | e [ e [ e 3,853,481 | ..o 04
0999999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Interest Rate 0 0 ... (2,062,662) | ....cvovrecrncrinnad 0 [XXX].(22,089,157) 0 0 0 0 [... 3,853,481 XXX XXX
Swaps - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 - Foreign Exch
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 3.11UsSD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy PLC G5GSEF7VJP5I7TOUKS573..... | 06/29/2017.... | 07/19/2023.... | oovvverncrers | cevene 7,998,200 (0.98 EUR)| ..coouveerienenes [ o | o 42,299 | .o (212,800) | ... | cevveeneee (8,303) | vveererverriirens | v 340,200 [ ..oovveeriieenis | e | e 60,667 | ....cooevuunen 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 3.26 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy PLC G5GSEF7VJP5ITOUKS573..... | 06/29/2017.... | 07/19/2024.... | ceooovvveernnas [ o 9,140,800 (147 BUR)| oo [ e [ v 47,358 | ..o (243,200) | ..... | ccoveeene 10,705 | covoovrreerrernes | crvenns 388,800 83,077 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Royal Bank of 4.36 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy Scotland RR3QWICWWIPCS8A4S074... | 08/07/2018.... | 04/16/2028.... | cevecovuncvreens | wovnee 8,801,920 (2.77 GBP) 30,604 (570,520) | ..... | ... (V212 )| R IO (UL Z10) OO IR OO 116,848 [ .oovvvvv 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Royal Bank of 4.3USD (2.69
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy Scotland RR3QWICWWIPCS8AA4S074... | 08/07/2018.... | 04/16/2028.... | cvvecovuncvreene | wovnee 8,801,920 GBP)| coooovveiienreennn [ e [ e 31,116 | (570,520) | ..... | ...... (VAL RS0 1) O IO (76,840) | cvvvvvvvevvreennns | v [ v 116,848 | ...ccoovve 100/QL......
Foreig
n
Pay Fixed JPY Receive Fixed USD Curren 2.19USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 09/02/2020.... | 09/25/2032.... | «.vecovnvveeree ....28,237,952 (0.86 JPY) 99,518 | ........... 1,142,576 | ..... (1,601,794) | oo 21,960,314 | | | 478,712 | oo 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 2.76 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy BNP Paribas........ ROMUWSFPUBMPRO8BKS5P83 | 10/01/2020.... | 10/29/2032.... | c.couvvevnvcs ....19,956,300 (145 EUR)| ..o [ e | e 67,226 | ...cccovvnenen. 15,300 |..... (1,562,531) | oo [ s 826,200 339,683 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 2.9USD (1.24
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy BNP Paribas........ ROMUWSFPUSMPROB8KS5P83 | 02/12/2021.... | 07/23/2031.... | «veovevnrenncs ....13,668,480 EUR) 413,580 | ... [ .o (449,900) | .voovvvnrvrrirerin | e 413,580 [ .ovveerrerereens e | e 219,525 | .o 100/QL......




statement for March 31,2021 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1'9030

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)
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange 0 0 | 318,122 ...(4,175,540) | . 3 TT5414 |0 [0 ] 1,415,360 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 ... (1,744,540) | . .(26,264,696) | . B TT5414 |0 [0 ] 5,268,841 XXX XXX
Total - Swaps
1359999999. Total-Swaps-Interest Rate. 0 0. (2,062,662) | . .(22,089,157) 0 0 0 0 3,853,481 XXX XXX
1379999999. Total-Swaps-Foreign Exchange 0 0 | 318,122 (4175,540) | oo 0 [..3775414 | . () [ 0. 1,415,360 XXX XXX
1409999999. Total-Swaps 0 0. (1,744,540) (26,264,696) | ......ccooovneenns 0[..3775414 | ..o {0 [ 0. 5,268,841 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0. (1,744,540) | .....oovvvvnnnnd (25,584) |XXX] .(26,264,696) | .................. 0 [..3775414 | .o () 0. 5,268,841 XXX XXX
1759999999. TOTAL 0 0]... (1,744,540) | .....coconve. (25,584) |XXX] .(26,264,696) | ........co........ 0]..3775414 | ..ol 0 [ 0 ... 5,268,841 XXX XXX
(a) Code Description of Hedged Risk(s)
1 REBALANCES PORTFOLIO DURATION
2 MANAGES CASH FLOW RISK
3 HEDGES THE EQUITY RISK OF A LIABILITY
4 HEDGES THE INTEREST RATE RISK OF AN ASSET
5 HEDGES THE INTEREST RATE RISK OF A LIABILITY
6 HEDGES THE CREDIT RISK OF AN ASSET
7 REPLICATION OF AN INDEX
8 HEDGES THE CURRENCY RISK OF AN ASSET
9 HEDGES THE CURRENCY RISK OF A LIABILITY
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

QL Qualitative Approach for Assessing Hedge Effectiveness




statement for March 31, 2021 ofte. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception
Ticker Number of Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts | Notional Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point
Short Futures
Hedging Other
Bristish Pound (GBP) Future Jun Foreign
BPMT..ooo | v 25 | ... 2,183,446 | 2021 Private Equity FX Exposure.... | BA-1....... Currency | 06/14/2021. | CME................ SNZ20JLFK8MNNCLQOF{ 03/11/2021. | .......... 139.7406 | .......... 137.8100 | ......... (8,750) | cvvvvverereriernns | eevrerrerneiernns | vererisniveneninne | ceveeieeisnnnens | e 30,165 | ........ 30,165 | ...... 901,304 | .covvvvennnnd 03 [ o 625
Euro Currency (EUR) Future Jun Foreign
ECMT.cooi| v 707 | ..105,717,579 | 2021 Private Equity FX Exposure.... | BA-1....... Currency | 06/14/2021. | CME................ SNZ20JLFK8MNNCLQOF{ 03/11/2021. | .............. 11962 | .o 11742 | ... (53,025) .. 1,947,654 |...1,947,654 |..25/488,884 | ... 03| ... 125,000
16029999999. Total-Short FUIUIES-HEAGING ONT.........o.iiueiieiiiiiiieiiceiiets ettt ettt ettt sttt et e s tesses et eeesssesses et eesessesessesessessetaesessessessesasses | oetessessessssossessessssassessessessesassessesassessessessesansessesessssessesetastessetsessesansessetansessessssesansessesnsensessesnsanses | svsesee (61,775) 0 0 0(...1,977,819 |...1,977,819 |..26,390,188 XXX XXX
1649999999, TOMAI-SNOI FUIUES. ...ttt etttk se eete s ees stk e0 880 H e f 80 eEE o0 E o8 E o0t E o0 E s £4 o0t oo EeeEEoEE o0 E o E e o884 E £ttt | cnienes (61,775) 0 0 0]...1,977,819 |...1,977,819 |..26,390,188 XXX XXX
Totals
1709999999, TOtAIFHEAGING OtNET. ... ettt sttt sttt st s0s eesesssee e et eet s s 8 8084681488108 E 88404 E 8880808080 E e e st e 44eE1eesee L oLt oeE oL seL 8oL o0 E oL Lo b eEE o0 E e E 8L L8418 E b st en bbbttt enines | erines (61,775) 0 0 0...1,977,819 |...1,977,819 |..26,390,188 XXX XXX
1759999999, TOTAL.....cuviriteiiirirerieiisteresie st esisese st b st b e seis | oedsesssesseesaee et ee st see R e s eLe R s e e eee e s e R eL s R ee s e e b s et bt es b et b eesenbses HL4sebseeeeee s eee LR LR f oL bR eE LR E LR e R LR R LR et nenins | enind (61,775) 0 0 0]...1,977,819 |...1,977,819 |..26,390,188 XXX XXX
g Beginning | Cumulative Ending
~ Cash Cash Cash

Broker Name Balance Change Balance

Goldman Sachs

TOtAI NEE CASN DEPOSIES. ...vrrereetesrssereerss e erssss et 8 8084888 E 00 e R 4E 4441 eEE oL L e b8 E 88 E bbb
(a) Code Description of Hedged Risk(s)

1 HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF A LIABILITY

REBALANCES PORTFOLIO CURRENCY EXPOSURE

REBALANCES PORTFOLIO DURATION

o [ |w N

HEDGES THE EQUITY RISK OF AN ASSET




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

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 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
Exct Traded Derivatives
0199999999. Aggregate SUm of EXChANGe Traded. ... ..ot eesnesen s XXX XXX XXX s | e | o | {0 PR RTONYOTS [STOROTRRRION (61,775) | .................................. 26,390,188 26,390,188
NAIC 1 Desi
Barclays Bank PLC..........coiuiiiiiieiericie sttt G5GSEF7VJP5I70UK5573... | Y. Y e e [ e | s (456,000) [V 10,705 | .o (8,303) 143,745 0
BNP Paribas..........ccccocuunec ROMUWSFPUSMPRO8BKS5P8Y Y Yo s | s | e 428,880 428,880 | ....ocvoririninniciins | i (2,012,432) | ... 559,208 559,208
CIIDANK NA.......ocoo e E570DZWZT7FF32TWEFAT6 | Y. Y 1,142,576 | .. TA42,576 | oo [ e (1,601,794) | ... 478,712 478,712
Royal Bank of Scotland..........ccooiiiiiiinsssssnssenes RR3QWICWWIPCS8A4S074 | Y. Yoot [ | | s enenes | e (1,141,040) 0 (563,716) . 233,696 0
0299999999, TOtal NAIC 1 DESIGNALION. ... vevvesrerresrassisssssessesesses skt 0 0 1,571,456 | ..o (1,597,040) | ..oocvoevernne. 1,571,456 | .o 10,705 | .o (4,186,245) | ....ovvivviririns 2,402 1,415,360 1,037,920
NAIC 2 Desi
Deutsche Bank AG.................. TLTWFZYICNSX8D621K86.. | Y. Yt | s | s | o (O FSRORRORITS [NRIRRO (22,089,157) 3,853,481 3,853,481
0399999999 TOtAl NAIC 2 DESIGNAHION. ... tvrereieeesieierseisstesersses s8Rttt 0 0 [ 0 0 0 0 ..(22,089,157) | ... 3,853,481 3,853,481
0999999999. Gross Totals......... 0 om0 | v 1,571,456 | i (1,597,040) | ooooveevienes 1,571,456 | .o 10,705 ..(26,337,176) | .. 31,659,029 31,281,589
1. Offset per SSAP NO. 64........oovvveriniirisiasianenns
2. Net after right of offset per SSAP No. 64 ....(1,597,040)

8030




6030

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

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged by Reporting Entity

Goldman Sachs Group - CME.............cccrvumivreinrierinrniins SNZ20JLFKBMNNCLQOF39.. | SECUMY......vurererirriissciseriieisesisisssssse s ssssss s sssssssassessensas 912828  H4 5 | U S Treasury 01/15/2025 TIPS.........ccoviriereimiirermiiesssesiesssssssesssisssessssssesssssesssssessessssssessesses | sossesessasenen 26,390,188 | ...ocvvrrne 22,000,000 | ..ocvrrrrnnee 24,449,463 | 01/15/2025. | .....coolvrvrirne

Barclays Bank PLC - OTC.........ccccccouuvuiiunee G5GSEF7VJP5I70UK5573......

BNP Paribas - OTC........cccooveriririiinninerieriesesseisnis ROMUWSFPU8MPRO8K5P83 | Cash........ .....2,120,000 OO 2,120,000

Citibank NA - OTC, ES7ODZWZTFF32TWEFATB.. | CaSN......ocviirirciriiniiineiiesineesnissisenisssissisesssssisssssssnssnnnnsneenses | | CB8Mutititititietie ettt bbbttt ens | cetentneisnnia 1,936,767 I 1,936,767

Deutsche Bank AG - OTC........cccvevvrinmermrmerninriernsisens TLTWFZYICNSX8DB21KSB.... | CaSN......ovivereiieieieieicisieiceisssseseissiessssssssssesssssssssssnsssniensnnnienes | L8Nttt ettt snsns | erseniesinsnaas 27,913,000 B I 27,913,000

Morgan Stanley Capital Service - OTC v IT331ILVCZKQKXETTXVSA..... | €S- neissinesessnssennsnsesssmnsessnmremnnnmnnnnes | | GBIttt es st entenns | eesessesetnetesnse et nstentesneen | feeetesaesseeetantesnesnteenenns | ceesreeeeaetee et s s eees

Royal Bank of Scotland - OTC . RRIQWICWWIPCSBAAS074.. | CaSN......cieiiiriisiiiieiieniseissssississsnssensssensssississssssssssssessssssssnnssieess | B8Nttt etttk bt | srntinsis s senn s 430,000 430,000 | ...

0199999999, TOAIS. ....vxverseresereseeseessserssese e ees stk 880880k E 460 € eEE 8 SR8 EE 4R EE L8R E SRR LR LR E LR L LR E LR LR LR £ LR E LR E LR LR EEE LA f SRR EE R SeRE e SLEfEEE LR LR R E LR E LR R LR R LRttt | erbsenneent s 58,789,955 | ...ccovirinnns 22,000,000 | ..oorivirirs 56,849,230 XXX XXX
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statement for March 31,2021 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of the Current Statement Date

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

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

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

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

NONE




Statement for March 31, 2021 of the NATIONWIDE MUTUAL 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 & Miscell; (Unaffiliated) - Residential Mortgage-Backed Securities
04012M AP 4 |Argent Securities Inc RMBS Ser 2006-M1 C.. e 07/25/2036.
362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 CI 12/25/2046.......
617487  AB 9 |Morgan Stanley Mtg Tr RMBS Ser 2006-16AX............. 11/25/2036.......
81376G AC 4 |Securitized AB Receivables LLC RMBS Ser...........ccccouumeiniiniiiiniinsicesieeienns 09/25/2036.......
81378E AA 1 | Securitized AB Receivables LLC RMBS Ser........ccoiiiniiiiiisisisnisisnissenes 05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMHIES. ..........rwriiiniiiiisi s ssisnies connisessseseessneenes .3,021,011 XXX
3899999.  Total - Industrial & Miscellaneous (UNAFfIlIBTEA). .........curerrrrmreei sttt nnies sesessssansesssesenneas .3,021,011 XXX
Totals
6499999.  Total - Residential Mortgage-Backed SECUMHES. .........vveireiiiiiniiiersc s e s 3,021,011 | o 2,981,574 XXX
7099999.  Subtotal - Bonds........cccevveneees e snbee s 3,021,011 [ 2,981,574 XXX
Cash Equival (Schedule E Part 2 Type)
000000 00 0 [Overnight Repos SEC LENDING ONLY......ccociiiiimniiniinninsisnissiersssesenssneaes 1A 18,374,180 | oo 18,374,180 | 04/01/2021.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type) s e 18,374,180 18,374,180 XXX
9999999.  Totals..... s Leetb e 21,395,191 21,355,754 XXX

General Interrogatories:

1. The activity for the year:  Fair Value $.....(3,734,526)  Book/Adjusted Carrying Value $.....(3,727,419)
2. Average balance for the year:  Fair Value $.....24,194,102  Book/Adjusted Carrying Value $.....24,147,594
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 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 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
Axos Bank.... SN DIEJO, CA...ooooevoveressvvessescseesssssseessss | evvsseessssssens | evvsseesssssoes | eossssessssssseesssssnes | oveessssseessssseesssn | coveeees (6,435,824) | ......... (1,775,982) | ......... (1,306,271) | XXX
Bank of America. €ONCOM, CA......ooieirieineirererneieriserneenienns | cveeeniernsinns | revesesesnenens | coresssesnsssssesnssenss | coeseesseneresessensensnes | soeseerens 1,223,817 | e 1,028,353 XXX
Bank of New York Mellon . New York, NY... 20,462,484 25,511,122 XXX
Chase Bank + COIUMDBUS, OH.....oueovinierieeiieeieriseesssinenes | ceeereesssesnenss | serseesseninees | vevsseessseesssessessssses | sonssnessesssseessnsnes | eevn (537,127,332) | ...... (497,415,633) | ...... (514,401,053) | XXX
Fifth THird Bank..........c..ocveereneeineernneineineiins CiInCINNALT, OH.....couoieeiiiiieeiieeiscssessieeniiens. | e e [ eoeeineenssssesiens | ceseesssessseesssssneiss | oeseees 26,753,467 | ......... 26,556,867 | ......... 26,485,038 | XXX
Huntington National Bank.............ccc.oueeereneinne COIUMDUS, OH......courieiririrrrierineersseinsnnenins | cererinerinsn | e | e | rereneesssssesessenes | cenenes (24,418,865) | ........ (29,632,018)| ........ (18,468,640) | XXX
Key Bank..... CaNtON, OH....oouiiiciieieeieeeeinsesiesiiens | ceenineissssins | e | e | ceeeessseessssesnsssenes | oeseineees 1,087,022 | ........... 1,955,805 | ........... 2,162,983 | XXX
National Bank of Detroit............ccccvervnevrerernnens DEtroit, Ml.......covorirreicriieieiiesienieneneenenins | cevenineesnennens | e | e | coeeenes 381,830 | ..ccovnnee (1,104,432) | ...coovvrrnnee 705,742 | XXX
PNC BaNK.......ceveerreririrciiseseiiseieeiiesieens CoIUMDUS, OH.....oouiviriiiieeiieeiseisssiseies | eeeeninnisensens e [ eoeeineesssisssesiees | ceseeessesssessensennenss | oeveeees 76,057,829 | ........ 76,205,892 | ......... 85,539,330 | XXX
Toronto Dominio Bank..........c.ccccevvevviniererins TOMONtO, CN....oooiiiicriereerseeenirieees | rererinniesienns | ceeniessnienns [ e | seevessessenseseennsnees | coevsninnens 152,256 | ...ccvevene. 11143 | e 155,177 | XXX
Univest Bank and Trust Company...........c......... SOUEION, PA......coiiieieieeieieeieeesieieins | eveiseinsinsenns | eresiesssinniens [ ereseiesssssssssiesnnns | ceensessesesssssssesesnens | seesierneend 602,937 | ..cccennvn 602,942 | .............. 602,947 | XXX
Wells Fargo Bank.............ocevvenereerierernecennens SOUEION, PA.....oooviriieieiicinrrinsierieninens | ceerinsesnesins | e | e | oeessessseessnssnsnenes | onerieeed 6,011,816 | ........ (79,404,403) | ........... 7,670,274 | XXX
0199998. Deposits in.....6 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositories. .........ovwrernrerinisrinrennses XXX XXX i | s | o 193,432 | .o 114,849 | oo 127,066 | XXX
0199999. Total Open Depositories XXX XXX [ 0 [... 0 ... (435,055,130) | ...... (477,245,493) | ...... (395,755,604) | XXX
0399999. Total Cash on Deposit........ XXX XXX ... 0]... 0]... (435,055,130) | ...... (477,245,493)| ...... (395,755,604) | XXX
0599999. Total Cash XXX XXX .. 0. 0. (435,055,130) | ...... (477,245,493)| ...... (395,755,604) | XXX
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statement for March 31, 2021 ofte. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

Exempt Money Market Mutual Funds as Identified by the SVO

38141W 32 3 [ GOlMAN SACNS FiN SG TIEAS ODIIG FA............ooeeeeeeiesiseseseseeesseesseesesssesssssesesessssesesssssssasssases Lo | cebensnsnenenens 03/31/2021....... 0.026 | oo | 5,347,932 | oovvoveveeerererererererenerenenenenend < U 158

825252 40 6 | S/T INVESIMENE CO TrEASUTY TIUSE (AIM)....occorseveieveeeesereseeesseesessesess s ese oo ese oo - 03/23/2021....... 0.010 | coovesvnsmssnns | 4,995,844 | oo, 60 | e, 14
8599999. Total - Exempt Money Market Mutual Funds @s Identified DY the SVO.............c.wri s e e L0 iees LR | 10,343,776 | oo 150 | oo 172
All Other Money Market Mutual Funds

825252 69 5 | SIT Investment Co Liquid Asset Private (... | 10/04/2016....... 0.012 | 31,006
8699999. Total - All Other Money Market Mutual FUNS...............ccccuiiiiiniiiiiisiiceiccccsssss i 31,006
Qualified Cash Pools Under SSAP No. 2R

| NatioNWide CaSH MANAGEMENE CO.........ccverererererererereresesesesesesesesesesesese sttt tss | LLLLLLL Lttt | cerereseseseses |03/31/2021 ------- | 0.045 | 861,877,387

8799999. Total - Qualified Cash Pools Under SSAP NO. 2R...........ccoiiiiiiiiiiiinsiesisississssss s - 861,877,387
9999999. Total-Cash Equivalents s e | 872,252,169
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Supplement for March 31, 2021 of the NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 3787 2 02150510010 1 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended March 31, 2021
NAIC Group Code.....140 NAIC Company Code.....23787
Company Name: NATIONWIDE MUTUAL INSURANCE COMPANY

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

1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
.............................. 899 | D82 |

2. Commercial Multiple Peril (CMP) Packaged Policies

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

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

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

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

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

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