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Statement for June 30, 2021 of the NATIONWIDE INDEMNITY COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS. et | inenieneis 172,586,316 | ...ooovvevererrireceinirirncies | cevieerinenens 172,586,316 | .........c... 2,201,587,544
2. Stocks:
2.0 Preferred SIOCKS. ... | cebensi sttt | sebneinei et | e 0 [
2.2 COMMON STOCKS. ....cceuiiriiriireiieiiesie ettt sttt | cebsnsbensbesebsssb bt nntenntes | sebenessnsssnesenesnstnstnsineies | conesssssnnssnsssnessne s 0 [
3. Mortgage loans on real estate:
31 FIESEIENS . ovevueerceeecei ettt | eresnent st 415,074 | oo | e 3,415,074 | oo, 95,476,866
3.2 Other than firSt IENS.........c.eieuiiiierieieie ettt sesies | cebsssssbsstsss s sssnsbnnies | eebonsssnsinssnssnssnsinsinsins | connsansssnessssssness s 0 [
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ... veveeureeseeseeseeeseeeeseeseessees e ssess e st st s ss e sseee s e sbes s et e s ees st anssnssns | £retsessessassnessessessantnssnssass | nebsessesssssnssessastasssssnssases | sessessasssssnssnssassssnnssans L0 S
4.2 Properties held for the production of income (less §.......... 0
ENCUMDTANCES). ... e veevreereereeseeeeeeseeseeseesseseeessessssesess st ess e ssee st eseessessessassessessansnssnssns | essessessassnesssssessassnnssessess | nessessessssssssessessansnsssnssanss | soessessesssssnsssssessnsnsssens [0 RO
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES).....veocererrereeeereeseeseeeseeseesessseans | reeseesesessessssessesssssssssnssass | sessessssssssssssessasssssessessanes | sressessssssssesssssassssnsssens [0 U
5. Cash ($.....(4,537,555)), cash equivalents ($.....16,287,994)
and short-term investments ($.......... 0) -ttt | ereeresaeniesenas 11,750,439 | oo | e 11,750,439 | .....oonee. 170,021,923
6. Contract loans (including §.......... 0 PrEMIUM NOLES)....vvveverereereirseeneeseeseesssesetseessssssessesessesses | eesessesssssssssessessssssssssssesses | sessesssssssssessessssssssessessans | sesessesssssessessessassnssessn [0 U
T DBIIVALIVES. ..ottt bbbt | sesbsesb sttt enienen | nesteni st enienes | ertesient sttt (0 RO
8. OtheriNVESIEA @SSELS.......c.evivieeicescteee ettt ssb st bsaesaens | evessesseseesanes 81,679,562 | ....oovvrereerererieeeeeeisieis | e 81,679,562 | ..coevvvrrrnene 74,411,785
9. RECEIVADIES fOr SECUMHIES......u.vvrererererrirriretisiiesiie ittt | sestsessesiesiesiesiesiesieses | sestesiessesssessessessesienes | cstnesiessessessessessenened (0 RO
10.  Securities lending reinvested Collateral @SSEtS............cvrviieieiririecieiieseee e eesssiens | eveernaesee e 4,763,855 | ..ocvovieeieeeeeeiieen | e 4,763,855 | ..o 5,780,207
11, Aggregate Write-ing for INVESIE @SSELS.........crvurerriririrrirririsessessese s sssssssessesessens | srsessssssssssssssssssssssssssesns [0 [0 P (O P 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and @CCTUEM............ouurveenirrierinririereeereese e
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of ColleCtion............cceveeees | evrverrierrirereinns 271,231 | oo 271,231 | oo 0 [
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PrEMIUMS).......c..cvevieiieeieiien | et | eevresessesesssssesssesssssssesins | sessessesisssssesssssssssssesand 0 [
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-enerteeteer ettt snnsans | saeesieesaessaeesaes s e saesssensaens | seeessessaessaessaes st s ssensaentaens | esteesisestaes s es st s teeniae (0 OO
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS............ccuvueveieirieeieesse et sessssesens | oosvesssssesesns 10,368,476 | ...oocveererciereeeeeiies | ceeveiisisiienans 10,368,476 | ....coocvererererereeieiaes
16.2 Funds held by or deposited with reinsured companies.............ccccveveevriereirerrereireeeens | ceeveeisiesennes 22,552,086 | ...coorviriieierieeieeeieis | e 22,552,086 | ......ccevvee. 22,323,053
16.3 Other amounts receivable under reinSUrance CONraCtS.............occveveeeeeireevsreeeeeeeeeeens | creveresesieerenes 3,572,498 [ ..o | e 3,572,498 | ..o
17. Amounts receivable relating to UNINSUIEA PIANS..........cruuriieiiriiineireiseeeesissieeseieseseeests | eeeessessesssssseesssessessssssess | sessesssssssssssssssesssssssssessesss | sressesssssssssessessassssssnssens [0 RO
18.1 Current federal and foreign income tax recoverable and INtEreSt thErEON. ...........ovruriririns [ erririirereireescsciseirsiseins | reeseesnseseesessesssssssssssessens | seeesssssssssesessessnsssssesan [0 U
18.2 NEt AEfEITEA tAX @SSEL.........cveiviieiecici ettt ettt ssbns | ebssssssessessssessesssssssssesnss | sesissessesissessessesssssssessesins | sessessesssessesesssessessesand [0 7,453,445
19, Guaranty funds reCeiVable OF ON AEPOSIL. .........cvuurerrurrerrerieirreireire st sstessessssssesessesss | eessssessessssssssssssessessnssess | sessessessessssssessesssssssssnssesss | soessessassssssessessessssnnssens [0 RO
20. Electronic data processing €qUIPMENt ANA SOWAIE. .........euurururrirreerrerieiinseseesssesesesssasesees | eessssessesssssssesessessesssssessns | reesssessssssssessessssssesessens | sesesssssessssssssessassssssessn [0 U
21, Furniture and equipment, including health care delivery assets ($.......... ) T OO USROS ESUUOTTTT [0 U
22. Net adjustment in assets and liabilities due to foreign exchange rates...........cooovrererernrrees | cevreveveereerninieneens 20,778 | oeoeeeeeeeereeeeeeiseieeeniens | ceeesneeseeeessnennenns 20,778 | oo 20,778
23. Receivables from parent, subsidiaries and affiliates.............cccoevirieiereeieieeeeceeeseeeees | e 16 [ ot eeeeeeieies | e L1 2,213
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25.  Aggregate write-ins for other than invested asSets............cevevvcueeeicicerieeceseeceeeeeeieens | eeieeisisienans 10,727,632 | oo 1,951,865 | ..ocoovvvreennes 8,775,767 | ....ccuuu..... 10,228,356
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUgh 25)...........ueeeuerrmmrvirriiriesinesiesesssseseessesssessssessseessans | croesesseseons 322,926,335 | ..oovvvvirriinnn 2,223,096 | ...coocvernnn 320,703,239 | .....cccoe.n. 2,607,448,378
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cuevveueees | ceverreiniieieiieieeeieiesisieis | erseniesesiesssssssesesssssesens | essssessesssssssesssssssessesnes [0 TR
28.  Total (LINES 26 @NA 27)......ouuereereriirrererieesiesiseesisesesessisssesssesssesssssssssssssesssessssessssssnssesss | sessssessssenes 322,926,335 | ..coovvivirriinne 2,223,096 | ...ovvrernenn 320,703,239 | ......ccc.... 2,607,448,378
DETAILS OF WRITE-INS
1100, Rt | Sebiete ettt | seres sttt s | seesiens sttt (O N
1102, ot R Rkt | Sebiete ettt | senis sttt nenes | seebsens sttt (O N
1103, ettt | Sebtees bttt ent e | senes sttt nnene | sessseess ettt (O
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccvveveiirrieieiieieieiies | cvveeieieesie s 0 | oo (01 TR 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)......cvuevuiuieerieieiiieieisiessisississiesens | cvesiersissssssessssssessessnead 0 | e (01 P (01 P 0
2501. Third party administrative FECEIVADIES............cuiiieieietcieie et | sresssesse s sssssse s sssessesins | svsssesssssesssssssessessssessesinss | sbessessessesssssssessssassesiesad (0] IO 9,989,425
2502. Deposits and Prepaid @SSELS...........cuivicieiieeiecieieeieie et | eressesaese s 1,951,865 | ..ocoveverereae 1,951,865 | oo [0 RO
2503. MiISCEIANEOUS @SSELS..........oucveieieieieiieiciete ettt sssssssssenas | evssesssssesensans 8,775,767 | eoeveeeereeeereeeieeeeeies | e 8,775,767 | woeevevevrrerara 238,931
2598. Summary of remaining write-ins for Line 25 from overflow Page..............cucreeeneneuirenineinees | coveeeernseneissieesssesseeenn [0 N (01 RN 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 DOVE)........crreerrreseeerssrerssrseseresssnsssssssnnes | cessenesssesaaes 10,727,632 | ..oooovvveririennns 1,951,865 | ..ovvrrreninnens 8,775,767 | covvovvervcenne. 10,228,356




Statement for June 30, 2021 of the NATIONWIDE INDEMNITY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident year §.......... 0) ettt R bbbttt s e s sntas | eesiestestes s b st st st st senaens | sestessnse s s sensnes 818,893,623
2. Reinsurance payable on paid [0sses and 10SS adjUSIMENT EXPENSES..........rurirrerirriirrireieeseessesseseesssessssssessssssesesssssessessssss | sesssssseesessesssssssssessassnsssssssssensnes | sesessessssssssessssssssessessesssnssessesens
3. Loss adjustment expenses
4. Commissions payable, contingent commissions and Other SIMIIAr CRAIGES..........ovrurirrririnnrreeeesssisesssesssssessssssssssses | sesessssssessssssssssssssesssssssssesssssessss | sessssesessessmsssssnssssssnsnssessesens 15
5. Other expenses (excluding taxes, ICENSES ANG fEES).........ccuviuiieiriieieicee et s st st es s ssens | esbssssessessestsssssses st besestessaess | cbsestessssessesses bbb st s sseneas
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)........ovurerrrnrerrureminresrenisessssessssesssssssssssssssessessssssessessss | sessssssessessesssssssssessassssssnsssssessnes | sesessessssssssessassnssessassensnssessesens
7.1 Current federal and foreign income taxes (including $.....7,666,291 on realized capital gains (I0SSES)).........cccoeevverrerrerrerreens | coverrreeiecieeieeieennas 3,142,674 | oo 4,825,090
7.2 Net deferred tax lADIIILY..........ccoceiiieeieirereeee ettt sttt bt s s sse s st es st essesantansnnes | sresssessesnsensesnsanes 40,316,451 [ ..ovveerceeeeeeee e
8.  Borrowed money§$.......... 0 and interest thereon §........... Dttt sttt sttt sttt s st staestsestaentas | ctiensiessaensensenssessnssnssesssnnsannss | eerteesiees ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §........... 0 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SEIVICE ACE)..........cucieiiiiiecisceseie e [ e sebenses | creveisssse et sees
10, AQVANCE PIBMIUM....ouivveevicteeieseteee ettt st st es s st s s s s s s s b es s e s et a s b e b s s s st b ss st stes et st es s bae b s sesaessnsassessnsntessesas | sestessesssssssessessssassessnsstessnsansonsns | svessssssssssesesassesnsssses e sassesssees
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...ttt an s nenes | senss st s et ennts | seeest et
11,2 POICYNOIAETS. ... ..ottt ettt s b8 b Rt s st ee e ssestens | Hreebaetsetsnesestaetsessestensaesnssessntans | nebseessstasssns st ee e s s st sseesnes
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........cccvuevieriiierernsiee st ssessssssessesssssaes | eovessessssssssesessssssseses (14,084) [ ..o
13. Funds held by company under reiNSUFANCE trEALIES...........cuu ettt ettt et sssestantas | seseesssssessenssseneneees 22,552,086 | ..coevirireieeseee e
14, Amounts withheld or retained by company for aCCOUNt Of ONETS..........c.evviueieieicrcee st sessessssaes | vessessesssssesesiess s seseens LS 1 < T N 166,557
15.  Remittances and iteMS NOt AlIOCALEM.............c.cviuiieiiiicice e ss st b s tssns | estesesessesesssessessesssssssesesssstenses | oevessessessssssessesessenes 1,882,904
16.  Provision for reinsurance (including $.......... 0 CEIfIEA)....v vttt bbbt es s ssessnns | sbesssssestess st bs s st st st essntans | sestesses ettt nen
17.  Net adjustments in assets and liabilities due to fOreign EXChANGE FTAIES..........ovuerururiierirririeceee sttt stesssesenss | ereeessessiseesnstsssseestessss s ssessessns | sessessassssssesssssessssssessessssssssessnes
18, Drafts QUESIANAING. .......cvvivciiciieei ettt bbbt s bbb s s bt s s | Hrestntsbses st st s e s b st et enaentans | nebsessen b s ettt nen
19.  Payable to parent, subsidiaries and affliates...........cccccviuriiiiiiiiiccee bbb | ereeresies e snaes 12,585,087 | ..cooevevererereeeeien 526,575
20, DEIVALIVES.......veuiieriiriiriir ittt | sebb bbbttt | bbbt
271, PaYADIE O SECUMIES....vuvvererereisrierieeree et sss et et ss s sttt s st s s st en s st s st st st nssessansns | sesessusssnssnssassnssessessassnssnssansansns | sressessssssssnssassnssnssessansnsnnssessons
22, Payable for SBCUMLES IBNGING..........c.ciuiieiieiiseicieste sttt bbbt s s sssssssentes | sesessessessesssesessensas 872,027 | oo 9,380,700
23.  Liability for amounts held UNder UNINSUMEA PIANS...........oreriuriirreeirieeieersesieseseisetsesssseseseesssessss e ssessssssssesssssessssssessessassssssessns | sesessssssssssssasssssssssesssssssessassansns | ressessessssssessessnsssnssessassnsnnssnssns
24. Capital notes §.......... 0 and interest thereon §.......... 0
25, AgQregate Wte-inS fOr IADIIHES. .........rveveeriririeiisrtesissise ettt sttt ss st ss s st st ssessensnnssens | sbssssssessanssnssnssenssnssnssessasssnssns (] [P 10,060,316
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25).........c.ccuiucieiriiicieeisceesseee st sss st sssssssssseses | cevesssiessessessessissaens 86,808,954 | ..covvevvrirerns 1,527,282,164
27, PrOtECIEA CEIl HIADIEIES. .. .veoveueerereieeesrireiseeseesee st ss et ss s sss st sns s ssess s s st en s s ss st s ssessensessessansensnssessensessns | sosessssssnsnssonssnssessensanssnssessassansss | sressossonssnssessensanssnssessanssnssessassans
28.  Total liabilities (LINES 26 @MU 27)......c.uiriiririirieiiesisecsesss st sss st sens s neniens | oississsssssne s 86,808,954 [ ..o, 1,527,282,164
29.  Aggregate write-ins for SPECIAl SUMPIUS fUNAS.........cvvviveeiiirceeicetetes ettt sse st ssae s sssssssessssenes | sesissessessesssssse st sesees s senes [0 TR 0
30, COMMON CAPIAI STOCK.........cuveiiieeiieictieie ettt ettt b a s bbb s st en bbb s s s nsensens | senbessessssensesesnsensns 3,080,000 [ covoveererereierereeeernas 3,080,000
31, Preferred CAPtal STOCK.........ooveviiiecieeiciree ettt ettt bbbt sa st st s tensenas | nebestesstestes st esaessesensentesnsentens | sreserentesess sttt en s
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........ccveiiiieieicis ettt | eressssssess bbb snans 0 [ 0
33, SUIMIUS NOES ..ottt et bbbttt bbbt s e a s s et es s st n s s besssssessnsssessnsantensess | nebessesssssessessnsessessesnsastessnsantens | sresissinseseesensen sttt e st enenas
34, Gross paid in and CONTDULEA SUMIUS...........cvcvuivieiieiciieteie ettt bbbttt bsss s ssssns | svessessssessesinsensesas 176,449,000 | ...coccovvvernnnne 1,076,449,000
35, UN@SSIGNEA fUNAS (SUIPIUS)......cvueveivieeiecieiieeicisetes et sttt st sttt b st s s s s st st en st b s b s bt sssasassnssssessnsnts | sresissessesssensesesanes 54,365,285 | ooveevereeeeserenad 637,214
36. Less treasury stock, at cost:
36.1 0.000 shares common (value included in Line 30 §.......... 0) vttt ensstsens | srtess ettt tntas | ersestan e ettt ntns
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... ) eereerrereereeese ettt ss st ssessenses | sesenssnseeensent s sessens st s s st enes | erersessensinesessenssne st ee st ent s
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36)........cccueruririiciirireieiesieiesss et sessessssssessessssssssessesssssssssesses | sssesssssssssesessassans 233,894,285 | ...cooooeircinn 1,080,166,214
38, Totals (Page 2, LINE 28, €Ol 3)......c vt etseessee e seessseessssesssessssessasssssesssassssasessssessssssessssnssssasssssssssasessans | svssesssseesaessssseens 320,703,239 | oo, 2,607,448,378
2501. Assumed reinsurance balances payable ....10,060,316
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page. 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... rvureiurisisearsiseisssesssssssesessesssssssssessesssnsssssesasssnssessessenssssssssesssssssesas 10,060,316
2901.
2902. ...
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203, s
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 8D0VE).......ouiuiriieiiiiiesieiitsitesit et sssesessestsssses s snesssesssssssessnsssesssssssensesses | seesssssnssssssssssssassesssansessssansanes 0 ] 0
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Statement for June 30, 2021 of the NATIONWIDE INDEMNITY COMPANY
STATEMENT OF INCOME

1
Current Year
to Date

2

Prior Year

to Da

te

3

Prior Year Ended
December 31

0 ~N O OB W

12.

13.
14.
15.
16.

17.
18.

. Loss adjustment expenses incurred
. Other underwriting expenses incurred
. Aggregate write-ins for underwriting deductions
. Total underwriting deductions (Lines 2 through 5)
. Net income of protected cells
. Net underwriting gain (10ss) (Line 1 MINUS LINE B + LINE 7)......ouueruiurerrirrieeieiseineereiseeseessstseeesssstsessessessessssssessessesenns

UNDERWRITING INCOME

. Premiums earned:

1.1 Direct...............
1.2 Assumed
1.3 Ceded.............

DEDUCTIONS:

. Losses incurred (current accident year §......... 0):

2.1 Direct
2.2 Assumed....
2.3 CBABH. ...ttt bbb AR a bbb a sttt en

INVESTMENT INCOME

. Netinvestment iNCOME BAMEM............cuciiiiece ettt naes
10.
11.

Net realized capital gains (losses) less capital gains tax of $.....7,666,291..........cc.coouereemreemeeeereiereeeeereereee s
Net investment gain (I0SS) (LINES 9 # 10).......cuiuiuriiieiereireieeretreise ettt s st ensenis

OTHER INCOME
Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.......... (1) TR U PP UE U

Finance and service charges not included in premiums.
Aggregate write-ins for miscellaneous income...........

Total other income (Lines 12 through 14)
Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Lines 8 + 11 + 15)....
Dividends to policyholders
Net income, after dividends to policyholders, after capital gains tax and before all other federal and

.............. (815,413)
.............. (815,413)

..... 3

3,

,045,357

...(3,045,357)
083,173 | ...

14,765,983
17,377,032
5,886,528

................................. 0 .ieinnnnnn(3,079,856)

................. 19,842,873 43,784,497 85,694,870
................. 84,250,678 15,200,831 8,671,115
.............. 104,093,551 |.................58,985,328 |.................94,365,985

..(286,194)] ...

(286,194)

foreign income taxes (LINE 16 MINUS LINE 17)......c.ciuiiriiiicieesccie st stes e ssssssss e ssesss s ssessssssssans | sessessessines 104,114,197 55,619,278 56,506,839
19. Federal and foreign iNCOME taXeS INCUITEM...........ccevueiuiieiieiereiie ettt bbb ssssb s sses s ssenas | ssesssssssssssans (4,523,617) 9,858,003 1,723,883
20. Netincome (Line 18 minus Lin€ 19) (10 LINE 22)........cccovreveisiriiciesesseiesesisssese s ssessss s ssessssssssesssssessssssessessns | eveseessesees 108,637,814 |................ 45761275 |................. 54,782,956
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DEcembEr 31 PHOT YEAN..........cccvcveveriirieiesiesseie s sessss s sessssssssessessesses | sssessenas 1,080,166,214 | ........... 1,034,568,749 | ........... 1,034,568,749
22. Netincome (from LINE 20)........ccuuuiuriuieeieeiieiieitessaesissssssssss st ssssssssssss bbb bbb ssb bbb b ssssssssssssssenses | sestssssnsens 108,637,814 45,761,275 54,782,956
23. Net transfers (t0) from Protected Cell ACCOUNLS...........c.ccuiieieciicieiees sttt ssesss s stessssseses | srsessssssesessesssssssssessessnss | sessessisssessessesssessssesssssns | sessessisssessessssssssessessnsas
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....(1,472,088)... .(5,537,855)] .. .(17,630,395)| ... ..(6,397,320)
25. Change in net unrealized foreign exchange capital gain (loss)...... n(129,904) [ oo 42,807 |.... ..(75,615)
26. Change in net deferred income tax RO IO (56,010,593) | ...ocvvrrrrrrinene 411,864 (7,402,115)
27. Change in NONAAMItEEA ASSES.........cc.cvuiucieiieeicie sttt bbbttt es s bassans | anssssssssessanes 13,540,149 | ..o 652,730 ...4,689,559
28. Change in ProviSION fOr FEINSUIANCE.........c..cuiueieieiiieise ettt sttt st bbb ssss st st s s ensesssenss | svissessessssssssessessssessesinss | sbeesissessesssssssesssssssessesaees
29. Change in surplus notes......
30. Surplus (contributed to) withdrawn from protected cells.
31. Cumulative effect of changes in accounting principles
32. Capital changes:
32.1 Paidin
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSfEITEA 10 SUMPIUS.........cvuveceieiiieict ettt bbbttt e nann
33. Surplus adjustments:
33.1 Paidin
33.2 Transferred to capital (SLOCK DIVIENA).........c.vururrieireirireireireie ettt sttt sssents | sessestssssesssssessssseeestenians
33.3 Transferred from CAPItal...........oirurieii ettt bttt entennnnes | cene
34. Net remittances from or (10) HOME OffiCE.........coiuiieiiiiieccesee ettt sstennnas | orees
35. Dividends to stockholders
36. Change in treasury stock.
37. Aggregate write-ins for gains and losses in surplus... (6,771,540) ] cooiviieean 0 i, 0
38. Change in surplus as regards policyholders (Lines 22 through 37)... (846,271,929)| .. ...29,238,281 45,597,465
39. Surplus as regards policyholders, as of statement date (Lines 21 PIUS 38).........cceveveirirrieieieeieceeeee e eesniens | cevereieiins 233,894,285 | ........... 1,063,807,030 | ........... 1,080,166,214
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow Page.........cccoccueerieieiicrseeeeeeeeee e ssssessesnns | e .0 .0
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE).......ciuieiriiieei ittt s ssesnsenesssnaes | eorsessesesssnssssessnssseesanead 0] e 0]..
1401. Miscellaneous inCOME/(EXPENSE).........vererrerrerneennense ...20,646 ..(286,194)] ...
1402.
1403.
1498. Summary of remaining write-ins for Line 14 from oVerfloW PAGE..........coenrriminrnnirininriseesserssessssssssssssseessssssssssssens | sessessnsssssessssssssssesssens (01 0]..
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)...... ..20,646 | .. ..(286,194)
3701. Change in surplus - pooled nonadmitted premiums in the course of collection offset... (6,771,540) | oo
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page...
3799. Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)......
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Statement for June 30, 2021 of the NATIONWIDE INDEMNITY COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE. ..........c.cviveieeietceeie ettt es s benss s ssanas | sasssessesinsinens (6,762,097) | .ecvovvrrerrees 2,069,572 | ..covvvrerre, 3,065,201
2. NETINVESIMENT INCOME. .....ceuiiuiiieeicie ittt bbb bbb bbbttt ebsentenes | bebsessntsean 40,557,227 | oo 46,796,288 | ...covvvevenee. 92,967,756
3. Miscellaneous income ...(208,387) | ... L(271173)] ... 110,234
4. Total (LINES 1 HrOUGN 3)......ouieeieiiieii ittt sttt enes | faeeisssisnsisas 33,586,743 | oo 48,594,687 | ....cocoovvenee 96,143,191
5. Benefit and 10SS related PAYMENLS...........ccovveveveiieeie sttt st sse st s snaenes | sasssesnsisens 172,766,765 | ................. 32,856,154 | ..ccovvvernnn 51,335,280
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS............ccocevevcueeeiereirieeiies | cererieiieiisieseessssssiesissnns | cresiesesissesessssssssessssenss | essesesissesssssssssssessesinses
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............cc.ccveveicverieieceee e seieeiens | cveeresesnsenees 3,572,498 | ....cccvenee 40,539,009 | ......ccconeee. 78,374,292
8. Dividends paid 0 PONICYNOIAETS.........cuuiuierrireiieireire ittt st ees st s bbbt bs st essenbsnes | sessissssessestastssssestessastnes | sebestsssessessastnssnsssstansnes | sesssssesnsssssssessessessnssnes
9.  Federal and foreign income taxes paid (recovered) net of $.....7,666,291 tax on capital gains (I0SSES)........ccevrvrvrerrs | corrrrrrnresrrnss 4,825,090 (10,111,591) | ..ocveernne. (14,039,636)
10.  Total (Lines 5 through 9) .181,164,353 ..63,283,572 ...115,669,936
11. Net cash from operations (Line 4 MINUS LINE 10)........ccovevriireiericieiesce sttt ssessse s ssessssesenssssessns | sevsesissenes (147,577,610) (14,688,885) | ................ (19,526,745)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....cetiit s ns | sbtenstenseenseas 61,068,198 | ......ccoenc.. 207,784,578 | .............. 363,955,704
12,2 SHOCKS...veereceticttee bbbt n i | Hesbtb Rt b et ebes | etbtbe Rttt sttt bes | enbne sttt
12.3 MOMGAGE I0BNS........ouiveieiiiieiieit ittt ensa | sisesssnsssnsssnnes 2,621,254 | oo 2,253,156 | .ovvverirrirnns 4,262,963
12,4 REAIESIALE. ......oueeciee Rttt | enbt bRttt e | etbtb ettt ebes | enbne ettt
12.5  Other INVESIEA BSSELS.......urvuecererrirrirecireieie st ettt et sttt s sttt st s s e ssessans | sestsssessessessanssnssessantnsnne | fessssssssessastasssnssestassnssns | esssssessessossnssessessanssnsnns
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS...........cccocvvieieieienieeeeees | e N [P (1] [ 5
12.7  MISCEIIANEOUS PrOCEEAS.........couiviiviecieteiie ettt st bbb s s s ssesassns | ssssssesssssessesas 974,872 | oo 42,808 | .o 483,043
12.8 Total investment proceeds (LINES 12.110 12.7).....ccviiirieiieiieieerssieieissiese st ssssssessssssessesnses | sessessessssnneed 64,664,325 | ......ccoou... 210,080,540 | ..coevereneae 368,701,715
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... ...68,341,272 ....169,395,584 ...225,786,696
13,2 SHOCKS . vvueriererieise ettt sttt R SRRt st et ntens | Sestntetententen s e ssensentensans | festessnssessantent s ententantans | estnssessestens s est st an st
13.3 MOMGAGE I0BNS.......... vttt ettt bbb a s s et s st en s s bt ssessens | sbsebestessesstessessssensessesns | sessessessesastessesssensessessnses | sebestessessten e s et s s s s tns
1304 REAIESIAE. ... sttt st ts | sesetentes et et et st enrenretne | fretestesetaetet st s tnens | netestessee et es st nenneen
13.5  Oher INVESIEA @SSELS........cvuceuieeieieecirete ettt bbb bbbt nbans | sebsebsessentsina 1,280,499 | ...oooviirin. 1,273,684 | .ooovvenae 2,505,259
13.6  MiSCElIAaNEOUS @PPIICALIONS. .......eveererieeirrieiriie ettt ss st tens s snsnnnens | sosssssssssssssssesssssssensnsnns | sesessesssssssesses 2,408,863 | ..o 2
13.7 Total investments acquired (LINES 13.110 13.8)....c..cviueieiiiiieeseee ettt sssensenes | essssssessssanead 69,621,771 | ccoovennn 173,078,131 | oo 228,291,957
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)........ccveuervereieieieeseeesee s
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOES, CAPITAI NOTES.........eereucereireie ettt st s bbb ess e bas | Sesbebsetsestess et ebsessestntsns | esbstsessessastastsessestestantsns | esbsesessestassessessensantaneans
16.2 Capital and paid in SUrpIUS, [ESS trEaSUNY STOCK..........cceveviirieieicreees ettt s s sasssnsenes | sveessssnsnnens (85,246,336) | .....vvcvrrverererierererieiinins | ceereeseiserese s snees
16.3 BOITOWEH FUNAS. ... eececeeeeie ettt bbb bbb en b et e tn | Hesbebseesentee b et ebsessentstans | etbstsessessastastessestansantans | esbasesessestasssessessessantanean
16.4 Net deposits on deposit-type contracts and other iNSUraNCe IADINIEIES.............cocvieviiiriieiesceceeee e | et enieess | evesssissesessse s s sssestesens | evessesesisssesessesessesessnaes
16.5 DIVIAENAS 10 STOCKNOIAETS..........oo ettt s sttt et stenen | sestestsessestessassnssessentnenns | esssssessessastasssnssestassansnns | estsesessestasssssessessansnnenns
16.6 Other cash provided (applied)... ...29,509,908 8,120,365 ..(1,898,285)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | c.ccccuernnneen. (5,736,428) 8,120,365 (1,898,285)
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).......cccccevveevee | covrvierennns (158,271,484) | ...ocvvvrnee. 30,433,889 | ....ccccouee 118,984,728
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YBAN.....verieiriit ittt bbbttt | cbinebanesnees 170,021,923 | ..covvirinee 51,037,195 | oo 51,037,195
19.2 End of period (Line 18 pIUS LINE 19.1).......uriuriirieiiieciisiiscssssssis sttt st sssssssssssssssnssns | svssssesssnsens 11,750,439 | ..oovvvnnee. 81,471,084 | ............... 170,021,923
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of Bond Investment to Bond INVESIMENL...........c.ccrieiiirieiecsiecesse st ssessssssens | svessessessssssnns 3,468,654 | ......cccouue. 11,015,244 | ................. 41,658,783
20.0002  Assets and liabilities transferred settled through investment transfer... | ..1,338,001,981
20.0003  Return of capital paid through inVeStMENt traNSFEN..........ccoiiiiiiieiciisseiei et sneesensssssensenns | sresseesssssens 864,753,665
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Statement for June 30, 2021 of the NATlONWlDE |NDEMN|TY 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 Indemnity Company (the Company) have been prepared in conformity with

accounting practices prescribed or permitted by the National Association of Insurance Commissioners (NAIC) and the State of Ohio.

The Ohio Department of Insurance (Department) recognizes only statutory accounting practices (SAP) prescribed or permitted by the State of

Ohio for determining and reporting the financial condition and results of operations of an insurance company, as well as, determining its solvency

under the Ohio Insurance law. The NAIC's Accounting Practices and Procedures Manual (NAIC SAP) has been adopted as a component of

prescribed or permitted practices by the State of Ohio. The Company has no statutory accounting practices that differ from NAIC SAP.

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

Ohio is shown below:

SSAP FIS FIS
# Page Line # 2021 2020
Net Income

(1) Nationwide Indemnity Company state basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX 108,637,814 54,782,956

(2) state Prescribed Practice that is an increase/(decrease) from NAIC SAP - -

(3) state Permitted Practice that is an increase/(decrease) from NAIC SAP - -

(4) NAIC SAP (1-2-3=4) XXX XXX XXX 108,637,814 54,782,956
Surplus

(5) Nationwide Indemnity Company state basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX 233,894,285 1,080,166,214

(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP - -

(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP - -

(8) NAIC SAP (5-6-7=8) XXX XXX XXX 233,894,285 1,080,166,214

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

Not applicable.

Note 3 - Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A. Mortgage Loans

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

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

Not applicable.
D. Loan-Backed Securities

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

3. Not applicable.
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Statement for June 30, 2021 of the NATlONWlDE |NDEMN|TY COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

a. The aggregate amount of unrealized losses:

1. Lessthan 12 Months $ (41,600)
2. 12 Months or Longer $ (1,563,638)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $ 10,546,125
2. 12 Months or Longer $ 11,856,220

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

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

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

3. Collateral Received
a. There were no changes that were considered significant to the Company from prior year end.

b. Not applicable.
c. There were no changes that were considered significant to the Company from prior year end.
4-7.There were no changes that were considered significant to the Company from prior year end.
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

1. To manage short-term liquidity needs within the Nationwide insurance subsidiaries’, the Company has agreements to enter into repurchase

or reverse repurchase agreements with several authorized affiliated insurance companies. The collateral required meets minimum state

specific requirements or statutory requirements if state of domicile does not specify.

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

2-11. 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 NO
b. Tri-Party (YES/NO) YES YES

Q06.1



Statement for June 30, 2021 of the NATlONWlDE |NDEMN|TY COMPANY

NOTES TO THE FINANCIAL STATEMENTS

3. Original (Flow) & Residual Maturity

a. Maximum Amount

Noo,wDdR

Open - No Maturity
Overnight

2 Days to 1 Week

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

b. Ending Balnace

Noo,rwdNRE

Open - No Maturity
Overnight

2 Days to 1 Week

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

4. Not applicable.

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

a. Maximum Amount

b. Ending Balance

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

ENDING BALANCE

Sa@ ~ o o0 o

Bonds - FV

LB & SS - FV

Preferred Stock - FV
Common Stock

Mortgage Loans - FV

Real Estate - FV
Derivatives - FV

Other Invested Assets - FV
Total Assets - FV

7. Collateral Provided - Secured Borrowing

a. Maximum Amount

1.

2.
3.
4

Cash
Securities (FV)
Securities (BACV)

FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
$10,311,890 6,489,288 - -
$953,821 754,416 - -
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
$10,518,128 $6,619,074 $- $-
$972,897 $769,504 $- $-
1 2 3 4 5 6 8
Does Not
Qualify as
None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
$- $769,504 $- $- $- $- $- $769,504
$- $769,504 $- $- $- $- $- $769,504
1 2 3 4

Nonadmitted Subset (BACV)

b. Ending Balance

1.

3.
4,

Cash
Securities (FV)
Securities (BACV)

Nonadmitted Subset (BACV)

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

$10,311,890

$953,821

6,489,288

754,416

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

a0 o

Overnight and Continuous
30 Days or Less
31 to 90 Days

> 90 Days

9-10. Not applicable.

| Amortized Cost |

Fair Value

$754,416

$754,416

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.
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Statement for June 30, 2021 of the NATlONWlDE |NDEMN|TY COMPANY

NOTES TO THE FINANCIAL STATEMENTS

K. Low-Income Housing Tax Credits
Not applicable.
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
Not applicable.
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 89%
(3) Short-term investments 11%
(4) Total 100%

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

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

Note 7 - Investment Income

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

Note 8 - Derivative Instruments

Not applicable.

Note 9 - Income Taxes

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

Note 10 — Information concerning parent, subs, and affiliates

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

On June 30, 2021, the Company paid a return of capital of $900,000,000 to Nationwide Mutual Insurance Company.
Note 11 - Debt

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

Not applicable.

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

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

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

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

Note 14 — Contingencies

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

Not applicable.
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Statement for June 30, 2021 of the NATlONWlDE |NDEMN|TY COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

Not applicable.

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

A. Transfers of Receivables Reported as Sales
Not applicable.

B. Transfers and Servicing of Financial Assets

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

Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

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

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

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

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

Level 2. Unadjusted quoted prices for similar assets or liabilities in active markets or inputs (other than quoted prices) that are observable or that are
derived principally from or corroborated by observable market data through correlation or other means. Primary inputs to this valuation techniqgue 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.

Q06.4



Statement for June 30, 2021 of the NATlONWlDE |NDEMN|TY COMPANY

NOTES TO THE FINANCIAL STATEMENTS

The following table summarizes assets held at fair value as of June 30, 2021:

Net Asset
Level 1 Level 2 Level 3 Value (NAV) Total
Assets at Fair Value
Bonds $ -8 16,296,378 $ -3 - $ 16,296,378
Securities lending collateral assets - 2,861,909 - - 2,861,909
Total Assets at Fair Value/(NAV) $ - $ 19,158,287 $ - $ - $ 19,158,287

B. & C. The following table summarizes the carrying value and fair value of the Company's assets not held at fair value as of June 30, 2021:

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

Bonds $163,441,301 $156,289,938 $12,818,296 $128,183,765 $22,439,240 $- $-
Mortgage loans, net of allowance 3,434,121 3,415,074 - - 3,434,121 - -

Cash, Cash Equivalents and
Short-term investments 11,750,439 11,750,439 (4,537,555) 16,287,994 - - -
Securities lending collateral assets 2,404,779 1,901,946 754,416 1,650,363 - - -
Total Assets $181,030,640 $173,357,397 $9,035,157 $146,122,122 $25,873,361 $- $-

D. Not Practicable to Estimate Fair Value

Not applicable.

E. Measured using net asset value
Not applicable.

Note 21 - Other Items

A. Unusual or Infrequent Items

Not applicable.
B. Troubled Debt Restructuring for Debtors

Not applicable.
C. Other Disclosures

There were no changes that were considered significant to the Company from prior year end.
D. Business Interruption Insurance Recoveries

Not applicable.
E. State Transferable and Non-Transferable Tax Credits

There were no changes that were considered significant to the Company from prior year end.
F. Subprime Mortgage Related Risk Exposure

There were no changes that were considered significant to the Company from prior year end.
G. Insurance-Linked Securities

Not applicable.

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

Not applicable.

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through August 9, 2021 for the statutory statement issued on August 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 August 9, 2021 for the statutory statement issued on August 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.
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NOTES TO THE FINANCIAL STATEMENTS

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

Not applicable.

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 $1.50 billion. Payments for incurred
claims and claim adjustment expenses attributable to insured events of prior years were $66.0 million for the six months ended June 30, 2021.
As of June 30, 2021, remaining loss and loss adjustment expense reserves attributable to insured events of prior years were $1.43 billion. The
Company did not experience any reserve strengthening during the period.

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 $1.5 billion of securities
and cash to the Nationwide Pool to settle this transaction.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

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

Note 31 — High Deductibles

Not applicable.

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

Not applicable.

Note 33 - Asbestos/Environmental Reserves

In relation to the Company joining the Nationwide Pool all reserves were transferred effective January 1, 2021. See footnote 26 for further detail.

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.
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9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL

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

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

a

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

(
(
(
(d

(e)  Accountability for adherence to the code.

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

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

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

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $
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: $ 81,679,561
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 26,907,176 28,572,247
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 26,907,176 $ 28,572,247
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] NAIX]
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: $ 5,266,689
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 4,763,855
16.3 Total payable for securities lending reported on the liability page: $ 8,172,027
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] NoJ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle
securities"].
1 2
Name of Firm or Individual Affiliation
Members of the investment staff designated by the Chief Investment Officer as detailed in the Corporate Resolution |
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's invested assets? Yes[ ] No[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Central Registration Depository Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Investment

Qo07.1



Statement for June 30, 2021 of the NATIONWIDE INDEMNITY COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Number Management
Agreement (IMA) Filed

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] NoJ ]

18.2 If no, list exceptions:

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer orobligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[ ] No[X]

20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]

21. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:

a.  The security was purchased prior to January 1, 2019.

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

c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

d.  The fund only or predominantly holds bonds in its portfolio.

e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]
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GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

3.1
32

4.1

4.2

6.1
6.2
6.3
6.4

71

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[X] No[ ] NAJ[ ]
If yes, attach an explanation.
Effective January 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[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 | 0.000 0 0 0 0 0

Total XXX XXX 0 0 0 0 0 0 0
Operating Percentages:

5.1 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3  A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] Nof ]
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 June 30, 2021 of the NATIONWIDE INDEMNITY COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 3 6 7
Effective Date
NAIC Certified of Certified
Company Reinsurer Rating|  Reinsurer
Code Name of Reinsurer (1 through 6) Rating

NONE
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 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.......cccooeivivinriinnns
2. Alaska......
3. Arizona
4. Arkansas.........cieinins
5. California..
6. Colorado......cccccvuereereunerneens
7. ConnecticUt.........cocuvevverecrened
8. Delaware
9. District of Columbia
10, Florida......ccovneerenieincineins
11, Georgia...cccveerereeereriereernes
12, Hawaii.....ooooovereerenrceenee
13, 1daho......coe
14, MliNOIS.....cvueereeeereeereeeiereeeene
15, Indiana........covvrevvevriniireiriis
16, 1OWa .o
17, Kansas.......ccovnenevvneineinerines
18, Kentucky......cooooveeereurrerneennanee
19, LoUISIana........coeueereeieeerinenee
20.  Main€. ..o
21.  Maryland..
22.  Massachusetts.......c...cc.ouenee.
23, Michigan......cccoeevvvverrierennnn,
24.  Minnesota.... "
25, MiSSISSIPPI...cvverrevererriireiiinnens
26, MiSSOUFi.....coverereererreeiriirienns
27.  Montana........ccoeeeneeneerseeneeneens
28.  Nebraska.........cooorrrererrnreen.
29. Nevada......cocmmnensineeneens
30. New Hampshire.........cccoonee.
31, New Jersey.......ouorveerirnnnns
32, New MeXiCO.......cocovuerririrnenns
33, New YOrK..ooooevenreeencieene
34.
35.
36.
371.
38.
39.
40.
41.
42.
43
44,
45,
46. Vermont...
A7, Virginia....coceeeeereeseereeseeneneene
48.  Washington..........ccoeverriirnnans
49,  West Virginia
50.  Wisconsin
51, WYOMING....ooovveerrerrereerneennene
52.  American Samoa..............c.....
X S CTVT: Ty | IO
54.  Puerto RiCO......coovirirniniine
55.  US Virgin Islands....................
56. Northern Mariana Islands
57.  Canada.......cccooomrrrrnrinninns
58.  Aggregate Other Alien............
59, TotalS...ccoveeeereerrieereseeene
580071, oo XXX [ ettt sincineies | ettt | seeeeeress sttt sstens | seteebee sttt bs st ebns | feebet sttt ettt | shebes ettt bes
58002, ..o XXX [ ettt sinsineies | reeeeee st estenens | seeeesesess st st s st st estanns | setestsesest st et e bt st st entane | festeeestess st sttt est et | Shestessee sttt en s tees
58003. .o XXX [ ettt sieeineies | reeeeees s st estenes | seeeensi s sttt sess st estaens | setestsesest st et ss st st entane | festeeestesa st st ent st et | cheetees et sttt n e taeen
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | . XXX... | covereerverresieririreiennns [0 U [0 (0 I R (0 [0 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | s (01 I [0 I {0 P 0 ] e {01 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 1 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinSUrer...............veveeeereeernerinenns 4
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 52
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile. 0
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NATIONWIDE®

Liability Company

Casualty-100%
OH

Liability Company

Casualty-100% OH

Commen Stock: 20,000
Shares.

HGI-100% OH

(Casualty/Fire subsidiaries)

June 30,2021

INAT|°NWIDE MUTUAL NATIONWIDE MUTUAL
NSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY) OH (FIRE) oH
NATIONWIDE
CORPORATION RETENTION
Common Stock: ALTERNATIVES LTD.
13,642,432 Shares.
ICommon Stock; 120,000 Shares
Casualty-95.2%
Fire-4.8% OH Fire-100% BER
(See Page 2)
ALLIED HOLDINGS
ALLIED INSURANCE
NATIONWIDE GENERAL AMERICAN MARINE NNOVS, LLC (DELAWARE), INC. DEPOSITORS SCOTTSDALE
COMP/ g a ALLIED GROUP, INC.
ANY OF AMERICA INSURANCE COMPANY UNDERWRITERS, INC. NNOV8) (AHDI) P INC INSURANCE COMPANY INSURANCE COMPANY THIHOLDINGS
3 ( ) AGI
Common stack: 21,000 Shares (aah (DEPOSITORS) s (DELA\:\_’[‘:‘I:)E), INC.
’ ommon Stack; 33,600 Shares Comman stack: 20 shares Commonstock 100 Shares CommonStock 850 Shares lcommon Stock: 300,000 Shares| | Common Stock: 30,136 Shares
(Casualty-100% oty 100 P | | Common Stock: 100 Shares
asualty- -asualty- Casualty-100% C Ity-100% AHDI - 100%
OH OH L oH asualty DE IA AGI-100% 1A Casualty-100% OH Casualty-100% DE
I [
|CRESTBROOK INSURANCE| NATIONWIDE NBS INSURANCE ALLIED
COMPANY. INDEMNITY COMPANY 'AGENCY, INC. NW FYREBYRD, LLC HARLEYSVILLE GROUP INC. AND c:';ﬂ:f.w NATIONWIDE INSURANCE SCOTTSDALE s VICTORIA FIRE &
(NW INDEMNITY) NBY) Single Member Limited D INSURANCE COMPANY COMPANY OF AMERICA SURPLUS LINES TITAN INSURANCE CASUALTY COMPANY
Common Stack: 90,000 Shares Liability Company 1 ALLIEDP &) INSURANCE COMPANY COMPANY (VICTORIA FIRE)
|Common Stock: 28,000 Shares | Common Stock: 1,615 Shares 00 Sha;‘ﬂ ‘Common Stock:12,963 Shares| | Common Stock: 10,000 Shares Common Stock: 1,000,000 Shares c Stock:
NNOVE-100% o Icommon Stack: 300,000 Share: Common Stock: 2,525 Share:
Casualty-100% oH Casualty-100% Casualty-100% oH DI=100% DE lAG-100% A AGI-100% Sc100% 0% TH100%
OH| OH OH AZ, i m OH
NA‘I10CN°ANII. Pcnsum.Tv NATIONWIDE INSURANCE] LONE STAR NW NEXT, LLC HARLEYSVILLE AMCO NATIONWIDE SALES
NCANY COMPANY OF FLORIDA GENERAL AGENCY, INC. Single Member Limited INSURANCE COMPANY INSURANCE COMPANY SOLUTIONS, INC. FREEDOM SPECIALTY TITAN INSURANCE VICTORIA SELECT
e  Common Stock 1,000 Sh. Liability Company ‘OF NEW JERSEY (AMcO) INSURANCE COMPANY SERVICES, INC. INSURANCE COMPANY
: | Common Stack: 1,000 Shares || —
|Common Stock: 100 Shares |Common 5tock:30,000 shares I - S 000 Shares Common Siock: 300,000 Shares |common Stock: 20,000 Shares ‘CommomSToCk: 292,000 Shares Commonstock; 1Share [~ | | CommonStock: 1,000 Shares
Casualty-100% -1
Casualty-100% OH asualty Casualty-100% ™ NNOV-100% OH HGI-100% AG100% I Gi-100% A Sic-100% THI100% Victoria Fire-100%
OH| OH ™
H II OH|
NCC OF AMERICA, LTD. INSURANCE CO.
MOTURL INSURANCE M NVESToR D HARLEYSILLELE ALLED TEXAS ADVANIAGE Mo e NATIONWIDE AGENT RISk
NATIONWIDE LLOYDS 4 STATES INSURANCE COMPANY AGENCY, INC. ANTAGE MORTGAGE PURCHASING GROUP, INC.|
COMPANY COMPANY (NAMC) | Common Stock: 6,935,387
Common Stock:300,000 Shares| < urplus Debent = casualty-o79% c Stock: Shares Common Stock: 100 Shares [~
ATEXAS LLOYDS Surplus Debentures: -~ ] | Common Stock: 1,000 Shares [Common Stock: 333,837 Shares d res
Assurance NW Indemnity-3% ‘Common Stock: 927,041 Shares AvCO-100%
NC-100% G.B Lone Star X HGI-100% - > AMCO - 87.3% SIC-100%
.| -~ 87 OH THI-100%
TX OH hiied Pac - 8.47% 1A OH
NATIONWIDE REALTY H
NATIONWIDE PROPERTY :
NATIONWIDE AFFINITY 'AND CASUALIY SERVICES, LTD. NATIONWIDE ASSET HARLEYSVILLE PREFERRED H DVM INSURANCE
INSURANCE COMPANY MANAGEMENT, LLC INSURANCE COMPANY AGENCY
OF AMERICA INSURANCE COMPANY Single Member Limited Single Member Limited
Common Stock: 500,000 Shares |Common stocki84,000 Shares Liabilty Company ... ===l Liabilty Company ] o 470000 REINSURANCE, LTD. ‘Common Stack: 1,000 Shares
Casualty-100% oH| Casualty-100% OH Casualty-100% OH Casualty-100% oH HGI-100% Common Stock: 11,000 Shares| VPI-100% CA
NAMC-100% T&C
NATIONWIDE SCOTTSDALE NATIONWIDE SERVICES NATIONWIDE CASH ARLEYSVILLE
AGRIBUSINESS COMPANY, LLC MANAGEMENT COMPANY
INSURANCE COMPANY NDEMNITY COMPANY (NSC) INSURANCE COMPANY V.P1. SERVICES INC.
|Common Stock: 5,690 Shares [Common Stock: 58,334 Shares. Single Member Limited =" |1 Common Stock: 100 Shares - OF NEW YORK Common Stock: 1,000 Shares
Liability Company Commonstock: 15,000 Shares
VPI-100%
Casualty-100% Casualty-100% HGI-100%
1A OH Casualty-100% OH Casualty-100% OH CA
HARLEYSVILLE LIFE
E INSURANCE COMPANY VICTORIA NATIONAL E-RISK SERVICES, L.L.C. HARLEYSVILLE
COMPANY . ) INSURANCE COMPANY| Single Member Limited INSURANCE COMPANY
|Common Stock: 1,750 Shares Commonstock: 1,000 Shares Liability Company CommonStode 2375000
|| Shares
Casualty-100%
Casualty-100% Casualty-100% - HGI100%
oH OH OH Casualty-100% DE OH
NCS ARIZONA, LLC DANFORTH, LLC ARLEYSVILLE Subsidiary Companies  — Solid Line
Single Member Limted WORCESTER Contractual Association = Double Line
Single Member Limited INSURANCE COMPANY Limited Liability Company - - Dotted Line

Page 1
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Statement for June 30, 2021 of the NATlONWlDE |NDEMN|TY COMPANY

NATIONWIDE®

JEFFERSON NATIONAL
FINANCIAL CORP.

(UNFQ)
Common Stock: 8300 Shares
INW Life-100% DE

NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY) (FIRE)
(See Page 1) OH (See Page 1) OH
NATIONWIDE CORPORATION
(NW CORP)
mmon ki 13,642,432 Shares
Casualty-95.2% OH

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

JEFFERSON NATIONAL
SECURITIES
CORPORATION
CommonStock: 100 Shares
INFC-100% DE

JEFFERSON NATIONAL
LIFE INSURANCE
COMPANY
(UNLIC)

Commaon Stock: 1,043,565 Shares
INFC-100% X

JEFFERSON NATIONAL
LIFE INSURANCE
ICOMPANY OF NEW YORK|

| Common Stock:

INLIC-100% NY

Common Stock: 100 Shares
NW Life-100% OH

NATIONWIDE INVESTMENT
ADVISORS, LLC
Single Member Limited
Liability Company
NW Life-100% OH

(Nationwide Corp. subsidiaries)

EAGLE CAPTIVE NW Corp--100% DE
REINSURANCE, LLC I
Single Member Limited [ T
Liabilty Company  {_____ NATIONWIDE LIFE
NWLife-100% OH INSURANCE 525 CLEVELAND AVENUE,LL] NATIONWIDE FINANCIAL | NFsDISTRIBUTORS, INC.
COMPANY (NW LIFE) Single Member Limited SERVICES CAPITAL TRUST (NFSDI)
- Common Stock: 100 Shares
Liabilty C
CommonStock: 381479 Shares fabilty Company Preferred Stock
NES-10i% OH NFS-100% NFS-100%
NFS-100% OH DE DE
NATIONWIDE LIFE AND
ANNUITY INSURANCE NATIONWIDE S8, LLC NATIONWIDE FUND
) . Xbvisol NATIONWIDE FUND
|| comPANY [ Single Member Limited SORS | MAnncemenTLIC
(NLAIC) Liability Company N -
Commen Stock: 86//00 Shares OH DELAWARE BUSINESS TRUST
NW Life-100% OH DE NFSDI-100%
T DE
OLENTANGY REGISTERED INVESTMENT
REINSURANCE, LLC ADVISORS SERVICES, INC. NATIONWIDE FUND
Single Member Limited — ...} DISTRIBUTORSLLC
Liability Company Common stocic 201,300 Shares
NFS-1
NLAIC - 100% VT S100% X NFSDI-100%
DE
NATIONWIDE INVESTMENT NATIONWIDE TRUST
SERVICES CORPORATION COMPANY, FsB NATIONWIDE
| SECURITIES, LLC
L CommonStock: 2800000 Shares
Common Stock: 5,000 Shares
NW Life-100% oK NFS-100% occ NESDI-100%
DE
NATIONWIDE FINANCIAL
ASSIGNMENT NATIONWIDE FINANCIAL
COMPANY GENERAL AGENCY, INC

Common Stock: 1,000 Shares:

NFSDI - 100% PA

NATIONWIDE RETIREMENT
SOLUTIONS, INC.
Common Stock; 236,494 Shares

NFSDI-100% DE

Subsidiary Companies
Contractual Association
Limited Liabilty Company

June 30,2021

Solid Line
Double Line
-- DottedLine

Page 2
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Statement for June 30, 2021 of the NATlONWlDE |NDEMN|TY 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 X 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 Ml 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



[4%9)

Statement for June 30, 2021 of the NATlONWlDE INDEMN'TY COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing

Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
I\an(lfl:}bers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide 31-1486309.. 10 W. Nationwide, LLC... Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. 1000 Yard Street, LLC . | Nationwide Realty Investors, Ltd.. .. |ownership. ...100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1486309.. 1015 Long Street, LLC Nationwide Realty Investors, Ltd.............c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | NationWide.........oveeveererrereereens [ orverrereens 31-1486309.. 1050 Yard Street, LLC........ccoovvevvreernincreireiennns Nationwide Realty Investors, Ltd. ...........c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... |\ TR ISR
0140 [ NationWide.........ccoevvrverrrecrees | covrreernns 31-1486309.. 1125 Rail Street, LLC.......ccovevevveerereceecenen, Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........ocveeeeeereereereens [ oreereeeens 31-1733036.. 120 Acre Partners, LLC........cocovcvevinincreienes Nationwide Realty Investors, Ltd..........ccc.cc.e. ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company........... | ...... N...cooe L P
0140 | Nationwide.........ccooerrrrervrrnns [ervrrerrens 20-4939866.. 1125 Yard Street, LLC.... NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | NationWide.........ocveeererreereereens [ v 20-4939867.. 1175 Bobcat, LLC NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... TR U
0140 [ NationWide.........cccevveverrrecrees | v 26-2451988.. 1492 Capital, LLC.......cocoevervieieceeeceereves Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrvrererreens [ eorrerennn 31-1486309.. 111 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......coeviveiecieeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TOUSUO ISR
0140 [ NationWide.........ccoevvreverrreerees | v 31-1486309.. 155 Rivulon Boulevard, LLC NRI-Rivulon, LLC........ccoovevereiereecesieeins ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........oceeereeereereereens [ oreereeeens 31-1486309.. 161 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......ooirireireiereeeeeneineieenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Necoo s
0140 [ NationWide.........cccevvveverrrcrenes | v 31-1580283.. 170 Marconi, LLC.......coccveeeeereeecece e NWD Investments, LLC.........ccccooeveviveerricrenens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrrrererrrans [ errerenas 31-1580283.. 245 Parks Edge Place, LLC.........ccoevevviveinnnee. NWD Investments, LLC........ccccevervrvereirirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 [ NationWide.........ccoevevrererrrecrees | corrrernns 31-1486309.. 275 Rivulon Boulevard, LLC NRI-Rivulon, LLC........ooeveveeereeeece e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoervvererrrens [ correrennn 31-1486309.. 300 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......coeviveieieececeeee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ NationWide.........ccoevveerreecreres | covrriernns 31-1486309.. 310 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......oveeveveerceeceee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide 31-1486309.. 343 N. Front, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. 400 Rivulon Boulevard, LLC... . INRI-Rivulon, LLC.......... . | ownership. ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1580283.. 400 West Nationwide Boulevard, LLC.... NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N..oow.
0140 | Nationwide 31-1486309.. 410 Rivulon Boulevard, LLC NRI-RivUION, LLC.....eoirieiereieireieceeeisnieinns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... [\
0140 | Nationwide. 31-1580283.. 425 West Nationwide Boulevard, LLC . INWD Investments, LLC.... .. |ownership. ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1486309.. 44 Chestnut, LLC......ooovvveeeeerereecseseiens Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... N
0140 | Nationwide..........ccoevrvrererrians [ v 38-4118665.. 500 Neil Avenue, LLC........cocvevveverririeieieiins NWD HP, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide..........ooevreererereenns [ covereereens 38-4118665.. 515 Kilbourne Street, LLC.......ccovvvvereerrinieneenns NWD HP, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TR ISR
0140 | Nationwide..........ccoerrvererrrans [ evrrerrenns 87-1954007.. 525 Cleveland Avenue, LLC..........ccccovveiiniinnes Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide..........ooeurvrrrrerenns [eovererrenns 20-4939866.. 735 Bobcat Avenug, LLC........ccovvvvvrnrirrinienns GVY Residential, LLC........ccocvrerrerrernrenrirrirninns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ...... | TS ISR
0140 | Nationwide..........coevrvrererrians [ evrerrenns 31-1486309.. 75 Rivulon Boulevard, LLC...........cccoveveriiiennns NRI-Rivulon, LLC.......coeirieeeeeeeceieeis ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | NationWide.........oeeevererrrerrereens [ orverrereens 20-4939866.. 775 Yard Street, LLC......oovvvreeeerereeees NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TR ISR
0140 | Nationwide..........ccoerrvererrians [ evrerrenns 20-4939866.. 777 Swan Street, LLC......ovvvvevceveeees NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........coevrverveereenns [ v 20-4939866.. 780 Yard Street, LLC......oovvvverrreerereeinees NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TS ISR
0140 | Nationwide..........ccovrrvererrnans [ evrrerrenns 20-4939866.. 795 Rail Street, LLC......c.oveveveeeecesie e NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | NationWide.........oeveveeeerrereereens [ v 20-4939866.. 800 Bobcat Avenue, LLC........ccccoceereeerririninne NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... |\ TR ISR
0140 | Nationwide.........ccovrrvrererinns [ervrerrens 20-4939866.. 800 Goodale Boulevard, LLC.........cccccovrrvrrrrennes NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ IO ISR
0140 | Nationwide 20-4939866.. 800 Yard Street, LLC......ocovvvervrererereieinees NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ... N
0140 | Nationwide 20-4939866.. 805 Bobcat Avenue, LLC GVY Residential, LLC ownership ....100.000 |Nationwide Mutual Insurance Company N
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
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Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0140 | Nationwide..........coovureervrerenns [ eovereerees 20-4939866.. 808 Yard Street, LLC......o.covvvervrererereeceees OH............ NIA .o GVY Residential, LLC.........cocrrrrerreneenrerrirninns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Neooooe e
0140 | Nationwide..........ccoerrvererriens [ evrrerrens 20-4939866.. 820 Goodale Boulevard, LLC.........ccccoevrvrrrrennes OH............ NIA....ccoine NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide........oveeveererrereereens [ orrerrereens 20-4939866.. 825 Junction Way, LLC.........cccoovrrermrninrirnirnenne OH............ NIA ..o GVY Residential, LLC.........covvrerrereernrerrerrirninns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide..........cooerrrrererrans [ evrrerrenns 20-4939866.. 828 Bobcat Avenue, LLC........cccvvvvvererriiiiinnnns OH............ NIA...ccine NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide........ovveveeeerrereereens [ orverrereens 20-4939866.. 840 Third Avenue, LLC........ocoovrrrrrnrrrreienens OH............ NIA .o NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 20-4939866.. 840 Yard Street, LLC GVY Residential, LLC........c.ccccovvvrerrerrrrrerrenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 20-4939866.. 845 Yard Street, LLC.. . | GVY Residential, LLC................... ... |ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 20-4939866.. 860 Third Avenue, LLC..........cccceeveveirveererinnns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 20-4939866.. 880 Third Avenue, LLC........oovverrernrreeieeens NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... N
0140 | Nationwide. 20-4939866.. 880 Yard Street, LLC.. . | GVY Residential, LLC................... ... |ownership. ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 20-4939866.. 895 W. Third Avenue, LLC........ccc.oovrerrrrnrnrnnee NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... N
0140 [ NationWide.........ccoevveerrveerees | corrrierenns 20-4939866.. 950 Dorchester Way, LLC...........ccccoecvevevvveeeee |OHucces [NIA GVY Residential, LLC..........c.ccoceervierrrrierenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........ocveereeenrereereens [ oreereeeens 20-4939866.. 950 Goodale Boulevard, LLC..........ccccccoveeneneee | OHuceececes [NIALc NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Necooe e
0140 [ NationWide.........ccoeevreverrecreres | v 31-1486309.. 960 Bobcat Avenue, LLC..........cccoceeveeveevcereeeens |OHuec [NIAL Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrvrerrrreens [ correrenan 31-1486309.. 975 Rail Street, LLC.........cccoveevvevereeeiverecsieeees |[OHuc [NIAL Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ NationWide.........ccoeeveverrrecreres | v 31-1486309.. 995 Yard Street, LLC.........cccoecevvevveeeivecereeseenen | OHucc [NIAL Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrverrrrrens [ eorrerenns 31-1486309.. 18615 Claret Drive, LLC.........ccceoeeeevvereeeiienee | OHecece [NTAL NRI Cavasson, LLC.........cccoeveveiereerrecrcinnas ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide..........cceevvrerererens [ v 31-1486309.. 18700 Hayden Road, LLC............ccceeovvevrevvrveees | OHeceee [NTALc NRI Cavasson, LLC........ccccoevevevereerersicinnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | Nationwide..........ccoeurvrererreens [ v 31-1580283.. [N/a...c.civiens | v [ AD DORA, LLC......coceveeerverereieresiereesnenieinnes | OHeeceies INTAL . NWD Investments, LLC.........cccovevvrvereirirennnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | OSSR
0140 | Nationwide..........coeervvrerrrenens [ eovrerennns 31-1580283.. [N/a...oiviine | v e ADTV, LLC.....ooveeeveercerveereeeerereereeeseseesnisnees | OHeeceees [INTA NWD Investments, LLC.......c.cccovvrvvvererrerernnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company...........| ...... [\ USRI
0140 | Nationwide..........cceerrvererrinns [ evrrerens 52-2227314.. [Nfa...coiviies | oo e AGMC Reinsurance, Ltd.........ccccccoveveceveceiecnees | TCA et INTALce Nationwide Advantage Mortgage Company..... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TUUSO ISR
0140 | Nationwide..........covvrvrerrrenne [ corererreens 42-0958655.. |Nf@...currrirs | orerrireinirnnins | crereeriseeressessnnennes ALLIED Group, INC.....c.vvenrereninrensereeeiensennenes A A, Allied Holdings (Delaware), Inc.........c..cccrennee. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TR ISR
0140 | Nationwide..........ccoevrvrererrrens [ v 46-4628790.. [N/A...cciiies | rreieieieiieins e Allied Holdings (Delaware), InC..........cccooeveunae DE............. A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... A U PR
0140 | Nationwide.........coovrvvrerrrrrerennns 10127... | 27-0114983.. [N/a..oivirens | errrrrirninninns | cernrineeseeesreseneens ALLIED Insurance Company of America............ OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TR ISR
ALLIED Property and Casualty Insurance

0140 | Nationwide L 42-1201931.. [ N/@ueiieis [ [ e Company A ALLIED Group, INC.....covereeenrerrireernerneereereeenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TS ISR
0140 | Nationwide..........ccoerrvererrrans [ evrrerrens 42-1527863.. [N/A..ccciiis | orerereiiiieins | ererieissieneissinnnes ALLIED Texas Agency, INC........ccccovvrrerrrerennn. [, S AMCO Insurance Company..........cccoeveverrennees ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide.........cccrvvrvrrerrerennes 19100... |42-6054959.. [N/a....ccrireer | crrrrrrirrinnnns | cermeereereereereseneens AMCO Insurance Company............ccceeereerreeneen. A A e ALLIED Group, INC.....covereeenrerrereerncrneereeeeenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TS ISR
0140 | Nationwide..........ccoevrvererrians [ evrerrins 59-1031596.. [N/a...c.ciiviiens | cvrerreriiieiiens e American Marine Underwriters, Inc................... | IO NIA....ccoone Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | NationWide........oeveverrrrrereereens [ onverrerens 81-4532504.. | N/a.....coicvirs | v [ e American Tax Credit Fund 2017-A, LLC............ OH............ NIA .o Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide..........cooerrvrerrrrans [evrerrenns 82-2001573.. [Nfa..ciiviiens | covrvireiiiniiens e American Tax Credit Fund 2017-B, LLC............ OH............ NIA...ccine Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... \ TR ISR
0140 |NationWide.........oveeveererrerrereens [ correrrereens 82-4591498.. | Na....ccovvers | v [ e American Tax Credit Fund 2018-A, LLC............ OH............ NIA ..o Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TR ISR
0140 | Nationwide..........ccoevrvererrians [ evrrerrens 83-0606592.. [N/a.....cccviivnr | covrereiiieiiens [ erieireinieieissienne American Tax Credit Fund 2018-B, LLC............ OH............ NIA....ccoine Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 |NationWide.........ocveeeeeereereereens [ oreereerens 83-0620232.. | N/a....coiiirs | v [ e American Tax Credit Fund 2018-C, LLC............ OH............ NIA e Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... TR U
0140 | Nationwide.........ccooerrvrervrrnns [ evrreirens 83-3900932.. [N/a...cicviinnr | eorrrreiiiniiens [ American Tax Credit Fund 2019-A, LLC............ OH............ NIA ..o Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 |NationWide.........ovveverrerrereereens | coreerrereens 83-3953721.. | Nfa..eiiens | v | e American Tax Credit Fund 2019-B, LLC............ OH............ NIA..coe Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TR ISR
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0140 | Nationwide..........coovureervrerenns [ eovereerees 84-3443067.. | Nfa...ccoirers | [ e American Tax Credit Fund 2020-A, LLC............ OH............ NIA .o Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Neooooe e
0140 | Nationwide..........ccoerrvererriens [ evrrerrens 85-2359702.. [N/a...ciiviienr | cvreireiiieiiens [ American Tax Credit Fund 2020-B, LLC............ OH............ NIA....ccoine Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
American Tax Credit Fund 2021-A, LLC (fka
0140 | Nationwide.... 85-2649655.. American Tax Credit Fund 2020-C, LLC) Nationwide Life Insurance Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 86-2502912.. American Tax Credit Fund 2021-B, LLC............ Nationwide Life Insurance Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 [ NationWide.........ccoeververrrecrees | v 87-1349942.. American Tax Credit Fund 2021-C, LLC............ Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | NationWide........oevevereerrereereens [ orverrenens 31-1580283.. Arena District CA I, LLC.....ocovveevrrrreeirereis NWD Investments, LLC.......ccccocrrverneereerninienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
.................................................................... 90-0280710.. Arena District Owners Association..................... Other non-Nationwide............c.ccoverercrinnecnens [ M@ | v, | Other non-Nationwide...........ccoocvcvevvcncncnens [oveedNeviiins | 20
0140 | NationWide.........oceeeeeerrrereereens [ oreereenens 31-1486309.. Ballantrae Woods, LLC........ccccocuoverinrirrirnincenee Nationwide Realty Investors, Ltd............c......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... TR U
0140 [ NationWide.........ccoevvererereirenes | e 31-1486309.. Cavasson Hotel, LLC.........c.ccocvvveveeirieereiienns Cavasson Hotel Holdings, LLC..........c.cccoevue. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrvrererreens v 31-1486309.. Cavasson Hotel Holdings, LLC............cccccvuuuie. NRI Cavasson, LLC........cccoevveveierierrecrcienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide.........ccoevvererreeerees | v 20-1618232.. CNRI-Cannonsport Condominium, LLC............. CNRI-Cannonsport, LLC..........ccccoevviverrierennns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........ocvevreeerrereereens [ coreereeneens 20-1618232.. CNRI-Cannonsport, LLC.........ccccounrurrencrneeneenns Nationwide Realty Investors, Ltd...........ccc.oce.c. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Nucooe [
0140 | Nationwide.........cccevvererriernns 29262... | 74-1061659.. Colonial County Mutual Insurance Company..... TXeoiieins A Other non-Nationwide.............ccceviereniiiernnne contract.......c.coe. [ cevveerriierennn Other non-Nationwide..............ccoevervvveiveccenns | ovnes N....... 2t
0140 | Nationwide..........ccoevrvvererreens [ v 31-1486309.. Cottages at Hyatts LLC.........c.ccccouerervirercrennnn. OH............ NIA.....coon. Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | Nationwide . |68-0066866.. Crestbrook Insurance Company..........c.cc.evene. OH............ A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrvvererrrens [ correrenans 31-1486309.. Crewville, Ltd.......c.coevviieieeeeeeeeces OH............ NIA.....ccoo.. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide 84-5052608.. Danforth, LLC..........coooeviveeecee e OH............ NIA.............. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide . 142-1207150.. Depositors Insurance Company............cccccevnnne A A, ALLIED Group, INC.....covvevrerreieieireereiecieseneas ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
Discover Affordable Housing Investment Fund |

.................................................................... 46-4104813.. |Nfa..cocncins [ rerrereininens | eovererreeiseneneenen |LLC OH............ |OTH.............. | Other non-Nationwide...........c.ccocuvervrninenevnes | Meiiiiiriiniiiciieins | v | Other non-Nationwide.........ccoeeveveencnencnenne [N | 2
0140 | Nationwide..........oovvrvrrrrrenns [ eorereirenns 33-0096671.. | NA...ccoirirs | errrrrrriinninnes [ crmrineirereinnenninns DVM Insurance AQENCY........ovveeeereenerrereeneenns (07, — NIA ..o Veterinary Pet Insurance Company................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TR ISR
0140 | Nationwide . [47-4523959.. [N/a...cciiis o | evereisisnieisinins Eagle Captive Reinsurance, LLC...........cc.cc....... OH............ A, Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | Nationwide..........ooevrvrrrrereenne [ eoverrirennns 20-1945276.. | N@...ccoirrrs | corrrrirnennnnes | cermeeneireieensenninns East of Madison, LLC........cc.cocoveurrnrnrerrerninienns DE.....cce.. NIA...corne 120 Acre Partners, Ltd........cccocoovevevrerinnnnn. ownership.......... | o.... 24910 | Nationwide Mutual Insurance Company........... | ...... [\ | P
0140 | Nationwide..........ccoevrvrererrians [ evrerrens 20-1945276.. [N/a...ciiriiens | covrereieieiiens [ East of Madison, LLC..........cccccovererrereirieennn. DE.....ccoe.. NIA....ccoone ND La Quinta Partners, LLC...........cccooververrnnns ownership.......... | .o.... 75.090 |Nationwide Mutual Insurance Company........... | ...... N P
0140 | Nationwide..........ooerrvrrrrereenne [ eoverrirens 26-3260559.. | Na...ccoirrrs | eonrrrirniinnnnes [ eerereneineieennennin E-Risk Services, L.L.C...oovvvvrernrreireirninrenninne DE.....ccce.. NIA....orne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company..........  ...... | TR ISR
0140 | Nationwide L[ 75-6013587.. [N/a..cciiiis | orrieiieiiieis | oo Freedom Specialty Insurance Company............ OH............ A, Scottsdale Insurance Company ............cc....... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OISO ISR
0140 | Nationwide..........covvrvervrerenne [ v 20-4939866.. | N/.....covrrrs | correrrirrinninnes [ cererireereieenninnenns Grandview Yard Hotel Holdings, LLC................. OH............ NIA .o NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TS ISR
0140 | Nationwide..........ccoerrvererrians [ cvrrerrenns 20-4939866.. [N/a.....ccrvivns | covrerreriiiniiens e Grandview Yard Hotel, LLC..........cccovvierirrirennes OH............ NIA....ccinne Grandview Yard Hotel Holdings, LLC............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........oovvreerereereenns [ eovereireens 20-4939866.. | N/A.....corrrrs | correrrirrirninnes [ cereeereireieenninnin GVY Residential, LLC.........ccccovrrvrrrnernrerrirrennes OH............ NIA ..o NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TSSO ISR
0140 | Nationwide..........ccverrrrervrrans [evrerrenns 31-1486309.. [N/a...coiiviiens [ cvrrreiiniiens [ Harlem Road Developers, LLC..........cccocovueinnne OH............ NIA...ccine Nationwide Realty Investors, Ltd.............c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 |NationWide........oveevererrrereereens [ orrerreneens 51-0241172.. | D@ | v [ v Harleysville Group INC.........ocvvvevenrurincnrereennns [ ] S NIA ..o Allied Holdings (Delaware), Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ... |\ TR ISR
0140 | Nationwide L [41-0417250.. [N/ [ orrreiieieieis | e Harleysville Insurance Company...........cccoeueen OH............ A, Harleysville Group, Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OISO ISR
0140 | Nationwide.........cccevvererrirernne 42900... [23-2253669.. |N/a......ccceiver [ rrveeririeeeins | crveeeisieesnieienns Harleysville Insurance Company of New Jersey |NJ............. A, Harleysville Group, INC........ccccvvveveeirierirenenen, ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide.........ocrvurrrrvereennn. 10674... |23-2864924.. [N/a....ccvconee | cerrrrirrinenns | e Harleysville Insurance Company of New York... | OH............ A Harleysville Group, INC........ccovureerrenieneereireies ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... TR U
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€210

0140 | Nationwide 14516... | 38-3198542.. [N/a...coivereer | rerrerririnnnns | oo Harleysville Lake States Insurance Company.... [Ml.............. Harleysville Group, INC........ocvvuvererrenrrrirniens ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Neooooe e

0140 | Nationwide 64327... |23-1580983.. |N/a...c.ccviiens | cvrereiriiiiens v Harleysville Life Insurance Company................. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.........ocrverrrreereennn. 35696... [23-2384978.. | NA...ciirers | v [ e Harleysville Preferred Insurance Company........ Harleysville Group, INC........ccvvvrrerrinvenrrrirniens ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 26182... |04-1989660.. |N/a.....cccriivrs | cvrvrrerreniiens [ evreressieireiineenns Harleysville Worcester Insurance Company...... Harleysville Group, INC.......cccovveeivvieiierinienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide........ovveveeeerrereereens [ orverrereens 32-0051216.. | N@..coirirs | v [ ceneineireieeseeneenns Hideaway Properties Corporation...................... Nationwide Realty Investors, Ltd...........ccc........ ownership......... | ... 50.000 |Nationwide Mutual Insurance Company.

0140 | Nationwide 20-3289512.. Jefferson National Financial Corp.........c............ Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide . [ 75-0300900.. Jefferson National Life Insurance Company...... Jefferson National Financial Corporation ownership. ....100.000 |Nationwide Mutual Insurance Company.
Jefferson National Life Insurance Company of

0140 | Nationwide L 47-1180302.. [N/ [ v [ e New York [\ S A Jefferson National Life Insurance Company.... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... TR U
0140 [ NationWide.........ccoevvererereirenes | e 61-1340595.. [N/a...ccvivies [ e e Jefferson National Securities Corporation.......... DE............. NIA............. Jefferson National Financial Corporation......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrvrererreens v 31-1486309.. [N/a...c.iiviens | v [ Jerome Village Company, LLC.........cccccceuineee OH............ NIA.....ccoo.. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide.........ccoevvererreeerees | v 31-1486309.. [N/a...c.oiiee | v e JV Developers, LLC.........cccvveveveceiiecennns OH............ NIA.............. Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........ocvevreeerrereereens [ coreereeneens 74-1395229.. | N/a...cviiins | v [ e Lone Star General Agency, INC.........cccccoveenrenne. [ A s Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Nucooe [
0140 | Nationwide.........cccevvererriernns 11991... | 38-0865250.. [N/a.....cccovves | cereerviereiiies v National Casualty Company............ccccceevrevernnes OH............ A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrvvererreens [ v AC000920.... [N/a..coiciiis | rrrerieiieriieis | ererieessienseiseienees National Casualty Company of America, Ltd...... GBR.......... A National Casualty Company...........c.ccceoevenee. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | Nationwide..........coovvvrervrerens [ eorrrrnnn 42-1154244.. [Nfa...eiiies | eeeieieieieies e Nationwide Advantage Mortgage Company....... A NIA.....coon.. AMCO Insurance Company..........cc.ccveeeverene. ownership.......... | ...... 87.300 |Nationwide Mutual Insurance Company...........| ...... Yoo | P

ALLIED Property & Casualty Insurance
Company ownership,

Depositors Insurance Company...................... ownership.

0140 | Nationwide.... 42-1154244..
0140 | Nationwide 42-1154244..

Nationwide Mutual Insurance Company
Nationwide Mutual Insurance Company

Nationwide Advantage Mortgage Company.......
Nationwide Advantage Mortgage Company.......

Nationwide Affinity Insurance Company of

0140 | Nationwide..........ccoerrrrerrrrnnnns 26093... [48-0470690.. [N/a....cccceivirs | rrrrrerreriienss | ererersireneissienens America OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | Nationwide.........ccorvvrvrrrrrerennns 28223... |42-1015537.. Nationwide Agribusiness Insurance Company... [IA.............. A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TR ISR
0140 | Nationwide..........ccoevrvrererrrens [ eorrerenns 31-1578869.. Nationwide Arena, LLC........cccccoeviiierrirrieienns OH NRIArena, LLC.......oooveiireieeriee e ownership.......... | ...... 90.000 |Nationwide Mutual Insurance Company........... | ...... N T,
0140 | Nationwide.........coovvrvrerrerenne [ eovereerenns 20-8670712.. Nationwide Asset Management, LLC................. OH Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TS ISR
0140 | Nationwide.........ccovrrrrerrrrrnnnns 10723... | 95-0639970.. Nationwide Assurance Company..........cc.ccveen OH Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ooevrvrrrrerenne [eovererreens 31-1036287.. Nationwide Cash Management Company.......... OH Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TR ISR
0140 | Nationwide..........ccoerrvrererriens [ evrrerrenns 31-4416546.. Nationwide Corporation.............cceuevveveirererrenns OH Nationwide Mutual Insurance Company........... ownership.......... | .o.... 95.200 |Nationwide Mutual Insurance Company........... | ...... Yoo | P
0140 | Nationwide 31-4416546.. Nationwide Corporation.............cevvereeererrernenens OH Nationwide Mutual Fire Insurance Company... |ownership.......... | co...... 4.800 |Nationwide Mutual Insurance Company.......... | ...... Yoo | P

0140 | Nationwide. 31-1667326.. Nationwide Financial Assignment Company...... OH. . | Nationwide Life Insurance Company. ..| ownership. ...100.000 | Nationwide Mutual Insurance Company N

0140 | Nationwide 23-2412039.. Nationwide Financial General Agency, Inc......... PA NFS Distributors, INC........c.covrrurenrerrerririennenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... [\

0140 | Nationwide 31-6554353.. Nationwide Financial Services Capital Trust...... DE Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N

0140 | Nationwide. 31-1486870.. Nationwide Financial Services, Inc . |Nationwide Corporation................ .. |ownership. ...100.000 |Nationwide Mutual Insurance Company N

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

0140 | NationWide........oveeveererrereerrens [ orverrerens 31-1748721.. Nationwide Fund Distributors LLC NFS Distributors, Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TR ISR
0140 [ NationWide.........ccoevveverrrecrenes | v 31-0900518.. Nationwide Fund Management LLC.... DE NFS Distributors, Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........crvvrrrrrereennne 23760... | 31-4425763.. Nationwide General Insurance Company........... OH Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Necooe s
0140 | Nationwide.........coovrrvrerrerrrnns 10070... | 31-1399201.. Nationwide Indemnity Company............cccveeurnne OH Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
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0140 | Nationwide 25453... [95-2130882.. |Nf@...ceverriins | rrerrereriernnins | crreeneereereeseeennenees Nationwide Insurance Company of America...... OH............ ALLIED Group, INC. ...covererrerrerrieincenreneereenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Neooooe e
0140 | Nationwide 10948... [31-1613686.. [N/A.....cccceivis | rrrrreireriiienns e Nationwide Insurance Company of Florida........ OH............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | NationWide........oveeveererrereereens [ orrerrereens 41-2206199. | N/a...vivins | orrrnrirrrninnes [ e Nationwide Investment Advisors, LLC................ OH............ Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide..........cooerrrrererrans [ evrrerrenns 73-0988442.. [N/a...ccccviivns | covrrreiiiniiens [ Nationwide Investment Services Corporation.... | OK............. NIA...ccine Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... ) (U PO
Nationwide Life and Annuity Insurance
0140 | Nationwide . [31-1000740.. |N/a..ciiiiis [ erveeeiieiiens | e Company OH......c.... Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide . 131-4156830.. [N/a..ciiiis e | e Nationwide Life Insurance Company.................. OH............ Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company...........| ...... 1\ USRI
Nationwide Life Tax Credit Partners 2002-A,
0140 | NationWide.........oceeereeenrereereens [ coveereeneens 13-4212969.. |N/@...coieriirs | erereirerninins | creereeereireieeineenees LLC OH............ NIA..ce Nationwide Life Insurance Company................ (011211 OIS IOV 0.010 | Nationwide Mutual Insurance Company........... | ...... N...... L PO
Nationwide Life Tax Credit Partners 2002-B,
0140 | NationWide.........ocveereeenrereereens [ oreereeenns 01-0749754.. | N/a...cniiins | v [ e LLC OH............ NIA..cooie Nationwide Life Insurance Company................ Other..ceceiecees | s 0.010 | Nationwide Mutual Insurance Company........... | ...... N...oo. | IO
Nationwide Life Tax Credit Partners 2003-A,
0140 | Nationwide..........ccoevrvrererreens [ correrennns 54-2113175.. [Nfa.eiiiie | e [ LLC OH............ NIA.....cccoo.. Nationwide Life Insurance Company................ Other...cocvevieies | e 0.010 |Nationwide Mutual Insurance Company........... | ...... N.oooa. | P
Nationwide Life Tax Credit Partners 2003-B,
0140 | NationWide.........ocueeeeeereereereens [ coreereineens 58-2672725.. | N@...ceiiiins | v [ e LLC OH............ NIA e Nationwide Life Insurance Company................ Other..ceceeecnes | e 0.010 | Nationwide Mutual Insurance Company........... | ...... N...oo. | IR
Nationwide Life Tax Credit Partners 2004-A,
0140 | NationWide.........oceeeeeeereereereens [ creereeeens 20-0382144.. | N/a...cviiins | v [ e LLC OH............ NIA e Nationwide Life Insurance Company................ Other..coceeces | s 0.010 |Nationwide Mutual Insurance Company........... | ...... N..ooo. | P
Nationwide Life Tax Credit Partners 2004-C,
0140 | NationWide.........oceeveeerreereereens [ oveereenenns 20-0745965.. | Na....ccoiviins | v [ e LLC OH............ NIA. e Nationwide Life Insurance Company................ Other. o | e 0.010 | Nationwide Mutual Insurance Company........... | ...... N L PR
Nationwide Life Tax Credit Partners 2004-F,
0140 | Nationwide..........ccoerrvererriens [ v 20-1918935.. [N/a...ciiviers [ cvreiieiiieiiens [ LLC OH............ NIA....ccoone Nationwide Life Insurance Company................ Other....ocevies | e 0.010 |Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2005-A,
0140 | Nationwide..........ccoevrvrererrrans [ v 20-2303694.. [N/a...c.coviienr | cvreiieiieiiens [ LLC OH............ NIA....ccoone Nationwide Life Insurance Company................ Other...coeivies | e 0.010 |Nationwide Mutual Insurance Company........... | ...... N T,
Nationwide Life Tax Credit Partners 2005-B,
0140 | NationWide.........oceeeeeerneereereens [ oveereenenns 20-2303602.. | N/A....crieiens | v [ e LLC OH............ NIA. e Nationwide Life Insurance Company................ Other..cceeecnes | e 0.010 | Nationwide Mutual Insurance Company........... | ...... N L P
Nationwide Life Tax Credit Partners 2005-C,
0140 | Nationwide..........ccoervvrererriens [ crrrerenns 20-2450960.. [N/a...c.coviienr | correrieriieiiens e LLC OH............ NIA....ccoone Nationwide Life Insurance Company................ Other.....cveviees | e 0.010 |Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2005-E,
0140 | NationWide.........oceevererneereereen [ ovrereinenns 20-2774223.. | Na..ccniiins | e [ e LLC OH............ NIA e Nationwide Life Insurance Company................ Other. o | e 0.010 | Nationwide Mutual Insurance Company........... | ...... N | PR
Nationwide Life Tax Credit Partners 2007-A,
0140 | Nationwide.........cccverrverrrrnns [ evrerrenns 21-1288836.. [N/a...c.icviens | cvrvireiiniiens [ LLC OH............ NIA...ccinne Nationwide Life Insurance Company................ Other...ceevres | e 0.010 |Nationwide Mutual Insurance Company........... | ...... N T
Nationwide Life Tax Credit Partners 2009-C,
0140 | NationWide.........oceeveverreereereen [ v 26-3427479.. | A | [ e LLC OH............ NIA.cce Nationwide Life Insurance Company................ Other...coceevenes | e 0.010 | Nationwide Mutual Insurance Company........... | ...... N T
Nationwide Life Tax Credit Partners 2009-D,
0140 | Nationwide..........ccvvrrrrerrrrans [evrrerrenns 26-3427525.. [Nfa...ciiviiens [ eovrieieiiiniiens e LLC OH............ NIA...ccine Nationwide Life Insurance Company................ Other...coeevreis | e 0.010 |Nationwide Mutual Insurance Company........... [ ... N T
0140 | NationWide.........oceeveverneercereen [ v 27-1362364.. | Na....cviiins | v | e Nationwide Life Tax Credit Partners 2009-I, LLC| OH............ NIA..ce Nationwide Life Insurance Company................ Other....ocevvenes | e 0.010 | Nationwide Mutual Insurance Company........... | ...... N T
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0140 | Nationwide..........coevrvererrinns [ evrrerrens 45-0469525.. [N/A..ccciiis | orereireiiiieins e Nationwide Life Tax Credit Partners No. 1, LLC |OH............ NIA....ccoine Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... | ...... N T
0140 | Nationwide.........ccorevrerrerrerennes 42110... [ 75-1780981.. |Nf@..ceierriins | ererrereirerinnins | crreereereereereesnnenens Nationwide LIOYdS........ccovvveveeereinireireinirieineens TXeoieres A e 1 PSRN CONract......cocvs [ overerericrennns Nationwide Mutual Insurance Company........... | ...... [\ 2
Nationwide Sales Solutions, Inc. (fka
0140 | NationWide.........oceevereereereereens [ oreerrenens 42-1373380.. |N/@.cceiiriirs | ererrireineineins | ereereereereeieeieeeees Nationwide Member Solutions Agency Inc.) A NIA e ALLIED Group, INC.....curvvreeeenrereeseeneereereereens ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Necooe s
0140 | Nationwide 75-3191025.. [N/a..ciiviienr [ covrrireiiiniiens [ Nationwide Mutual Capital, LLC.........cccccccorvunne OH............ NIA...coine Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... [\ TR ISR
0140 | Nationwide B1-A1TT110.. [ NAiis [ [ e Nationwide Mutual Fire Insurance Company..... OH............ A s Other non-Nationwide............cocueeereeerercerrirnenne (11 ST PR Other non-NationWide...........c.oeueveererrerrirnenens | ceenne N -
0140 | Nationwide 314177100, [N/ e | e Nationwide Mutual Insurance Company............. OH.......c.... UDP.............. Other non-Nationwide............cccceeevieniiiennnne 212 TSRO IUSRRRRON Other non-Nationwide..............cccoverveveiveieens | evnes N...... 2t
0140 | Nationwide 34-2012765.. | Na...criiens | v [ e Nationwide Private Equity Fund, LLC................. OH............ NIA..ce Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Necoee s

Nationwide Property and Casualty Insurance

0140 | Nationwide . [31-0970750.. [N/ | v [ e 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..cccou.... ownership. Nationwide Mutual Insurance Company........... | ...... N

0140 [ NationWide.........ccoevveerreecrees | v 31-1486309.. Nationwide Realty Management, LLC OH............ NIA.............. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e

0140 | Nationwide..........ccoevvvererrrens [ v Na.nn. Nationwide Realty Services, Ltd Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e

0140 | Nationwide.........ccoevvreverrrecreres | v 73-0948330.. Nationwide Retirement Solutions, Inc................ DE............. NIA.............. NFS Distributors, INC........cccevevvvererriereerrennn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
Nationwide Life and Annuity Insurance

0140 | Nationwide..........ccoevverererens [ eovrrrnnnns 83-2250056.. Nationwide SBL, LLC.........ccocovvvevererecrerereinens OH............ Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ USRI

0140 | Nationwide..........ccoevrvrererrrans [ v 36-2434406.. Nationwide Securities, LLC.........cccoceverrerrerninens OH............ NFS Distributors, INC.........cccccoveererirrieirerinen. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e

0140 | Nationwide.........coovvrvrrrrrenns [ eovererrens 31-4177100.. Nationwide Services Company, LLC.................. OH............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TSI ISR

0140 | Nationwide..........ccoerrvrererreens [ errerenns 46-1952215.. Nationwide Tax Credit Partners 2013-A, LLC.... |OH............ Nationwide Life Insurance Company................ Other...cocvevies | e 0.010 |Nationwide Mutual Insurance Company........... | ...... N P

0140 | Nationwide..........cceerrvrererenens [ eovrrernnns 46-1971926.. Nationwide Tax Credit Partners 2013-B, LLC.... |OH............ Nationwide Life Insurance Company................ Other...oeeeeeis | e 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

0140 | Nationwide 20-5976272.. Nationwide Ventures, LLC..........cccovvnrerrrninnenns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... [\

0140 | Nationwide 31-0871532.. NBS Insurance Agency, INC........cccceveererienenns Nationwide Mutual Insurance Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N

0140 | Nationwide. 85-4193218.. NCS Arizona, LLC........... . | Nationwide Mutual Insurance Company...........| ownership. ...100.000 |Nationwide Mutual Insurance Company N

0140 | Nationwide 11-3651828.. ND La Quinta Partners, LLC Nationwide Realty Investors, Ltd...................... ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company N

0140 | Nationwide..........ooevrvererereenns [ v 31-1630871.. NFS Distributors, INC........ccvveeverrerrerrenrerrerrenes Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TSI ISR

0140 | Nationwide..........ccooerrrrererrians [ cvrerrenns 82-5195340.. NLIC REO Holdings, LLC.......cccccoevverrirerrerriirinas Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR

0140 | NationWide.........ovveverrerrerrereens [ orrerrereens 82-5194959.. NMIC REO Holdings, LLC.........ccocovrvrrerrrrrerrinnns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ... | TR ISR

0140 | Nationwide.........ccooervrrerrrrrans [ evrrerrenns 46-3762545.. NNOV8, LLC....coveieeeieeeeeie e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR

0140 | NationWide.........oveeveeeerrerrerrens [ orrerrereens 20-4939866.. North of Third, LLC.......coovverrireirreerrireireiieeenens NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TS ISR

0140 | Nationwide..........ccoerrvrererriens [ evrrerens 31-1486309.. NRIArena, LLC.....cocovveieieirieiecseessieienns Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR

0140 | NationWide.........ovvevererreereereens [ oreerreens 31-1486309.. NRI Brooksedge, LLC........coovvreneerrerieneireinies Nationwide Realty Investors, Ltd...........cc......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... TR U

0140 | Nationwide..........ccovrrvererrnns [ervrrerrenns 31-1486309.. NRIBuilders, LLC.......cccovvverririreirieieseieninns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR

0140 |NationWide.........oceeveerrrrerrerrens | orverrerens 31-1486309.. NRI Cavasson, LLC........cccoovrnrerreneneeneireineens Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TR ISR
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0140 | Nationwide..........coovureervrerenns [ eovereerees 31-1486309.. NRI Communities/Harris Blvd., LLC Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Neooooe e
0140 | Nationwide..........ccoerrvererriens [ evrrerrens 31-1486309.. NRI Corporate Housing, LLC..........ccccccvvvrienenne Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoervvrererveens [ corrrerenans 31-1486309.. NRI Cramer Creek, LLC........c.ccovvvvvierirriieienne Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide..........cooerrrrererrans [ evrrerrenns 20-4939866.. NRI Equity Land Investments, LLC.................... Nationwide Realty Investors, Ltd...................... ownership.......... | o.... 80.000 |Nationwide Mutual Insurance Company
0140 | NationWide........ovveveeeerrereereens [ orverrereens 26-0212217.. NRI Equity Tampa, LLC.....c.oovvrrrrrincreieies Nationwide Realty Investors, Ltd...........ccc........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 31-1486309.. NRI Office Ventures, Ltd.........cccovvvrvrerirnnnnn. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 31-1580283.. NRI Telecom, LLC... . INWD Investments, LLC............ .. |ownership. Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. NRI-Rivulon, LLC.......cccovvevevecievee e Nationwide Realty Investors, Ltd...................... ownership.......... Nationwide Mutual Insurance Company

0140 | Nationwide 90-0729552.. NTCIF-2011, LLC...ooeeeereeeeeeeeireen Nationwide Mutual Insurance Company........... Nationwide Mutual Insurance Company........... | ...... N

0140 | Nationwide. 90-0729552.. NTCIF-2011, LLC.... ... | Nationwide Mutual Fire Insurance Company... Nationwide Mutual Insurance Company N......

0140 | Nationwide 27-4700627.. NTCP 2011-A, LLC...orirrreeeereieeireieenae Nationwide Life Insurance Company................ Nationwide Mutual Insurance Company........... | ...... N

0140 [ NationWide.........ccoevveerrveerees | corrrierenns 46-0741029.. NTCP 2012-A, LLC....coevveereeceeee e Nationwide Life Insurance Company................ Nationwide Mutual Insurance Company...........| ...... N...... 2
0140 | NationWide.........ocveereeenrereereens [ oreereeeens 46-3309896.. NTCP 2013-C, LLC....cooreeveerireeerereeeeeeeene Nationwide Life Insurance Company................ Nationwide Mutual Insurance Company........... | ...... N...ooee A
0140 | Nationwide..........ccovvvrerrrerens [ eovrerenans 46-4111078.. NTCP 2014-A, LLC.....ovvereeeee e Nationwide Life Insurance Company................ Nationwide Mutual Insurance Company...........| ...... N.oooa. 2
0140 | Nationwide..........ccoevrvrerrrreens [ correrenan 47-1404116.. NTCP 2014-B, LLC.....covveereeeeseee Nationwide Life Insurance Company................ Nationwide Mutual Insurance Company...........| ...... N..ooa. 2
0140 | Nationwide..........cooervvervrerens [ v 47-1413242.. NTCP 2014-C, LLC....ooveeeeeeeece e Nationwide Life Insurance Company................ Nationwide Mutual Insurance Company...........| ...... N.oooa. .
0140 | Nationwide..........ccoevrverrrrrens [ eorrerenns 47-3909345.. NTCP 2015-A, LLC.....ovreeeeeeeee Nationwide Life Insurance Company................ Nationwide Mutual Insurance Company...........| ...... N.oooa. 2
0140 | Nationwide..........cceevvrerererens [ v 47-4148470.. NTCP 2015-B, LLC.....cvvvverereeeeereeeere Nationwide Life Insurance Company................ Other...oeeeieieis | e 0.010 |Nationwide Mutual Insurance Company........... | ...... N.oooa. .
0140 | Nationwide..........ccoeurvrererreens [ v 81-3836925.. NTCP 2016-A, LLC.....covrereeeeereeee Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | OSSR
0140 | Nationwide..........coeervvrerrrenens [ eovrerennns 82--2015085. [N/a.....oiviene | cveerierieeiiens [ evrreivesiesierieinne NTCP 2017-A, LLC....ovvereeee e Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company...........| ...... [\ USRI
0140 | Nationwide..........cceerrvererrinns [ evrrerens 84-1969518.. NW Fyrebyrd, LLC.......ccoevieiiecrceeeeie NNOV8, LLC......cveiieireeieveesee s ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TUUSO ISR
0140 | Nationwide..........covvrvrerrrenne [ corererreens 85-3363961.. NW NEXE, LLC..oovreeeieieeesse e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TR ISR
0140 | Nationwide..........ccoevrvrererrrens [ v 81-0936428.. NW Private Debt, LLC........ccccoovvervirieieirirennen. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........oovvrvrrrrrenne [ eorerrirens 26-1903919.. NW REL LLC...ooeririeerrireireecesseieeesesseeeens Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TR ISR
0140 | Nationwide..........ccoerrvererrinns [ evrrerrenns 46-3654078.. NW-Amesbury, LLC........cccccovvererririeereiennns NW-REL LLC......ooveierrreieeeceeeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide 81-1263284.. NW-Amesbury Il, LLC.......ocvvvrrrrerrerrerrernirnnenns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ...... N

0140 | Nationwide.... 84-2078643.. NW-Amesbury IlI, LLC Nationwide Mutual Insurance Company ownership ....100.000 |Nationwide Mutual Insurance Company N

Nationwide Life and Annuity Insurance

0140 | Nationwide..........ccoevrvererrians [ evrerrins 87-0899685.. [N/a.....cccvivenr | cvrerreriiniiens [ NW-Antioch, LLC........ccoovereririecreeeseienine OH............ NIA....ccoone Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | NationWide........oeveverrrrrereereens [ onverrerens 87-1087011.. | Nfa..uirirers [ v [ e NW-Asheville, LLC........ooovrrrrinrrrereerneereneeeens OH............ NIA .o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide..........cooerrvrerrrrans [evrerrenns 84-3727023.. [Nfa...ciiviinns | covrereieiniien e NW-Ashland, LLC........ccccovrerrinrenrerrieiereieninns OH............ NIA...ccine Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... \ TR ISR
0140 |NationWide.........oveeveererrerrereens [ correrrereens 83-2056769.. | N/A....ccoiiirs | corrrrirriirennes [ ceeeireireieeneinnins NW-Athens Way, LLC........cccovvmrnrrrrerninrerreens OH............ NIA ..o Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TR ISR
0140 | Nationwide..........ccoevrvererrians [ evrrerrens 84-3942108.. [N/a...coiiviiens | eorrereiiieiiens [ NW-Beloit, LLC......coeverereieirerieeseeeseenine OH............ NIA....ccoine Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Fire Insurance Company... |...... [\ TR ISR
0140 |NationWide.........ocveeeeeereereereens [ oreereerens 87-0847675.. | Nfa...coirirs | v [ e NW-Broadway at Surf, LLC...........cccosvrrnrrenns OH............ NIA e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... TR U
0140 | Nationwide.........ccooerrvrervrrnns [ evrreirens 83-1613456.. [N/a...ccicviiens | evrvreiiiniiens [ NW-Cameron Village, LLC.........cccooovveriirrnirenne OH............ NIA ..o Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 |NationWide.........ovveverrerrereereens | coreerrereens 83-4513883.. | Nfa...coivers | v | e NW-Carothers, LLC.........cccrrumrrnrerrurrerneennereeens OH............ NIA..coe Nationwide Mutual Fire Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Fire Insurance Company... | ...... | TR ISR
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0140 | Nationwide..........coovureervrerenns [ eovereerees 84-2920247.. NW-Cranberry, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Neooooe e
0140 | Nationwide..........ccoerrvererriens [ evrrerrens 86-3529884.. NW-Englewood, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoervvrererveens [ corrrerenans 84-4388876.. NW-Escalante, LLC..........ccccoeeervereeererecrsierennns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide..........cooerrrrererrans [ evrrerrenns 86-1538532.. NW-Escalante Il, LLC........c.cooeverererrerrreieirenns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide........ovveveeeerrereereens [ orverrereens 31-1580283.. NWD 205 Ving, LLC.....c.vvvereerrrireeirrereereieenns NWD Investments, LLC.......ccccocorrvrenrereerninienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.

0140 | Nationwide 31-1580283..
0140 |Nationwide. 31-1580283..
0140 | Nationwide 31-1580283..
0140 | Nationwide 31-1580283..

NWD 225 Nationwide, LLC NWD Investments, LLC.......c.cooorvrrieieiriinnnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
NWD 230 West, LLC....... . INWD Investments, LLC.... .. |ownership. ...100.000 |Nationwide Mutual Insurance Company.
NWD 240 Nationwide, LLC NWD Investments, LLC.........ccccooevevvereiicrnnn, ownership.......... ....100.000 |Nationwide Mutual Insurance Company

NWD 250 Brodbelt, LLC.........ccovverrerrererrieneenens NWD Investments, LLC.........cocovrveerrereereineenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... N

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

0140 | Nationwide 31-1580283.. NWD 265 Neil, LLC.....cooveeeeeriereieieireirereieeenes NWD Investments, LLC........ccocoerveeniereereenienes ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... N

0140 [ NationWide.........ccoevveerrveerees | corrrierenns 31-1580283.. NWD 275 Marconi, LLC..........cccoevvvrvererirernne. NWD Investments, LLC.........cccccoeevverericrnnnn ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........ocveereeenrereereens [ oreereeeens 31-1580283.. NWD 300 Neil, LLC.....vveeereireieieeereireireieenes NWD Investments, LLC........ccocoerneereereereenienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Necooe e
0140 | Nationwide..........ccovvvrerrrerens [ eovrerenans 31-1580283.. NWD 300 Spring, LLC........cvvevevvevererceieeeeens NWD Investments, LLC.......c.cccoevvvrrererrerennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | Nationwide..........ccoevrvrerrrreens [ correrenan 31-1580283.. NWD 355 McConnell, LLC........ccccoeveveirriernnes NWD Investments, LLC..........cccovuvrvererrirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ NationWide.........ccoeeveverrrecreres | v 31-1580283.. NWD 425 Nationwide, LLC NWD Investments, LLC.......c.cccoevrvrrererrerennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrverrrrrens [ eorrerenns 31-1580283.. NWD 500 Nationwide, LLC NWD Investments, LLC.........ccccovvvrvererrirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 [ NationWide.........ccoervrrererrrcerenes | covrrirerenns 31-1580283.. NWD Arena Crossing, LLC NWD Investments, LLC.......c.ccccovvrvvrererrerennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoeurvrererreens [ v 31-1580283.. NWD Arena District I, LLC..........ccoevvervreiernen. NWD Investments, LLC.........cccovevvrvereirirennnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | OSSR
0140 [ NationWide.........cceervveverrrrerenes | corrrierenns 31-1580283.. NWD Arena District II, LLC NWD Investments, LLC.......c.cccovvrvvvererrerernnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company...........| ...... N | e
0140 | Nationwide..........cceerrvererrinns [ evrrerens 31-1580283.. NWD Arena District MM, LLC NWD Investments, LLC.........ccoevevrererrirennnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TUUSO ISR
0140 | Nationwide..........covvrvrerrrenne [ corererreens 31-1580283.. NWD Arena District PW, LLC NWD Investments, LLC.......cccocovrvrrnrerrernirnnenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TR ISR
0140 | Nationwide..........ccoevrvrererrrens [ v 31-1580283.. NWD Arena District V, LLC.......ccccoevverrerrierinnes NWD Investments, LLC..........cccvvvrvererrirennnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........oovvrvrrrrrenne [ eorerrirens 31-1580283.. NWD Athletic Club, LLC........ccovvrrerrereierirrireins NWD Investments, LLC.......cc.cocovrvrrrrerrerninrenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TR ISR
0140 | Nationwide..........ccoerrvererrinns [ evrrerrenns 31-1580283.. NWD Brodbelt, LLC........cccoverererereieiieieieieens NWD Investments, LLC.........cccevervrvrerrirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide 30-0876022.. NWD Franklinton, LLC.......c.coovverrerreneenrernereinnns Nationwide Realty Investors, Ltd.........ccc.c........ ownership.......... | ... 80.000 |Nationwide Mutual Insurance Company........... | ...... N

0140 | Nationwide. 31-4118665.. NWD HP, LLC............. . INWD Investments, LLC............ .. [ownership.......... [ ...... 75.000 |Nationwide Mutual Insurance Company N.....
0140 | Nationwide 31-1580283.. NWD Investments, LLC.......cc.ccoovrvrrrrernrenrerneens Nationwide Realty Investors, Ltd..........cc.c........ ownership.......... | ... 80.000 |Nationwide Mutual Insurance Company........... | ...... [\
0140 | Nationwide 35-2642005.. NWGH, LLC....ovreeieecee e Nationwide Realty Investors, Ltd..................... ownership.......... | ... 75.000 |Nationwide Mutual Insurance Company

0140 | Nationwide.
0140 | Nationwide
0140 | Nationwide

85-1262262..
85-0524968..
............. 86-2431839..

NW-Gator Walk, LLC.. . | Nationwide Mutual Insurance Company........... |ownership. ...100.000 |Nationwide Mutual Insurance Company.
NW-Groves, LLC........cccouvierenieereeeseisnine Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company

NW-HUDB13, LLC.....oovreceee e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide.........coverrvererians [ evrerrenns 47-2482818.. NW-Jasper WAG, LLC........cccovovvrvrrererrieienreens NW REL LLC...oovieieeiieeresese e ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide........oceevrrrerrereerrens [ orverrereens 81-5146596.. NW-Logan, LLC.....c.ovurrerreenrireireiecneiseieeeeens NW REL LLC....voieririeeieirereiecneiseieeseennenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 [ NationWide.........ccoevvevererecrees | v 84-2937171.. NW-Naples, LLC.......cccccovveerereeerceeeeeee Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company

Nationwide Life and Annuity Insurance
0140 | NationWide.........ccoevvrverrrecreres | covrreernns 85-1246853.. [N/A.....cocvies | cerrreeiiieies oo NW-0akbrook, LLC..........ccccoevvvererreererereernnes OH....c.c.... NIA.............. Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e




Statement for June 30, 2021 of the NATlONWlDE INDEMN'TY COMPANY
SCHEDULE Y

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

K40

1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0140 | Nationwide..........coovureervrerenns [ eovereerees 83-2260477.. NW-ORBPD, LLC......ovrverrerirrerneireieeeeeneereeeens NW REI (NMFIC), LLC......ovveeverrirercreereireennes ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Neooooe e
0140 | Nationwide..........ccoerrvererriens [ evrrerrens 83-0849392.. NW-Park Place, LLC........ccccovviererreeieieiries Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide........oveeveererrereereens [ orrerrereens 47-1740812.. NW-Peachtree, LLC........cccovrvrenrrrrrrncnrireeens NW REL LLC....voieerieeineireereecseiseieeseennenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide..........cooerrrrererrans [ evrrerrenns 46-2469044.. NW-Portales, LLC........ccccovrvivrerinieeriieninns NW REL LLC...ooveeieeisrcereeeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide........ovveveeeerrereereens [ orverrereens 47-2449044.. NW-Promenade at Madison, LLC...........c.......... NW REL LLC....voieririeeineireire e ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 83-2173918.. NW-Radius, LLC......cooerereirieiereireeieseienins NW REI (NLIC), LLC....coovveerrrereeieieis ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 87-1367836.. NW-Rancho, LLC........ . | Nationwide Life Insurance Company.... ....| ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 86-3702669.. NW-RPG Cranberry, LLC.......c.ccceovvveveriirerirnes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 87-0890277.. NW-RUDY, LLC.....oeeeeieeieieieeeeeeeeeeene Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 84-4326171.. NW-Southbank, LLC... . | Nationwide Mutual Insurance Company........... | ownership. ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 81-3212025.. NW-Springfield, LLC........cconerrnenereireirnineenes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 [ NationWide.........ccoevveerrveerees | corrrierenns 85-0536537.. NW-Sweetwater, LLC..........cccooeveviverereierereninns Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........ocveereeenrereereens [ oreereeeens 46-5764783.. NW-TysonS, LLC......vveeeieeereireieineineieeeeieenas NW REL LLC....ooieieieiinciseireiecseseieeeeeneines ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Necooe e
Nationwide Life and Annuity Insurance
0140 | Nationwide..........ccoevrvvererreens [ v 81-1603024.. [N/a...c.oivicens | v [ NW REI (NLAIC), LLC....ocvrvrerereeereeeeae OH............ NIA.....coon. Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | Nationwide..........coovvvrervrerens [ eorrrrnnn 81-1619428.. [N/a...civii | e e NW REI (NLIC), LLC....oovvvereereeeereeeeea OH............ NIA.....coon.. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Nevoroos e
0140 | Nationwide..........ccoevrvvererrrens [ correrenans 81-1861190.. [N/a.....ccoviens | v [ NW REI (NMFIC), LLC.....coevirirerereeree OH............ NIA.....ccoo.. Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide..........ccovvvrerererens [ eovrrrennns 31-0947092.. [N/a...coiiiie | eovrereeieeiiens e OCH Company, LLC......c..cccocovvververereieeersennns OH............ NIA......ooon.. Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ USRI
.................................................................... 26-0263012.. | N/a...ccvivens | conererrnirnenees [ ceineneneiennnnene. | Old Track Street Owners Association, Inc.......... | OH............ |OTH.............. | Other non-Nationwide............cccocneurernrnineene | M@cciiiisincncnens [ cevvineiceeneene | Other non-Nationwide..........ocvevcnvenencncnens | vl Nuviii [ 21
Nationwide Life and Annuity Insurance
0140 | Nationwide..........ccoevrvrerrrnnne 13999... | 27-1712056.. | N/a....cooccies | rrrereiriieies | e Olentangy Reinsurance, LLC...........c.ccoeveunee. LV [ A, Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
Nationwide Agent Risk Purchasing Group, Inc.
(fka On Your Side Nationwide Insurance

0140 | Nationwide..........oovvrvrrrrerenne [ eoverrirens 47-1923444.. |Nf@.c.coiirins | e | crrveesineeseieesenenens Agency, Inc.) OH............ NIA ..o THI Holdings (Delaware), InC.........ccccovvrvrnrenee. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TR ISR
0140 | Nationwide 31-1486309.. Perimeter A, Ltd Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 20-4939866.. Rail Street Parking, LLC.. . . INRI Equity Land Investments, LLC... . | ownership. ...100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 75-2938844.. Registered Investment Advisors Services, Inc... Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 82-0549218.. Retention Alternatives Ltd..........cccocvvvrenenien Nationwide Mutual Fire Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TSI ISR
0140 | Nationwide 31-1486309.. Rivulon Hotel I, LLC......coovevvieiecreeceene NRI-Rivulon, LLC.......coeieieeeieeeeene s ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | Nationwide 31-1486309.. Rivulon Hotel 1, LLC.....ovveveevreeereeeireieeenns NRI-RivUION, LLC......ooveeeireieireieceeeireieenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ... | TR ISR
0140 | Nationwide 1311117969, [N/ [ | v Scottsdale Indemnity Company...........ccccvvivnnes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide L [31-1024978.. [N/ [ v [ e Scottsdale Insurance Company...........c.c.cocrvenee. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TS ISR
0140 | Nationwide . [86-0835870.. [N/a....cciiivirs | rrrrrreiieiiieis | errerersnienseineinnens Scottsdale Surplus Lines Insurance Company... |AZ............. A, Scottsdale Insurance Company............cccvuene. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
.................................................................... 91-2158214.. | nfa....coccvvns | v | eeivecneneieienenene. | The Hideaway Club.........ococevceevvivvncnccniinene | CAnceeo.. | OTH............... | Other non-Nationwide Other non-Nationwide............cocoeevereenerernene | veereNuviiii [ 21
.................................................................... 20-3541511.. | Nfa...ccvvens | [ civinenerieinineee. | The Madison Club.........ococeeeevincncncicnconenenens | CAuncee | OTH...........c.... | Other non-Nationwide Other non-Nationwide............cocoeeveverererenene | veerelNuviii | 21
0140 |NationWide.........oceeveerrrrerrerrens | orverrerens 31-1610040.. | N/@...coiiirs | v | e The Waterfront Partners, LLC............ccccoerrurnenne OH............ NIA..coine Nationwide Realty Investors, Ltd...........c.c........ ownership......... | co.... 50.000 |Nationwide Mutual Insurance Company.......... | ...... N T
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Statement for June 30, 2021 of the NATlONWlDE INDEMN'TY COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0140 | Nationwide..........coovureervrerenns [ eovereerees 52-2031677.. | Nf@..ceiiers | e [ e THI Holdings (Delaware), INC.........ccccoverrrrennenne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . [86-0619597.. [N/a....ciiivis | orrreeiierieieis | errereissienseiseinnens Titan Insurance Company............cccoevrererrnenn. THI Holdings (Delaware), InC..........ccccuvvrrvnnee ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide........oveeveererrereereens [ orrerrereens 75-1284530.. | N/@....coivirs | v [ e Titan Insurance Services, INC........ccovvrrerrerenncs THI Holdings (Delaware), InC.........cccccvvvrvereeenee ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 33-0160222.. [N/a...ciiriiens | covrvireiiiniiens [ V.P.I. Services, INC.......ccocovvvivererereressieinns Veterinary Pet Insurance Company................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . 195-3750113.. [ N/@.ciiiieins [ v [ e Veterinary Pet Insurance Company.................. Scottsdale Insurance Company............cce.eu.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide L [34-1394913.. [N/a..iiiiiis e | e Victoria Fire & Casualty Company.............c....... THI Holdings (Delaware), INC.........ccccoevverivnnee ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. . 134-1842604.. Victoria National Insurance Company. . | Nationwide Mutual Insurance Company........... ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide . | 34-1777972.. Victoria Select Insurance Company................... Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........oveeeeeeereereeree [ oreereenens 31-1486309.. | N/a...coiiers | v [ e Wellington Park, LLC........cccoveerirnrreirieens Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TSI ISR
Aster Explanation
1 For the purposes of this schedule, Nationwide presumed control of these entities because they are owned by at least 10% and are not wholly-owned by a Nationwide entity.
2 Other ownership indicates a non-ownership circumstance by a Nationwide entity.




Statement for June 30, 2021 of the NATIONWIDE INDEMNITY COMPANY

PART 1 - LOSS EXPERIENCE

Current Year to Date

1 2
Direct Premiums Direct Losses

Lines of Business Earned Incurred

3
Direct
Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

—
SOWOOUTAWN

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.....
. Mortgage guaranty.......
. Ocean marine.......
. Inland marine........
. Financial guaranty....
. Medical professional liability - occurrence....
. Medical professional liability - claims-made.
. Earthquake
. Group accident and health
. Credit accident and health....
. Other accident and health
. Workers' compensation

. Warranty
. Reinsurance-nonproportional assumed property.

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

................................. 0.000
................................. 0.000

..0.000 |.
..0.000 |.
..0.000 |.
..0.000 |.
..0.000 |.

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

Current

Lines of Business Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peri

. Commercial multiple peril
. Mortgage guaranty
. Ocean marine
. Inland marine........
. Financial guaranty.

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

. Auto physical damage
. Aircraft (all perils)

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

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

Homeowners multiple peril...

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

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

. Sum. of remaining write-ins for Line 34 from overflow page....
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......cconinimininiinriirisisissesee s sneseeseens
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Statement for June 30, 2021 of the NATlONWlDE INDEMN'TY COMPANY

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

1 2 3 4 5 6 7 8 9 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 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 4 PO oo [ o | essessisssssssssssssssssnis | sesnssnssssssssesnssssssseas 0 [ | | seenseenessssssessessnes0 | aiiniinnssnsnsnsnnns | | eesess st sess s ssnsnssenns | seesssesssesss s ssessesenes {0 O 0 [ oo 0
2. 2019 s e enienes | erreneens s enreneens | srienssns s 0 [ | e | o0 | s | | et | seeseesssesss s [0 O [0 R 0
3. Subtotals
2019 4 PriOT oo | e 0 [ oo 0 [ oo 0 [ oo 0 [ i 0 | om0 | s [0 [ [0 N [0 0 [ o O 0 [ oo 0
4. 2020 e | erreneenesene e enenreneens | srsensens s 0 [ | | ersnenesensessesnen0 | arinnnsns e | | s nssnssenns | seesessssesss s [0 O 0 [ oo 0
5. Subtotals
2020 + PriOF ..ot | oo 0 [ oo 0 [ o 0 [ oo (O 0 | om0 | s [0 [ [0 R [0 0 [ O [0 R 0
6. 2021, [ ) .9, SRR RO )., SO PO ) .9, SO PO XXXvrvnrrnns s | o0 | XXXireeniene e | onvessessessessessesssesssenss | nesssesssesssssssessesssssac 0 [ ) .0, SR [ 0,0, SO PR XXX
7. TotalS ... | e () (1) () (O [ 0 [ oo | s [V [ (V) [ (V) [ [V [ (U (V) [ 0
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | ..ccoovveevnnaee 1,080,166
| PR 0.0%] 2. worrrrrrnnnnd 0.0%] 3. e 0.0 %

Col. 13, Line 7

Line 8

4 i, 0.0 %




Statement for June 30, 2021 of the NATIONWIDE INDEMNITY COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

3. Wil the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

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

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

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

Bar Code:

200 0 0D AR
*1 007 02 0214 9000O0O0O0 2 =
A0 0 0 R LA i
*1 007 02 02145520000 2 =
A0 T 0RO LA
* 1 007 02 02136150000 2 =
AR TR O RO LA i
*1 007 02 02150050000 2 =

Q15

Response

NO

NO

NO

NO




Statement for June 30, 2021 of the NATIONWIDE INDEMNITY COMPANY
Overflow Page for Write-Ins

NONE

Q16



Statement for June 30, 2021 of the NATIONWIDE INDEMNITY COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ok w

_
- o

Book/adjusted carrying value, DECEMBEr 31 Of IO YEAI..........cvcvevrerieeierieteeeee ettt senees
Cost of acquired:

2.1 Actual cost at time of aCQUISIION. ..........ovuevererrerrieiersrieereseeseseeeseenens

2.2 Additional investment made after acquisition \
Current year change in NCUMDIANCES...........covvvveveercrreereereees e o)
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation...............ocreeeeeeereeneeneineeneeneisesesesseseeseneees
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amounts.............ccceeeveevrieieriiniennes
Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

- A A
o w N -~ Oo

Book value/recorded investment excluding accrued interest, December 31 Of prior Year...........ocveueeeereeneeneerseeneenseeeneenees
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (I0SS) ON ISPOSAIS.........cvururrvireireiiieiseieisise ettt b et b bbbttt bbbttt
Deduct amounts reCeIVEd ON QISPOSAIS..........c..eururirirreriiirrireeseieeeis ettt s et s et nseeae
Deduct amortization of premium and mortgage interest points and commitment fE€S...........cooueirerieieinieieeeeeeses
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year's other-than-temporary impairment recognized

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
. TOtal VAIUGLON GIIOWANCE........couieieeieiecircieeee ittt bbb
. SUDLOLAl (LINE 11 PIUS LINE 12)...euveieeieireiiesieiris sttt sttt sttt en s essensanssesnns
. Deduct total NONAAMItIEd GMOUNTS...........cuuriiiiieiii bbb
. Statement value at end of current period (Ling 13 MINUS LiNE 14).......oriiurieisnesseisi s ssissssns e snsssssessesssssssssssssssessnes

................................... 96,944,141

..................................... 1,450,595
................................... 94,978,929

................................. 101,207,104

................................... 96,944,141

.................................... (1,467,275)

................................... 95,476,866

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, DECEMDEr 31 Of PHIOr YEAI..........cccveuieeireieise ettt snees
Cost of acquired:

2.1 Actual cost at time Of ACQUISIEION.............cueviuireiiiccce sttt bbb aeaes
2.2 Additional investment made after ACQUISITION. ............ocururirriiiecireisese sttt
Capitalized deferred interest and other.............

Accrual of discount...........cccoceverernee.
Unrealized valuation increase (decrease).
Total gain (loss) on disposals............
Deduct amounts received on disposals.............
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccoevrivrerrrieirerreseriesseneessiennes
. Deduct total Nonadmitied @MOUNLS............cccriiieiriieiecee st s s s e
. Statement value at end of current period (Line 11 MiNUS LINE 12)......cvueuiiieiieiisieieisississssssesssesseesssessesssssssesassssssesssssssasses

................................... 74,411,787

................................... 69,745,999

..................................... 2,505,259

..5,987,278

...2,160,529

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© N ok w2

Book/adjusted carrying value of bonds and stocks, December 31 of Prior YEar..........ccccevevevreecieviecieesee e
Cost of bonds and SLOCKS ACQUIFET..........c.cvueveiuiiriieiciie ettt bbbt aes
ACCTUAL OF GISCOUNL........cocvicviteictctece ettt ettt bbbttt s bbb n s seneaes
Unrealized valuation iNCrEaSE (ABCTBASE)..........euiuiveieereiiiseiseisiiesie ettt bbbt bbb bbb se st sse e
Total gain (I0SS) ON GISPOSAIS..........rvererrererrereireeiesisseeee e es sttt s st s et n st en st
Deduct consideration for bonds and Stocks diSPOSEA OF ...........ciueiieiiirieicice e
Deduct amortization Of PrEMIUM...........c.eiririrrirree ettt s bbbt en
Total foreign exchange change in book/adjusted Carrying ValUe..............ccccucuiveieiiveicieieeec e
Deduct current year's other-than-temporary impairment reCoOgNIZEd............cccoueueurieiveieiiierieceseee e

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees...........ccocerverveeicreirnnnans
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9+10)........ccceevverierrererierieere e
. Deduct total nonadmitted @MOUNLS...........ccvuiviiiieicieiree ettt bbb
. Statement value at end of current period (Line 11 mMINUS LINE 12)........ccciiiueiiieiiiiieieiiieisiesie s sresssssesessssesssens

.............................. 2,201,587,534
................................... 71,809,927
........................................ 738,891
.................................. (14,552,186)
................................... 90,466,374
.............................. 2,175,734,303
..................................... 2,529,409

........................................ 799,478

.............................. 2,347,303,839
................................. 267,445 479
..................................... 3,871,792
.................................... (9,260,839)
..................................... 9,489,059
................................. 406,236,351
................................... 10,057,340
..................................... 1,589,971
........................................ 621,866

................................. 172,586,306

.............................. 2,201,587,534




Statement for June 30, 2021 of the NATlONWlDE INDEMN'TY COMPANY
SCHEDULE D - PART 1B

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

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 ():euvurereeeeeireiseeseie ettt snsensnens | eoneesessesseseensessenes 653,235,833 | ..coeiieieeieieeenininas 1,521,539 | oo 550,957,324 | ..o (4,759,672) | .ovoneereveerineeene 653,235,833 | ooveeeeeeeeins 99,040,376 | ..o ieereeieieeeniens | e 1,619,586,056

20ISO

226,952,979 3,974,055 | oo 178,803,517 (173,236) 226,952,979 51,950,281 512,505,728
TN N D 28484497 | oo 1,300,818 | oo 16,751,427 | v 326,208 | oo 28484497 | oo 13,360,092 | veoeeeeeeeeseeseseesseesosis | coesesieseesesne 52,360,375
T R N I AIRL:< K72 N DA 13,302,036 | v 354,284 | oo 21,183,323 | oo 8,235,571 | ovoeesesceseeseseseesseesesis | eesesioseoeseso 13,197,624
NAIC 5 (8)..re oo seesesstosesseesosss ettt | oreeseesseeseososses BB17,182 | ooreeecesesesessescesiosee | oesesesiossesesios L LE AL P N XLV A L7 LI TN D 3,937,765
NALC B (8)...eeeeeeeessessers et seoseseeseesess oot ees oo esteot | ettt et | | 1| 1| et | e [ P
TOUA] BONGS...1.orrresscescesesssssestsesseeseesetessessesterssessesscsseeses | ssessesessereseess 933,673,814 | oo ssesssne 6,796,412 | oo 763,631,485 | oo (4,252,420) | oo 933,673,814 | oo 172,586,321 | oo () 2,201,587,548
PREFERRED STOCK
NAIC ettt ettt esseeseesessees st seesess | cetesiessesseessosseseossoestesios | ceeesistesseoeseesiestesseeseosios | coeeeesesiostesseeseosesseeesoesies | cotteeseesiossosseeseesetsssseesees | coeeeeseesssest st eseseeeseos | oottt o Y B
NAIC 2erreeeseseeseee ettt ettt eeseesesseot st soesess | cetesiosseeseesossesesssestesios | ceseesistesseoeseesiestesseesosios | coeeeeseesiestesseeseosesseessoesies | cotteeseesiossessee st seesees | coeeeeseesesest ettt eeeeeeseon | ottt oot o Y B

O Yo T oY SO (OO SO OY IR IS Y B

15.  Total Bonds and Preferred StOcK.........cocoriiriiniinisnisniinississssissisnins | o 933,673,814 | ..o 6,796,412 | oo 763,631,485 | ..o (4,252,420) | ..o 933,673,814 | ..o 172,586,321 | ..o 0

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1S.......... 0; NAIC2S...... 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S...... 0; NAIC6S........ 0.




Statement for June 30, 2021 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3
Book/Adjusted Actual

Carrying Value Par Value Cost

4
Interest Collected
Year To Date

5
Paid for Accrued Interest
Year To Date

9199999.......coniiriircc

SCHEDULE DA - VERIFICATION

Short-Term Investments

Year To Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, December 31 Of PHiOr YEAI...........cviveieiiiriieieieteie et nee
Cost of short-term iNVEStMENES ACUINEA...........ccovevevieeieciercceee ettt se sttt bnee
ACCIUAD OF GISCOUNL.......ooveevee it
Unrealized valuation iNCrEaSE (ABCTBASE)..........cvevevreeieiresieeieisisese s st tes s es s sssssse st ss et s s sassaessannee
Total gain (I0SS) ON QISPOSAIS.........ccuuruurerieieeireireeeeireisee ettt se et s bbb ent s
Deduct consideration received 0N dISPOSAIS............c.cvuiueiiiririierei ettt
Deduct amortization Of PrEMIUM............c.ciiieiciieie ettt sttt
Total foreign exchange change in book/adjusted Carrying ValUE.............cocccevieecveiieeece e
Deduct current year's other-than-temporary impairment reCOgNIZEM............ccueieriereirirnieneireeiieese e iees
Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)........cccocvrrvrirnrnnrnieiesssesesieenns
Deduct total nNonadmitled @MOUNES...............cuciiiiiiie s

Statement value at end of current period (Line 10 MINUS LINE 11)....veriiiiiieiirisiesisessissessssessesssssssssessesssssnsesssssnsessesanes

...................................... 54,851,852

QsI03




Statement for June 30, 2021 of the NATIONWIDE INDEMNITY COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QSI04, QSI05, QSI06, QSI07



Statement for June 30, 2021 of the NATIONWIDE INDEMNITY COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

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

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

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

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

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

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

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

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

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

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

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

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

.......................................... 172,176,128

.......................................... 114,088,504

QsSI08
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Statement for June 30, 2021 of the NATlONWlDE INDEMN'TY COMPANY

SCHEDULE A - PART 2

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

NONE




Statement for June 30, 2021 of the NATlONWlDE INDEMN'TY COMPANY

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

2030

Location 4 5 6 7
3
Loan Number State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
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 16 18
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
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on Total Gain (Loss) on
Loan Number Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Disposal Disposal

Mortgages Closed by Repayment
00-1000949.......ccovvvrmrennee STOW..cooriricererisnrnenensssisenssesisssssensssnsssessessssssnssnes | OHevevvinneiines | v 05/30/2002.... | 05/28/2021.... | ... 301,235 (V1 OPORRRTITR IO 253,382 0
00-1001237. DALLAS.....cooiiiiviiiisrisnssssrsnississnsssssssssssssssssssnsnssssssssnsenes | T urerennnesnens | connennes 11/20/2002.... | 05/18/2021.... | ... 491,787 (U 491,787 0
0199999. Total - Mortgages CloSEd by REPAYMENL.........cceuiuiirieieieisie et st st mersees essessesssessesssssssessessnsansesseesessesensessesansessessssssessessnsansens | sesassessessssnsassas 793,022 | oo 0 .0 0 0 0 745169 | ..o 745169 | o 0 0
Mortgages With Partial Repayments
00-1000701......ovevnrrrrern VILLANOVA......coovirerirnrieesninssrserinesisseseesssssssnsensesnne | PR [ 12/17/2001.... 496,158 0 0
00-1000714........coovererrirnnn CLOSTER.......coovveeeiererreieieenseiesssenesssssssssssssssssnsesensenss | Ndovoiviniiens | v 11/08/2001.... 236,085 0 0
00-1000875.... | SCOTTSDALE.........oveieeereeereeeeecereesresneeesssneesseesssenses | Ao | v 09/18/2002.... 583,170 0 0
00-1000932.... ... |HARRISON TOWNSHIP.......covvvvrrirrninrirernnnirernnneereninnes | Ml [ 05/29/2002.... 2,482,695 0 0
00-1100774...ccoovvvrivcris SOLANA BEACH......ccciivinisiissiinniississnsssissnssnssssesssesnees | CAuinsiineninne | cveneens 03/24/2005.... . 372,548 0 0
0299999. Total - Mortgages With Partial REPAYMENTS........c.iiiiiiiitiiiei ittt ceetierse st sessnisnensnenns | aniessenssssnsensas 4,170,656 | ...ccoovvrrrrnnn 0 .0 0 0 0 380,777 0
Mortgages Disposed
00-1102262 DALLAS 10/12/2018.... | 06/30/2021.... | .... 9,774,303 0 ) I 9,028,760
00-1102749 HOUSTON 07/25/2017.... | 06/30/2021.... | ....... 25,000,000 0 B - 24,248,163
00-1102752 HOUSTON 07/28/2017.... | 06/30/2021.... | .... 8,775,130 {01 [OORORRRIINY [PTRN 8,301,050
0399999. Total - MOrtGages DISPOSEU. ... cuuruuuirsurrssresersieessersssasssesss s emsssess s ses et eesssesssens e es bttt | nnesenssnneaas 43,549,433 | oo 0 0 0 0 0 41,577,973
0599999, TOtAl MOMGAGES. ........couuveeiiiiiiiiceii b b iess bbb | coinsiiessiened 48,513,111 | oo 0 0 0 0 0| oo 42,703,919




€030

Statement for June 30, 2021 of the NATlONWlDE INDEMN'TY COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation,
NAIC
Desig-
nation and
SVO
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
[ US Government Building Open-End Feeder 1 [ San ANtON0.......ooroeersesese [7X.... |USAA Real Estate Company.......o.eeresscee 07702008 | oo o 535,502 | oo | 1560
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.. 0 ... 535,502 0 0 ... XXX.oonee
4899999. Subtotal - Unaffiliated 0 535,502 0 0 [ XXX
5099999. Totals (VR 535,502 0 0.... XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income




030

Statement for June 30, 2021 of the NATlONWlDE INDEMN'TY 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 - Industrial and Mi:

03027X  AY 6 | American Tower Corp Sr Nt 3.700% 10/15.........coomiumiiniiiiiierisrisnissisesiesiens | veviesisniens 04/29/2021........ JP Morgan Securities LLC.........c.coovuiiiniiniieiieiisnsseeeesssisssssiiens 525,000 971
097023  CJ 2 |Boeing Co SrNt 3.600% 05/01/34 04/12/2021........ HSBC Securities USA Inc 340,000 5,542
1248EP  CN 1 |CCO Holdings LLC SrNt 4.500% 05/01/32...... 05/13/2021........ Tax Free Exchange 1,257,000 | ..o 1,886
14448C  AS 3 | Carrier Global Corp SrNt 3.577% 04/05......... 04/22/2021 VIIOUS. ... 350,000 730
260543 DD 2 |Dow Chemical Co SrNt 3.600% 11/15/50 04/29/2021......... | CIIGIOUP......cvvvvrireriiieiseriisies e 510,000 12,597
37045X  CY 0 |General Motors Co Sr Nt 3.600% 06/21/3 04/20/2021 VIIOUS. ..ottt | evsesneseniennssnssensenssnsensensnssensennns | corensesnsneenseenenssensenesennese D00, D2 | ottt 475,000 5,733
37045X  DE 3 | General Motors Finl Co SrNt 2.350% 01 04/19/2021........ Deutsche Bank Capital .470,000 3,160
44891A  BL 0 |Hyundai Capital America St Nt 6.375% 0.......coverureeeeercieeeeereeeeeeeseieesesseeeneennees | seeveseeseneens 05/06/2021........ VBHOUS. ...ttt nnen .137,000 454
44891A  BP 1 |Hyundai Capital America Sr Nt 2.375% 1.......ccccooviiiiiiiiriisiiciiccicisssniieiisnis | ceieniiisnins 04/06/2021 Goldman Sachs & COMPANY..........ceiuivreriirerniiierieriseeessisees s 850,000 11,215
458140  BM 1 |Intel Corp SrNt 4.750% 03/25/50. 04/29/2021....... | CIIGIOUP......couvvrrirriiieireriiiriesie s 525,000 2,632
61945C  AE 3 |Mosaic Co SrNt 5.625% 11/15/43........coooiviiiiiiiriisiceiessnissssisesienisnisenins | sreieniinsiins 04/06/2021 Stifel NICOIaUS & CO INC......uvvvirveciriiieiiersieese s sssiseiessssissessenns | seninseesnsssssessesssssssensssssensssses | ereesssensessesessseseneneen 2285200 | wierierineiesnsissssissessenne 175,000 3,910
91324P  EF 5 | UnitedHealth Group Inc Sr Nt 3.250% 05........ 05/17/2021........ CIlIGrOUP. ...t 860,000
3899999. Total - Bonds - INAUSHIAl ANA MISCEIIANEOUS..............c.coveiueieieiietieeiecieiictete ettt eteeetiee eetaetetesetet et s eeaesessaetesensseesesssaesesesssees et s aesesensseesesnsssesansneetesssaesesansneesessassesansssesesenessssensssesessarsssassssesesesassssansnseiess  teversssessnsesesesesssssssnsesesesensesensnseesasenns | cverererieeseniesesensnenererensessDy FIOATS |ttt 6,474,000 XXX
8399997. Total - Bonds - Part 3 ..6,474,000 XXX
8399999. Total - Bonds. ,474,000 XXX
9999999. Total - Bonds, Preferred and Common Stocks. XXX XXX
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Statement for June 30, 2021 of the NATlONWlDE INDEMN'TY COMPANY

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
4 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) BJ/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
Bonds - U.S. Government
455780 AG 1 |Indonesia (Republic of) AID SrNt 8.90..... | .. | 06/01/2021. | Redemption ~ 100.0000..........cccres | covurrrmerierirerenennns | cerererirens 50,000 | ..ocoonneen 50,000 | ..ocoonnee. 54,500 | ..coorvirrns 50,278 (278) (V24 I 50,000 |...... 0 2,225 | 06/01/2021. | 1.A ccooovennee.
62938L AA 8 |NRRC-B Facilities Corp CTL GSA Backed. | .. | 04/15/2021. | Redemption ~ 100.0000..........cccoc. | orvvermrvrerirenirsnienns | coviirenes 380,000 | ......... 380,000 | ......... 380,000 380,000 | ..o [ e | e | e 0 [ oo | s 380,000 |...... 0. 13,015 | 04/15/2022.{1.B ..............
Vendee Mtg Tr RMBS REMIC Ser 1994-2
911760 EJ 1 |3ZB .1 06/01/2021. | Paydown 20,805 | ............ 20,805 | ............ 20,348 | ..o 20,657 147 147 | 20,805 |...... 0 561 | 06/15/2024. | 1.A ..............
Vendee Mtg Tr RMBS REMIC Ser 1996-2
911760 HH 2 |1Z . 106/01/2021. | PaydOWN.........ocvvriiiciinriiciinns [ e | o 65,694 | ........... 65,694 | ........... 65,368 | ....ccccouvnne 65,498 196 196 | oo [ i 65,694 |..... 0 | e 1,834 | 06/15/2026.
912828 4N 7 |U S Treasury Nt 2.875% 05/15/28............ .. | 06/30/2021. | Nationwide MUtual...........ccoceeverres [ cornrernvernerverirerirns | e 22,194,540 | ..... 20,000,000 | ..... 20,210,627 | ......... 20,170,977 | oo | cvvreens (10,447) B (10,447) 20,160,530 ..2,034,010 |..... 2,034,010 | ..... 359,375 | 05/15/2028.
912828 S5 0 |U S Treasury 7/15/2026 TIPS 0.125% 07/ .. | 06/30/2021. | Nationwide MUtual...........cccoooverieees [ onrennnrnnnissirssiinnns | aeees 91,255,984 | ..... 74,900,000 | ..... 74,975,931 | ......... 79,906,835 | ..(4,183,943)| ....... 122,534 o (4,061,409) . 75,845,426 .. | 15,410,557 |...15,410,557 | ... 98,659 | 07/15/2026.
0599999. Total - BONAS - U.S. GOVEINMENE. ....veuieiiesirssitissieisesssene st ebsisssess sttt ....113,967,023 | ... 95,416,499 | ..... 95,706,774 | ....... 100,594,245 | ..(4,183,943)]| ....... 112,152 | o 0 ... (4,071,791 | oo, 0 ] e 96,522,455 | ..o, 0 | 17,444,567 |..17,444,567 | ... 475,669 XXX
Bonds - U.S. States, Territories and Pc
Massachusetts St GO Ref SerB  5.250%
57582N XX 8 |0 . | 06/30/2021. | Nationwide Mutual...... 2,139,099 | ... 2,130,000 | .......2,315,395 2,140,744 (9,113 .. 2,131,631 [ | e 7,469 | 7,469 | 102,196 | 08/01/2021.
605580 DH 9 |Mississippi St GO Ref Ser A 5.250% 11/.. | .. | 06/30/2021. | Nationwide MUtual.............cccouvvers | vorernrerrmrinirvcrrens | cvve 2,034,240 | ....... 2,000,000 | ....... 2,247,840 2,017,450 [ ..(10,320) 2,007,129 | oo [ 27111 | 27,111 L 69,708 | 11/01/2021.
70914P  B6 8 | Pennsylvania St GO First Ser 5.000% 09. | .. | 06/30/2021. | Nationwide Mutual.........cccccooevvevine | eoiniinniinninniinnins | oo 5,848,356 | ....... 4,785,000 | ....... 5,913,686 5,446,715 ) (53,685) 5,393,030 | .coviiniinnins | s 455,327 | ...... 455,327 | ... 189,406 | 09/15/2026.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. .......cuiiis oriiiiirireiirisiissiisssiiessenesssessssssssssssssenssesesssssssnsssssesnens | eoeee 10,021,695 | ....... 8,915,000 | ..... 10,476,921 9,604,909 (V) IO U L)) I o I [N (73,118) [ o0 | i 9,531,790 | .o 0] .. 489,907 | ....... 489,907 | ..... 361,310 XXX
Bonds - U.S. Political Subdivisions of States
Cincinnati OH City SD GO Ref Classroom
172252 A2 4 |C . | 06/30/2021. | Nationwide MUtU@l...........c.ccocvvreverns | cornrremermerireeinenns | v 3,064,068 | ... 3,000,000 | ....... 3,404,610 3,031,965 | oo | v (17,930 [ ooeverevernenrnne [ erererneene(17,130) [ o | i 3,014,835 | oo | v 49,233 | ........ 49,233 | ....... 91,438 | 12/01/2021.| 1.C FE.........
442331 3G 7 |Houston TX GO Txbl 3.845% 03/01/31.... |.. | 06/30/2021. | Nationwide MUtual.........ccccocvermrerne | eovvrrmerirerireriniins | woveees 5,661,565 | ....... 5,000,000 5,000,000 5,000,000 | ..coovvierirerins [ e | e | o0 | | oe5,000,000 | | e 661,565 | ....... 661,565 | ..... 159,674 | 03/01/2031.|1.D FE.........
442331 3H 5 |Houston TX GO Txbl 3.925% 03/01/32.... |.. | 06/30/2021. | Nationwide MUtUal........c.cccoeveeeerne | eovmremerinerineineins | e 5,659,860 | ....... 5,000,000 | ....... 5,000,000 5,000,000 crreee:D,000,000 [ oo [ e 659,860 | ....... 659,860 | ..... 162,997 | 03/01/2032.|1.D FE.........
717883 FK 3 |Philadelphia PA Sch Dist GO Ref Ser AFS | .. | 06/30/2021. | Nationwide Mutual............c.cocevvves | vevveererrnnienreniveinns | v 6,051,475 | ....... 5,000,000 5,292,950 5,112,935 | .o | v [CIZI01) 1 EURRIN I (T2 O ISR 5,103,726 | ...cvvrrcrrens | e 947,749 | ....... 947,749 | ..... 145,139 | 06/01/2026. | 1.E FE.........
San Diego CA Uni Sch Dist GO Ref 1998
797355 WK 6 |Se .| 06/30/2021. | Nationwide MUtUL...........ccocerverernee | vorrrernnrneirersniinires | v 4,991,576 | ....... 4,000,000 | ....... 3,916,200 3,964,528 2,776 2,776 | oo | e 3,967,304 |....cccoviirenne 1,024,272 | ..... 1,024,272 | ..... 219,389 [07/01/2026.|1.C FE.........
San Diego CA Uni Sch Dist GO Ref 1998
797355 YY 4 |Se . | 06/30/2021. | Nationwide Mutual............cccovevres | corvrrvcmirverireniinnies | e 6,527,065 | ....... 5,000,000 | ....... 5,512,600 5,246,190 | .oooovvvvirverres | e (13,919) [ oo [ e (13,919) [ oo | i 5,232,272 | .ovvvrvrrrnrns 1,294,793 |..... 1,294,793 | ... 261,771 |07/01/2028. | 1.C FE.........
South San Francisco CA GO Uni Sch Dist
840071 AT 1S . | 06/30/2021. | Nationwide Mutual..........cc.ccoooveines | v | s 2,423,813 | ....... 2,180,000 | ....... 2,463,029 2,237,878 | oo | o (10,076) | ..ocvvvvviiiiens v (10,076) | ..ooovvvrirnnine 2,227,802 | ..ooovrriinrinns | s 196,011 | ....... 196,011 | ...... 90,606 | 09/15/2023.|1.B FE.........
2499999. Total - Bonds - U.S. Political SUbivVSIONS Of SEALES. .......iiruriiii o snssnnssnens | eees 34,379,422 | ... 29,180,000 | ..... 30,589,389 | ......... 29,593,496 | ..ot [V (47,558) [ covovrerncns 0 [ (47,558) [ ..ovvovvernnenad [ I 29,545,939 | ..ot 0].4,833483 |.... 4,833,483 | ..1,131,014 XXX XXX
Bonds - U.S. Special Revenue and Special A it
Alabama Fed Aid HW Fin AuthRev Ser A
010268 AX 8 |5 .1 06/30/2021. | Nationwide Mutual............cccccvcvies | coerricnnrvcireniniins | e 4,048,643 | ... 3,335,000 | ....... 3,846,522 3,650,654 | ....coovvirvcies [ e (25,249) | ..o [ e (25,249) | ..o | i 3,625,405 | ...covvrirnrans | e 423,239 | ... 423239 | ... 138,495 | 09/01/2033.| 1.B FE.........
Alabama Fed Aid HW Fin AuthRev Ser A
010268 AY 6 |5 .1 06/30/2021. | Nationwide Mutual.............cccccvcvies | o | s 4,045,849 | ... 3,335,000 | ....... 3,831,448 3,641,630 | .ooovvvvciieiies [ e (24,495) | ..o [ e (24,495) | ..o | i 3,617,135 | oo | oo 428714 | ....... 428714 | ... 138,495 | 09/01/2034.|1.B FE.........
Alabama Fed Aid HW Fin AuthRev Spl
010268 BA 7 |Oblig .1 06/30/2021. | Nationwide Mutual.............cccccocvves | o | e 6,051,475 | ....... 5,000,000 | ....... 5,712,750 5,440,788 | ....cooovvrverres | v (35,148) | ..ovvrviriins [ e (35,148) | ..o | i 5,405,640 | ..cocovvrivrins | e 645,835 | ....... 645,835 | ..... 207,639 |09/01/2036.|1.B FE.........
Alabama St Port Auth Rev AMT Ref Docs
010604 CC 8 |Se . | 06/30/2021. | Nationwide Mutual............cccccvevres | eoerivinniveiieniiniins | e 3,813,324 | ....... 3,160,000 | ....... 3,548,775 3,424,866 3,407,584 | [ 405,740 | ....... 405,740 | ..... 118,061 | 10/01/2030. | 2.A FE.........
American Mun Pwr Ohio Inc Rev Comb
027650 MB 7 |Hydro . | 06/30/2021. | Nationwide Mutual...... o 1,696,110 | ... 1,500,000 | ....... 1,657,650 ...1,591,168 (8,275) | .. 1,582,894 | | 113,216 | ....... 113,216 | ....... 52,500 | 02/15/2031.
08527N  GY 6 |Bernalillo Cnty NM Rev Gross Tax Repts R | .. | 06/30/2021. | Nationwide MUtUal..........c..oceeeeeves | voveverererneernneinnnines | vveene 2,224,626 | ... 2,000,000 2,223,620 2,046,294 (7,917) 2,038,378 | .cooovvverrver | e 186,248 | ....... 186,248 | ....... 78,458 | 10/01/2023.
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08527N  GZ 3 |Bernalillo Cnty NM Rev Gross Tax Repts R | .. | 06/30/2021. | Nationwide MUtUaL................ccevevenes | o | v 4,168,991 | ....... 3,600,000 3,997,224 KV (USHZ: R PR [ (13,025) (13,025) 3,693,257 || 475,734 | ... 475,734 | ... 141,225 | 10/01/2024.
13068L  YZ 2 |California St Pub Wks Brd Rev Ref-Variou. | .. | 06/30/2021. | Nationwide MUtual..............cccccocvves | convviennviinnciiiniiins | covenae 5,809,960 | ....... 5,000,000 5,531,600 5,326,267 | .....ccoovrvmrnr | cerrennn (25,679) (25,679) 509,372 | ....... 509,372 | ..... 132,778 | 11/01/2032.
164243 HS 9 | Cherokee Cnty GA Auth Rev Wir & Swr Ref| .. | 06/30/2021. | Nationwide Mutual............cccccoovvenns [ vverirerinrinnicniicnns | v 3,865,209 | ....... 3,690,000 | ....... 4,271,323 3,804,466 | ....cooovvrveries | e (21,023) (21,023) | oo | 3,783,443 | i | s 81,766 | ......... 81,766 | ..... 185,474 | 08/01/2023.
167562 QK 6 |Chicago IL Midway Arpt Rev Amt Ref Ser A| .. | 06/30/2021. | Nationwide Mutual...... 003,333,270 | ... 3,000,000 3,206,880 3,115,626 10,705) | .. .(10,705)| .. 228,348 | ....... 228,348 | ..... 119,667 | 01/01/2032.
167562 QL 4 |Chicago IL Midway Arpt Rev Amt Ref Ser A| .. | 06/30/2021. | Nationwide MUtUaL............cc.coocvveres | corvveernrirnnniinniinns | covenae 3,888,976 | ....... 3,500,000 | ....... 3,726,450 | ........... 3,626,693 | ..o | e (11,716) (11,716) 273,999 | ... 273,999 | ... 139,611 | 01/01/2033.
167593 UW 0 |Chicago IL O'Hare Int Arpt Rev Ref Gen S. | .. | 06/30/2021. | Nationwide MUtUaL............cc.cccovvies | corvvorirmrirmnciiiniirns | o 5,911,660 | ....... 5,000,000 5,567,850 5,341,270 | covovvvvcrrerres | v (31,351) (31,351) 601,740 | ....... 601,740 | ..... 249,306 | 01/01/2033.
167593 WL 2 | Chicago IL O'Hare Int Arpt Rev Sr Lien S... | .. | 06/30/2021. | Nationwide Mutual...........cccccevvenes [ vveivrerinrinniicniiinns | e 4,941,288 | ... 4,000,000 | ....... 4,421,760 | ........... 4273111 | | e (20,273) (20,273) 688,450 | ....... 688,450 | ..... 209,417 |01/01/2034.
FHLMC REMIC Ser 1077-E 9.000%
312905 YJ 5 |05/15/21 . [ 04/01/2021. | PaYAOWN. ... [ eevirieniinesiineniiiens | cevevireseiinens 300 | v 300 | v 313 300 | oo | e | s | e (U 300 0 9 [05/15/2021. [ 1.A ..oconvc.
FHLMC REMIC Ser 1251-Z 8.000%
312909 MY 7 |04/15/22 .| 06/01/2021. | Paydown 5,957 5957 | oo 6,228 | ..ocoovrrrnnns 5,988 (31) (<501 I 5,957 (U I 196 | 04/15/2022. [1.A ..............
FHLMC REMIC Ser 1504 Z 7.000%
312915 UF 6 |05/15/23 .| 06/01/2021. | Paydown 4,230 (20) 4,230 0 05/15/2023. | 1.
FHLMC REMIC Ser 1683 Z 6.500%
3133T3 X8 6 |02/15/24 .| 06/01/2021. | Paydown 23,325 | ... 23,325 | oo 23,469 23,310 15 15 | o 23,325 (U I 637 | 02/15/2024. | 1A ..............
FHLMC REMIC Ser 1967-BA  7.000%
3133TA CQ 3 |06/17/2 .| 06/01/2021. | Paydown 8,953 | ..coovvirnn 8,953 | ..ccovve L 3 I A 8,993 (40) [C10) 1 I 8,953 0 251 | 06/17/2027. | 1A ....ccccoecnce
FNMA REMIC Ser 1996-45 CI K 7.000%
31359K  ZR 1 |09/ . [ 06/01/2021. | PaYAOWN..........oovierviereiiereiienies [ coviereiieneiiereiienns | cecevirenesiens 568 | oo 568 | oo 580 567 LI [T RO L 568 0 16 |09/25/2021. | 1.A ..cccvveenec
FNMA DUS Pool #384440 6.600%
31377R BH 2 |10/25/26 .| 06/01/2021. | Paydown 22,853 | ..... 22,853 | .ccooovenne 25,310 ...23,492 (639) [(CCIC) N 22,853 (U I 629 | 10/25/2026. | 1.A ..............
FNMA DUS Pool #461459 5.450%
31381H TQ 9 |11/25/23 . [ 06/01/2021. | PaYAOWN...........oeverreeeereieriiienies [ e | oo 175,208 | .......... 175,208 | .......... 180,323 175,581 (377) (T4 0 N IS 175,203 0 3,850 | 11/25/2023. | 1.A ..............
FNMA REMIC Ser 2003-38 CI MP
31393A 2V 8 |5.500% 05 .| 06/01/2021. | Paydown 26,463 | ........... 26,463 | ............ 27,058 ...26,448 15 15 | o 26,463 0 597 | 05/25/2023. | 1A ..............
FHLMC REMIC Ser 2673 CIQL 5.500%
31394) KW 6 |09/1 .. | 06/01/2021. | Paydown 26,324 | ... 26,324 | ............ 26,752 ...26,326 (3) 26,324 (U IO 601 | 09/15/2023.
31418D CA 8 |FNMA Pool #MA3664 4.000% 05/25/49... | .. | 06/01/2021. | Paydown.........cccoevvriviimiinrinnivnis [ vverirenisriiniisnines | ovieae 3,327,567 | ....... 3,327,567 | ....... 3,444,552 3,441,283 | ..o | e (113,716) | oo | e (T13716) [ e | v 3,327,567 0. 53,853 | 05/25/2049.
31418D CA 8 |FNMA Pool #MA3664 4.000% 05/25/49... | .. | 06/30/2021. | Nationwide MUtUaL.............cc.ccoevwves | corvromrerirmneirincinns | oo 13,532,674 | ..... 12,691,625 | ..... 13,137,815 | ......... 13,125,346 | ..o | e (1151) [ oo eI i | e 13,124,195 | oo | e 408,479 | ....... 408,479 | ..... 294,728 | 05/25/2049.
Garden St Preservation Tr Rev Open
365418 BX 9 |Space .. | 06/30/2021. | Nationwide MUtual..............ccoovvveees | coveremvviriniiinniiinns | 30,681,780 | ..... 24,900,000 | ..... 29,385,649 | ......... 27,102,777 | oo | (118,011) | oo | e (118,011) { oo | v 26,984,766 |......coccoecee.n. ..3,697,014 | ..... 3,697,014 | ..... 950,523 | 11/01/2028. | 1.F FE..........
39081H AM 4 |Great Lakes MI Wtr Auth Swr Ref 2nd Lien | .. | 06/30/2021. | Nationwide Mutual............ccccccovveeees [ voverireviniiiniiiniiines | v 5,422,851 | ....... 4,500,000 | ....... 5,205,870 | ........... 4,926,681 | ...ccoovvvieians | e (35,667) (35,667) ...4,891,014 531,837 | ...... 531,837 | ..... 224,375 |07/01/2031.| 1.F FE..........
413890 DC 5 |HarrisCnty-HoustonTXSports Rev Sr Lien R| .. | 06/30/2021. | Nationwide Mutual..............cccccooew | ovsrvriimervmnniiicnn | e 6,250,395 | ....... 5,575,000 | ....... 6,459,269 5,953,316 (45,918) 342,99 | ... 342,99 | ... 174,219 | 11/15/2028. | 2.B FE.........
JobsOH Beverage System Rev Stwd Liq
47770V BQ 2 |Prof . | 06/30/2021. | Nationwide MUtUaL.............coouvvveens [ coveemnviinniinniiinns | e 4,232,204 | ....... 4,000,000 | ....... 4,000,000 | ........... 4,000,000 | oo | e [ | s 0 [ | e 4,000,000 232,204 232,204 | ..... 113,005 | 01/01/2038. | 1.D FE.........
Los Angeles CA Dep of Arpts AMT-Senior
544435 4K 3 |R .. | 06/30/2021. | Nationwide MUtual.............cccccowveuns | covvmmevieniiiinniiines | e 2,266,382 | ....... 2,000,000 2,274,040 2,127,909 2,114,282 | oo | e 152,100 | ....... 152,100 | ....... 59,375 | 05/15/2035.|1.C FE.........
575577 HX 2 |Massachusetts Bay Tr Auth Rev Assmt Ser| .. | 06/30/2021. | Nationwide Mutual...............cccocveie | vovvnriieniicniivcinens | cvv 5,445,332 | ...... 4,000,000 | ....... 4,555,920 | ........... 4,290,314 | ..cocvvvvviin | eeeenn(12,457) [ s [ reeennd(12857) [ | i 4,277,858 |..ocoovvviriians 1,167,474 | ... 1,167,474 | ... 209,417 |07/01/2030. | 1.B FE.........
57604P B5 2 |Massachusetts St Wir Poll Rev Ref Pool P | .. | 06/30/2021. | Nationwide Mutual..............cccccouewe | overnvirenevvsnniiinnn | o 5,930,110 | ....... 5,000,000 5,332,050 5,110,801 | ..o | e (10,935) | ..o [ v (10,935) | ..o | v 5,099,865 | ......ccoooorurnns | worne 830,245 | ....... 830,245 | ..... 228,472 | 08/01/2025. | 1.AFE........
Metropolitan Washington DC Rev Cap App
592643 AU 4 |2 .. | 06/30/2021. | Nationwide Mutual............ccccccwveues | covveneiviniiiinniiines | v 771,799 | ...... 7,540,000 | ....... 2,467,842 5,183,369 | ...cocoovvriinni | 170,731 | oo | e 170,731 | oo | v 5,354,100 | ...ooccoorviiannns 1,817,699 |..... 1,817,699 | ..ooovviiri 10/01/2026. | 1.G FE.........
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594615 BH 8 |Michigan St Bldg Auth Rev Ref Facs Prog. | .. | 06/30/2021. | Nationwide Mutual.............c.cccocveis | vovernniieniicniivcirens | cvv 5,952,145 | ....... 5,000,000 | ....... 5,744,750 5,382,269 | ...covovirvcries | e (36,737) | oocvvrerirerins [ e (36,737) | v | i 5,345,533 | .oooviveieiins | e 606,612 | ....... 606,612 | ..... 177,083 | 04/15/2029. | 1.D FE.........
603827 XY 7 |Minneapolis & St Paul MN Rev Txbl Sub Re] .. | 06/30/2021. | Nationwide MUutual............c.cocevvves | vorveererneverrneiverinns | v 5,517,235 | ....... 5,000,000 | ....... 5,000,000 5,000,000 [ ..ovoverireierenies | erveereienniieinens | eeerenieinnnns | v 0 [ ooeereeiieens | e 5,000,000 | ..ooovrerereenns | e 517,235 | ... 517,235 | ..... 189,273 | 01/01/2029. | 1.F FE..........
603827 XZ 4 |Minneapolis & St Paul MN Rev Taxl Sub Re| .. | 06/30/2021. | Nationwide Mutual.............ccccceeie | vorvnriieniicnniiciinns | cvv 3,121,346 | ....... 2,835,000 2,835,000 2,835,000 | ..ooviicieiins [ | e | e 0 [ oo 2,835,000 | .coovvvnriiii | e 286,346 | ....... 286,346 | ..... 110,145 | 01/01/2030. | 1.F FE..........
603827 YA 8 |Minneapolis & St Paul MN Rev Txbl Sub Re| .. | 06/30/2021. | Nationwide Mutual..............cccoceciee | vovvnriieniicnniiciiens | cvve 2,524,296 | ... 2,295,000 2,295,000 2,295,000 | ..oocveeiieiins [ e | e | e (V1 IO 2,295,000 | .coovvcnriini [ e 229,296 | ....... 229,296 | ....... 91,453 | 01/01/2031. [ 1.F FE..........
New Jersey St Hgr Ed Auth Rev LBASS
646080 SC 6 |Amt- .1 06/30/2021. | Nationwide MUtUal...........cc.coovvvevvens [ coveemveirirnirinniiiees | e 3,033,416 | ....... 2,895,000 | ....... 2,845,264 2,861,116 | oo | e 1,860 | ..o [ i 1,860 | ..o 2,862,976 | ...oooovvvrarins | e 170,440 | ....... 170,440 | ....... 54,623 |12/01/2028.|1.C FE.........
New Jersey St Hgr Ed Auth Rev LBASS
646080 SD 4 |Amt- .| 06/30/2021. | Nationwide MUtUaL............c.coovvvevvens [ coviemnvirmnniiricniiiees | e 2,406,551 | ....... 2,310,000 2,258,025 2,273,058 | ..o | e 1,765 | oo [ 1,765 | s 2,274,823 | ..o | e 131,728 | ...... 131,728 | ...... 43,585 |12/01/2029. [1.C FE.........
New Jersey St Hgr Ed Auth Rev LBASS
646080 SE 2 |Amt- .| 06/30/2021. | Nationwide MUtual............c.cooovvveees [ covirerviirinirrinniiiees | e 2,400,882 | ....... 2,315,000 2,254,764 2,270,670 | ..ovveerrrricni | v 1,869 | ..o [ e 1,869 | ..o 2,272,538 | ..o | oo 128,344 | ...... 128,344 | ....... 43,680 |12/01/2030. [1.C FE.........
New Jersey St Hgr Ed Auth Rev LBASS
646080 SF 9 |Amt- .1 06/30/2021. | Nationwide MUtUal............ccoovvvveees [ covoemeiireniirinniiines | e 4,087,663 | ... 3,915,000 3,891,784 3,897,389 660 660 | ..o 3,898,049 | ..o | oo 189,615 | ....... 189,615 | ....... 79,551 |12/01/2031.|1.C FE.........
New Jersey St Trans Fd Rev Fed Hwy
646136 2B 6 |Reim .| 06/30/2021. | Nationwide MUtual..............cooovvveees [ covoremvvireniirinciiines | e 5,634,868 | ...... 4,700,000 | ....... 5,190,539 | ........... 4,998,973 | oo | v (24,702) | ..o [ e (V2073 L RIS I 4974271 | oo | 660,597 | ....... 660,597 | ..... 127,292 | 06/15/2027. | 2.AFE.........
New Jersey St Trans Fd Rev Fed Hwy
646136 2C 4 |Reim .. | 06/30/2021. | Nationwide MUtual...........c..coocvvoeees | covirmrveirerivrnnniriees | e 2,385,144 | ... 2,000,000 | ........ 2,193,460 2,118,102 2,108,366 | ....cvevrerrrne | oo 276,778 | ....... 276,778 | ....... 54,167 | 06/15/2028.|2.AFE.........
64971W L6 5 |NY City NY Trans Fin Auth Rev Sub Ser A-| .. | 06/30/2021. | Nationwide Mutual............ccccccuvueeens [ voverirererneinnncnniinns | v 3,444,450 | ... 3,000,000 | ....... 3,471,810 3,270,133 | oo [ ceeeen(23,754) | s | eirerrenn(23,754) | e | v 3,246,379 | .ooovvvervins | e 198,071 | ....... 198,071 | ....... 79,667 | 05/01/2031.| 1.AFE.........
64983Q JC 4 |New York St Dorm Auth Rev Non St Supply| .. | 06/30/2021. | Nationwide MUtual.............cccccvoeees | covermrerirenieiiniiienns | e 6,644,385 | ... 5,000,000 5,859,650 5,406,978 ....5,386,745 1,257,640 |..... 1,257,640 | ..... 171,875 | 05/15/2029. | 1.D FE.........
64983Q JF 7 |New York St Dorm Auth Rev Non St Supply| .. | 06/30/2021. | Nationwide Mutual.............c.ccoevvers | vorernrivennicnniveirens | cvvs 5,832,945 | ....... 4,165,000 | ....... 4,931,610 | ......... 4,602,848 | .....ccovvevrienes .1,245,064 |..... 1,245,064 | ..... 143,172 | 05/15/2032. | 1.D FE.........
Ohio St Tpk Commn Rev Ser A 5.500%
67760H CH 2 |02/ . | 06/30/2021. | Nationwide Mutual............cccovevres | cormrricmnrverireniiniins | o 2,394,810 | ....... 2,000,000 2,261,680 2,095,925 2,087,562 | .coovrvnrinri | oo 307,248 | ....... 307,248 | ....... 96,250 | 02/15/2026. | 1.C FE.........
Pennsylvania St Tpk Commn Rev Ref Sub
709221 UW 3 |Se . | 06/30/2021. | Nationwide Mutual.............cccovevres | corvrvivmmrverireniiniins | v 3,052,163 | ....... 2,500,000 | ....... 3,104,525 2,866,691 | ..oovvvrirvcries [ e (28,744) | ..o [ v (28,744) | ..o 2,837,947 | oo | e 214215 | ... 214215 | ....... 72,569 | 12/01/2029. | 1.E FE.........
709222 CP 6 |Pennsylvania St Tpk Commn Rev Ser A 5 .. | 06/30/2021. | Nationwide MUtual...........cc.coeevrver | vorveerernnienirnniveninns | coveens 4,037,971 | ....... 4,030,000 | ....... 4,411,923 | .......... 4,051,199 | oo | e (19,564) [ ..vvvvererivrirns | vrererinns (19,564) [ ovvovererrereins | crererins 4,031,635 | ..o | e 6,336 | ........... 6,336 | ..... 202,759 |07/15/2021.{1.D FE.........
717817  SE 1 |Philadelphia PA Airport Rev Amt-Ref-Ser... | .. | 06/30/2021. | Nationwide MUtual.............cccocvveues | covivmmvriiernerinciiinns | v 5,298,779 | ....... 4,540,000 | ....... 5275435 | ........... 4,901,897 | oo | v (37,788) | oo [ v (37,788) | ..o | e 4,864,109 | ..oooovvvecis | 434,670 | ....... 434,670 | ..... 122,958 | 06/15/2025. | 1.F FE..........
717817 SK 7 |Philadelphia PA Airport Rev Amt-Ref-Ser... | .. | 06/30/2021. | Nationwide Mutual.............ccccuvvers | vovernreremricnirvcirens | cvve 4,971,264 | ....... 4,300,000 | ....... 4,803,745 | ......... 4,550,855 | ....cooverieriiains | e (25,932) | oovveveneiins [ rerreee(25,932) | o | 4,524,923 | | 446,341 | ....... 446,341 | ..... 116,458 | 06/15/2030. | 1.F FE..........
71884W AL 5 |Phoenix AZ Civic Impt Corp Rev Conv Cap | .. | 05/08/2021. | Nationwide AGrDUSINESS.........ccvvues [ cerrereerrnieinerenins | coverieireinenieines | vevrereeseneenssneneens | oeevesneeeressnennnees 0f... 129,525 | 07/01/2022.|1.C FE.........
735389 WG 9 |Port Seattle WA Rev AMT Ref Ser C 5.00 | .. | 06/30/2021. | Nationwide Mutual...............cccocveis | vorernriieniicniivcirens | cvve 4,258,538 | ....... 3,760,000 | ....... 4,173,374 3,945,689 | ..ocovvvciieinns | c0ereene(23,057) | o | e 28,057) | o | e 3,922,631 | .o | e 335,907 | ....... 335,907 | ..... 140,478 | 04/01/2028. | 1.E FE.........
735389 WH 7 |Port Seattle WA Rev Amt Ref Ser C  5.00. | .. | 06/30/2021. | Nationwide MUtual..............cccocvveues | covemmervemmirinciiiinns | e 2,261,048 | ....... 2,000,000 2,206,740 2,093,056 2,081,516 | ..o | oo 179,532 | ....... 179,532 | ....... 74,722 | 04/01/2029.|1.EFE.........
735389 WK 0 |Port Seattle WA Rev Amt Ref Ser C 5.00. | .. | 06/30/2021. | Nationwide MUtUaL...........cccocoeeeeeeees | corsrrssrereresessrerssenss | coveen 3,378,192 | ...... 3,000,000 3,283,230 327,841 | | e (15,828) [ [ (15,825) s | v 3,112,016 | oo | o 266,176 | ....... 266,176 | ..... 112,083 | 04/01/2031. | 1.E FE.......
Red River TX Edu Fin Corp Txbl Ref TCU
756872 LA 3 |P .. | 06/30/2021. | Nationwide Mutual............cc.ccevvenns [ roverirerinrinnicniiinns | v 2,120,372 | ....... 2,000,000 | ....... 2,000,000 2,000,000 | ..oovvieririns [ e | e | e (V1 ORI 2,000,000 03/15/2032.
76116E  GR 5 |Resolution Funding Corp Strips 0.000%... | .. | 06/30/2021. | Nationwide Mutual.............ccccccooewe | ovmrmvrenmivinniiinnns | o 927,805 | ....... 1,067,000 | .......... 796,383 832,255 | ..o | e 11,453 | oo .| 01/15/2030.
88059E 5N 0 |Tenn Val Auth Cpn Strip Strips  0.000%.... | .. | 06/30/2021. | Nationwide Mutual..............cccccvmvvee [ rovomrineiveiirniiinnins | e 1,975,620 | ....... 2,549,000 | ....... 1,615,862 26,182 .| 03/15/2034.
88059E V2 7 |Tenn Val Auth Cpn Strip Strips 0.000%.... | .. | 06/30/2021. | Nationwide Mutual.............ccccccouewe | vovsmrvirmmmrrsnniiinnn | o 1,801,167 | ....... 2,135,000 | ....... 1,519,454 22,452 06/15/2031.
977100 HD 1 |Wisconsin St Gen Fd Rev Ref Ser A 2.42 | .. | 06/30/2021. | Nationwide Mutual...........c.ccoouvvcvnnns | covvnniinnniiciiniciinns | v 1,819,524 | ...... 1,729,000 | ....... 1,729,000 | ......occ.1,729,000 | oo | o | e | o 0 . . 05/01/2031.
3199999. Total - Bonds - U.S. Special Revenue and Special A MS. e ....229,637,230 |....200,988,368 |....214,063,411 | ......207,239,413 | .......c........ 0 ... (668,668) | ............... 0 | (668,668) | ................. 0] .....206,570,751 |.......cc.... 0 | 23,066,481 |...23,066,481 | ..6,730,192 XXX
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Bonds - Industrial and Miscellaneous
00287Y AW 9 |Abbvie Inc SrNt 4.450% 05/14/46 . | Nationwide Mutual...... 1,512,415 .1,250,000 11,241,600 1,242,292 82 82 270,041 .34,920 | 05/14/2046.
00287Y DB 2 |Abbvie Inc SrNt 4.750% 03/15/45.... .| Nationwide Mutual...... 5,228,546 4,187,000 4,192,551 94 94 1,035,819 157,449 | 03/15/2045.
Alameda Cnty CA CTL Ser 2002-A
01082# AA 3 |7.500% . .| Redemption  100.0000. 1,226,391 1,226,391 1,299,974 | ......... 1,229,931 | .o | e (3,541) [ oo [ (3,541) [ oo [ v 1,226,391 0 45,533 | 06/15/2021. [1.B .......cc....
01400E  AB 9 |Alcon Finance Corp SrNt 3.000% 09/23/. | .. . | Nationwide Mutual...... 1,404,254 1,336,000 1,455,339 | ........... 1,454,731 | e [ s (6,408) | ....ocvvocis [ e (6,408) | ...oovvorranns [ e 1,448,323 | ..cccoovvirr (44,069) 30,839 |09/23/2029.|2.BFE.........
02361D AP 5 |Ameren lllinois Co Sr Nt 3.250% 03/01/... . | Nationwide Mutual...... 10,770,690 10,000,000 9,994,300 9,997,307 300 300 | e | e 9,997,606 | ......cccoournes 773,084 269,931 | 03/01/2025. | 1.F FE..........
American Airlines Inc LBASS EETC Ser
02377D AA 0 |201 .| Redemption  100.0000 50,553 | ..ovvvenncs 50,553 | ..ovvvennn 50,553 | ..oovrriis 42,738 | .......... 7,815 7,815 | i 50,553 0 935 | 10/15/2025. | 3.BFE.........
American Airlines Inc LBASS EETC Ser
02377D AA 0 |201 .| Nationwide Mutual..............cccocoeeeve | orervviremeereceirinnis | o 675572 | ......... 696,681 696,681 | ............. 588,980 107,701 | oo [ e | i 107,701 | oo | e 696,681 | ...ccoooverve 21,109) 18,259 | 10/15/2025.|3.BFE.........
Amresco Resdtl Sec Mtg Loan RMBS Ser
03215P CD 9 |199 .| Paydown 5987 | oo 5,987 | oo 6,070 | oo 5,987 | oo [ e | e | e (U 5,987 (U I 121 | 06/25/2027. | 1.AFM.........
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL 6.3. .| Redemption  100.0000 33,683 | oo 33,683 | ..ccoooennn 33,683 233,883 [ [ [ | e (U O 33,683 0 890 | 02/15/2025.{1.B ..............
Angel Oak Mortgage Trust RMBS Series
03464R AA 1 |202 | PaYdOWN....oo [ s [ s 266,239 | .......... 266,239 266,234 266,030 210 210 | o | e 266,239 (U I 2,711 | 12/25/2059. | 1.AFM.........
Angel Oak Mortgage Trust RMBS Series
03464R 11202 . . | Nationwide Mutual...... 1,014,837 1,007,954 1,007,936 | ........... 1,007,161 (363) (LG T O IS 1,006,798 |.....cocvovviians | 2000r.8,039 | 8,039 14,430 | 12/25/2059. | 1.AFM.........
03522A  AH 3 | Anheuser-Busch Co/lnbev Sr Nt 4.700% 0 .. . | Nationwide Mutual...... 12,233,500 10,000,000 9,551,557 9,581,251 9,308 9,308 | oo | v 9,590,560 | .....ooorvveres 2,642,940 429,528 | 02/01/2036.|2.B FE.........
035240 AQ 3 |Anheuser-Busch Inbev Worldwide SrNt 4 | .. .| Nationwide Mutual...... 6,837,532 5,750,000 5,793,050 5,785,872 | .oovvevivrierinns | i [RICLG) ) N P (1,963) ...5,783,909 1,053,623 255,675 |01/23/2029.|2.B FE.........
036752 AP 8 |Anthem Inc SrNt 2.550% 03/15/31.......... . .| Nationwide Mutual..............cccocoeeeve | orervvirinnirecniieneis | e 87479 | ........ 850,000 846,728 82 82 846,809 27,984 | ......... 6,201 | 03/15/2031.|2.B FE.........
037833 CU 2 |AppleIncSrNt 2.850% 05/11/24............. .| Nationwide Mutual...... 2,123,192 2,000,000 1,998,100 | ........... 1,999,041 136 136 | o | v 1,999,177 | oo 124,015 36,258 | 05/11/2024. | 1.B FE.........
045054 AL 7 |Ashtead Capital Inc Sr Sec Nt 4.250% 1.. | .. .| Nationwide Mutual..............ccocoeeev | vervriinniriceirinnis | e 809,063 | .......... 750,000 825,938 | ... [ e [ s (5,572) | oo [ e (5,572) | oo | e 820,366 | ....cooorerriinnne (11,303) 21,161 | 11/01/2029. [2.C FE.........
Barclays Commercial Mtg Sec CMBS Ser
05491L AC 2 |201 . | Nationwide Mutual...... 5,021,320 5,000,000 4,929,102 | ..o 4,952,593 3,520 3,520 | .o | v 4,956,113 | ...coovverens 65,207 90,798 |08/14/2036.|1.AFM.........
06050T JZ 6 |Bank of America NA Sub Bk Nt 6.000% 1] .. . | Nationwide Mutual...... 2,734,791 1,950,000 1,878,338 | ........... 1,892,972 | .o | v 1,067 | oo [ e 1,067 | oo | e 1,894,039 | ..coovvvirrie 840,752 82,875 |10/15/2036.|1.GFE.........
BANK CMBS Ser 2019-BN23 CI A3
06541R BB 8 [2.920% 1 . | Nationwide Mutual...... 6,453,432 6,025,000 6,695,752 6,694,165 | .....ccoovvervins | e (35,643) | oo [ s (35,643) | ..o | e 6,658,522 | ......ccoovrnrnns (205,090) 102,137 | 11/15/2029. | 1.AFM.........
BANK CMBS Ser 2020-BN30 CI A4
06541U BW 5 [1.925% 1 . . | Nationwide Mutual...... 5,534,280 5,575,000 5,742,144 5741731 | i | e (8,248) | ..o [ e (8,248) | ..ooovvcranns | e 5,733,483 | ....occovvvvnnns (199,203) 62,305 |12/10/2053. | 1.AFM.........
07274E AG 8 |Bayer US Finance LLC SrNt 3.375% 10/0| .. .| Nationwide Mutual...... 3,221,604 3,000,000 2,970,330 2,987,608 | ....cccoovvrrerns | e 1,533 | v [ 1,533 | v 2,989,141 232,463 73,688 | 10/08/2024.| 2B FE.........
Benchmark Mortgage Trust CMBS Ser
08160K AE 4 |2019-B . | Nationwide Mutual...... 5,276,705 4,920,000 5,088,548 5,075,835 (8,171) (8A71) [ oo | v 5,067,664 |......ccccoouue. 209,041 83,633 |12/15/2072. | 1.AFM.........
Benchmark Mtg Tr CMBS Ser 2019-B12 Cl
08162F AE 3 |A5 .| Nationwide Mutual...... 6,503,722 5,988,000 5,858,295 5,867,164 5,789 5,789 ..5,872,953 630,770 108,310 | 08/15/2052.
Benchmark Mtg Tr CMBS Ser 2020-B22 CI
08163B BA 8 |A5 . .| Nationwide Mutual...... 8,335,866 8,400,000 8,651,409 8,651,797 ...8,639,365 (303,499) 96,217 | 01/15/2054.
097023 CV 5 |Boeing Co SrNt 5.705% 05/01/40............ . .| Nationwide Mutual.............cccccoouev | overvvremniiienniiinnis | v 899,492 | .......... 700,000 861,413 860,088 39,405 26,512 | 05/01/2040.
099724 AH 9 |Borg Warner Automotive Sr Nt 4.375% 03] .. . | Nationwide Mutual...... 4,003,955 3,500,000 3,554,810 3,548,855 | ... | verreren(BT6) | o | e (BTB) | e | s 3,548,279 | ..o 455,675 121,224 | 03/15/2045.
10373Q AC 4 |BP Cap Mkts America Sr Nt 3.937% 09/21] .. .| Nationwide Mutual...... 1,707,851 1,500,000 1,500,000 | ........... 1,500,000 | ..ooovvenriiinns [ v e | eevvsneinenenen0 e | o 1,500,000 |...ccoocverriennne 207,851 45,768 |09/21/2028.
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10373Q AV 2 |BP Cap Mkts America Sr Nt 3.017% 01/16] .. | 06/30/2021. | Nationwide Mutual..............cccovevvee [ rovovrineivcrirnriinnins | e 1,617,479 1,500,000 | ....... 1,458,109 | .......... 1,467,680 2,415 2415 | oo | e 1,470,005 | | 147,384 | ....... 147,384 | .......43,244 | 01/16/2027. | 1.F FE...
11135F  BE 0 |Broadcom Inc SrNt 1.950% 02/15/28...... | .. | 06/30/2021. | Nationwide Mutual...... 901,515 900,000 897,687 140 140 3,688 02/15/2028. | 2.C FE.
11135F  BH 3 |Broadcom Inc SrNt 2.450% 02/15/31...... . | 06/30/2021. | Nationwide Mutual...... 1,473,032 1,500,000 1,497,060 125 125 (24,153) | ....... 02/15/2031.|2.C FE.........
Brunswick & Glynn Co Dev Auth CTL Rev
17017 A 1 |le .. | 04/15/2021. | Redemption ~ 100.0000..........coovv. | covermrrermmnriinrririens | e 201,913 | oo 201,913 | . 201,913 201,913 [ oo [ e | e 0 [ oo | e 201,913 (O I 7,299 |10/15/2022. |1.B ....ccoonee
1248EP  CJ 0 |05/01/32 .| 05/13/2021. | Tax Free Exchange..........ccccccoueves [ coveinnviinnniiinniiinns | v 1,300,818 | ....... 1,257,000 | ....... 1,301,700 (882) [CEEC 7 R IS 1,300,818 0 ... 30,168 |05/01/2032.|3.BFE.........
CD Comm Mtg Tr CMBS Ser 2017-CD5 Cl
12515H AZ 8 |Ad4 .. | 06/30/2021. | Nationwide Mutual.............ccccccwveues | covvemvrieniiiiniiiines | v 7,119,749 | ... 6,500,000 | ....... 6,694,739 6,631,949 | ..o | e (9,802) | ..ooovvvvies [ e (9,802) | ..ooovverrienns [ e 6,622,147 08/01/2050.
125523 CM 0 |Cigna Corp SrNt 2.375% 03/15/31.......... .. | 06/30/2021. | Nationwide MUtUal...........cc.cooevvereens | covimrvvirnriiinnniiinns | e 1,288,655 | ....... 1,275,000 | ....... 1,273,521 44 44 ..1,273,565 03/15/2031.
125896 BQ 2 |CMS Energy Corp SrNt 3.000% 05/15/26 | .. | 06/30/2021. | Nationwide MUtUal.............cccccoevves | corvvoervviimnciiiniiins | o 2,138,158 | .......2,000,000 | ....... 1,992,440 1,995,676 370 370 ..1,996,046 05/15/2026.
Comm Mortgage Trust CMBS Ser 2015-
12593) BE 5 |CR24C . | 05/08/2021. | NationWide MULUAL...........c.oovrviiins [ coviirriiniiiiciiiiins | cevviieneissniienins [ e | vsmeisnsssnsisnns | coressssssnssssssnns | consssesnssennnnes | onnmsssnmsennnsens | conmeesnsssnnnes | e LU OO OO 0. 114,120 | 08/10/2055. | 1.AFM.........
Comm Mortgage Trust CMBS Ser 2015-
12593Q BE 9 |CR26C .. | 06/30/2021. | Nationwide Mutual.............ccccovwveues | covvenviiiniiiinniiinns | e 4,702,721 | ....... 4,300,000 | ....... 4,443,109 | ......... 4,382,524 | oo | e (8,818) | ..oovveevrians [ ervreenene(8,818) | e | e h,373,705 | | 329,016 | ....... 329,016 | ...... 90,619 | 10/10/2048.
12594P AW 1 | Credit Suisse Mortgage Trust CMBS Ser 20| .. | 06/30/2021. | Nationwide MUtual..............cccocvveees | covemmivrereirinniiinns | e 6,201,761 | ....... 5,755,000 5,927,627 5,827,517 | covoeveeververnes | v (13,244) | ..o [ e (13,244) | | 5,814,273 | | 387,488 | ....... 387,488 | ..... 119,120 | 12/15/2049.
12596M AA 4 |Credit Suisse Mortgage Trust RMBS Ser 20] .. | 05/08/2021. | Nationwide MULUL............cocvvrerines | vorrvernnrneireinninnies | e | crvsressnsinsinsnees | vevessssesssnssinnns (VI I 21,983 | 07/25/2058.
12644* AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage 7... | 06/15/2021. | Redemption ~ 100.0000. 96,840 | ............ 96,840 | ........... 96,840 96,840 [ .ooucvereiiiens [ e | s | e (U 96,840 (U I 3,525 | 12/15/2026.
12667G  AX 1 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/25/2021. | Paydown.............ccocvveimviinmiiinniiins | wovsmevienniiisnniisnnies | v 179,041 | .......... 178,067 | .......... 166,662 L3877 | 27,945 27,945 B [T 166,662 | ..o [ v 12,379 05/25/2035.
12667G AX 1 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/30/2021. | Nationwide Mutual...............ccccoeewe | overvvermrerrenniiinnns | e 2,107,215 | ....... 2,601,195 | ....... 2,434,585 .2,026,365 | ...... 408,220 | ... | e | e 408,220 2,434,585 ....(327,369) 05/25/2035.
12667G XN 8 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2021. | Paydown 222324 | .......... 236,589 | .......... 221,460 221,460 [ [ 221,460 | ..oovvocriens [ e 864 08/25/2035.
12667G XN 8 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/30/2021. | Nationwide Mutual..............ccccooevve | wovervvrmrerrenciciennns | 202,988,122 | L. 3,178,427 | ....... 2,975,178 2,975,178 2,975,178 | oo | v 12,944 08/25/2035.
CWABS Inc RMBS Ser 2006-H Cl 2A1B
126686 AC 8 |0.22 . | 06/15/2021. | Paydown 53,992 | .coooovennns 53,992 | .o 18,692 ...18,692 35,300 | .o | e 35,300 | ..o [ s 53,992 0 64 | 11/15/2036.|1.D FM.........
CWHL Inc RMBS Ser 2005-27 CI 1A3
126694 NS 3 [5.500 . [ 06/01/2021. | PaydOWN...........ocvvereiereieciiienies [ e | ceveenenens 15,951 | ..cccceeee. 15,951 | ..cccceeen. 15,524 ...14,996 729 226 955 | ..o | e 15,951 0 333 | 12/25/2035.|4.B FM.........
Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 .| 06/01/2021. | Paydown 3,768 | ..... 3871 | o 3,810 | oo 3,135 699 4 703 | s | e 3,838 | oo | e (1)) — (V)] [— 85 | 08/25/2035.|3.B FM.........
Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 .. | 05/01/2021. | Paydown 7,016 | oo 7,004 | oo 6,893 | .o 5,673 | oo 1,265 6 1,271 | s 6,943 08/25/2035.|4.B FM.........
141781 BM 5 |Cargill Inc SrNt 2.125% 04/23/30............ .1 06/30/2021. | Nationwide MUtUaL...........cc.ovvrvermens [ coveremniinnniiieniiiinns | e 3,033,612 | ....... 3,000,000 2,996,520 2,996,738 157 (Y - 2,996,895 04/23/2030. | 1.F FE..........
159864 AG 2 |Charles River Laboratories Sr Nt 3.750.... | .. | 06/30/2021. | Nationwide MUtUAL............ccccoovveies | corvvemmmiiiniiiiinniins | ccvviees 556,549 | .......... 549,000 | .......... 549,000 | ...oveeuieeriiieniii [ e [ e | s | e 0 549,000 03/15/2029. | 3.BFE.........
166756 AP 1 |Chevron Corp SrNt 3.900% 11/15/24...... .. | 06/30/2021. | Nationwide Mutual............cc.ccoevvcens [ rverirmrinriinicniiines | o 1,097,822 | ....... 1,000,000 | ....... 1,006,452 (780) (780) ...1,005,673 11/15/2024.|1.D FE.........
171484 AE 8 | Churchhill Downs Inc St Nt 4.750% 01/1.. | .. | 06/30/2021. | Nationwide MUtUaL.............cccccovvres | corvvomrmrirmmniiiniirns | cevenae 1,494,803 | ...... 1,446,000 | ....... 1,492,995 (2,487) (2,487) | oo | v 1,490,508 01/15/2028. |4.AFE.........
Citigroup Comm Mtg Tr CMBS Ser 2016-
17291E AX 9 |P6C .. | 06/30/2021. | Nationwide MUtual.............ccccovvveens | covirmmeiiieniiiinniiines | e 5,050,009 | ...... 4,700,000 | ....... 4,840,899 | ........... 4,765,363 | ...ooovvvenris | e (9,944) | ..o [ (9,944) | oo [ v 4,755,419 | .o | 294,590 12/10/2049.
17306U CE 6 |Citifinancial Mtg Sec Inc RMBS Ser 2004-.. | .. | 05/01/2021. | Paydown 5,752 5,752 BT5T | 5,744 8 5,752 04/25/2034.
17307G  YH 5 |Citigroup Mtg Loan Trust RMBS Ser 2005-5| .. | 06/01/2021. | Paydown . 113,845 99,417 .91,874 ..91,874 91,874 | s [ e 21,971 08/25/2035.
17307G  YH 5 |Citigroup Mtg Loan Trust RMBS Ser 2005-5] .. | 06/30/2021. | Nationwide Mutual.............ccccovvviee [ rovvvninniiciinniiiniins | e 1,624,211 | ... 1,624,593 1,501,330 | ..occeveee 1,501,330 501,330 | oo [ e 122,881 08/25/2035.
Citigroup Comm Mtg Tr CMBS Ser 2019-
17328H BD 2 |GC43 .. | 06/30/2021. | Nationwide MUtUal...........cccooevvereers | covimrvvirnriirnnniiinns | e 4,352,388 | ....... 4,030,000 | ....... 4,219,378 | ........... 4,205,002 | .coooovvrerrins | e (9,238) | ..o [ v (9,238) | .ooouvvercriireees | e 4,195,763 | ..o | e 156,625 | ....... 156,625 | ....... 71,078 | 11/10/2052. | 1.AFM.........
174610 AJ 4 |Citizens Financial Group Sub Nt 4.350%.. | .. | 06/30/2021. | Nationwide MUtUal.............ccccccoevves | corvvoemnrimnniiiniirss | o 3,313,845 | ....... 3,000,000 3,000,000 3,000,000 | ..o | i | e | e 0 [ | e 3,000,000 | ...oomrviearins | e 313,845 | ....... 313,845 | ..... 119,263 | 08/01/2025.|2.B FE.........
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20030N BX 8 |Comcast Corp SrNt 3.000% 02/01/24..... .| 06/24/2021. | Call ~ 106.2254 10,622,535 10,000,000 | .....10,094,200 | ......... 10,048,990 | .o [ i (7,530) [ oo [ (7,530) | oo | e 10,041,461 | .ooovvvvvviee | e (41,461) | e (41,461)| .....891,702 | 02/01/2024.
22550L 2B 6 |Credit Suisse New York Sr Nt 2.800% 04.|.. | 06/30/2021. | Nationwide Mutual.............ccccewveues | covvmmmiiinniiinciionns | e 3,056,844 | ....... 3,000,000 2,999,924 30 2,999,954 | ... | 56,890 | ... 56,890 | ....... 60,900 | 04/08/2022.
22822V AQ 4 |Crown Castle Intl Corp Sr Nt 4.150% 07.. | .. | 06/30/2021. | Nationwide Mutual...... 1,908,349 1,675,000 | ......1,971,940 | ... 0,784,134 | oo | e (3,066) [ ..oovvvevveris [ eererirennee(3,006) [ oo | 1,968,533 | i | 1..(60,183) | ... (60,183) | ....... 65,688 |07/01/2050.
233331 AW 7 |DTE Energy Co SrNt 2.529% 10/01/24... | .. | 06/30/2021. | Nationwide Mutual...... ...2,100,070 | ....... 2,000,000 65 [ voreereenriees [ erverreerienneenB5 [ | 0000 1,999,552 | i, | 2. 100,518 | . 100,518 | ....... 37,795 | 10/01/2024.
23338V AB 2 |DTE Electric Co SrNt 3.650% 03/15/24... | .. | 06/30/2021. | Nationwide Mutual...... 2,146,976 2,000,000 AT | e |1 | | 01,997,601 | | 149,375 | L 149,375 | ....... 57,792 | 03/15/2024.
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl .. | 06/01/2021. | Paydown 1,841 1,841 , (28) (28) 0 36 | 12/25/2033.
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl| .. | 06/01/2021. | PAYAOWN..........cocriveiinriiiiiiniiiniis | ensiieiiieninriiniinns | covesiinsiienes 548 ...548 550 (3) 3) 0 12 | 01/25/2034.
26441Y BA 4 |Duke-Weeks Realty LP SrNt 3.375% 12/1].. | 06/30/2021. | Nationwide Mutual............ccccccouvves | wovsrvvermnniisnniiinnis | o 2,198,006 | ....... 2,000,000 | .......1,996,960 | ........... 1,997,786 141 141 | | 00000 1,997,926 | | 1..200,080 | e 200,080 12/15/2027.
26442E  AH 3 |Duke Energy Ohio Inc 1st Mtg Bd 2.125% | .. | 06/30/2021. | Nationwide Mutual...... ... 1,505,927 1,500,000 (2,230) (2,230) | .. ...(39,888) 06/01/2030.
292505 AG 9 |EnCana Corp Nt 6.500% 02/01/38........... .. | 06/30/2021. | Nationwide Mutual.............ccccccwveues | covveneiiiniiiinniiines | v 2,667,826 | ....... 2,000,000 2,156,833 (2,731) (2,731) 2,154,102 | ..o | 513,724 | L 513,724 02/01/2038.
292505 AJ 3 |EnCana Corp SrNt 3.900% 11/15/21....... .. | 06/30/2021. | Nationwide Mutual...... 2,907,093 2,900,000 2,901,927 | oo | i (1,090) | oo [ e (1,090) 2,900,837 | ccoovrenrercrns | 008,256 | e 6,256 11/15/2021.
29379V BA 0 |Enterprise Products Operations Nt 4.85... |.. | 06/30/2021. | Nationwide Mutual.............cccccccooewe | ovmmmvvmnervenniiinni | o 1,831,139 | ... 1,500,000 | .......1,532,280 | ........... 1,529,801 (355) (11 T O ISP 1,529,445 |.....cccoovveeenn | ....301,693 | ... 301,693 03/15/2044.
29379V BL 6 |Enterprise Products Operations SrNt 3....|.. | 06/30/2021. | Nationwide Mutual...... 3,353,439 3,000,000 3,042,689 | ....oocoovivrinii | e (3,248) | ..o [ e (3,248) 02/15/2027.
30231G AW 2 | Exxon Mobil Corp SrNt 4.114% 03/01/46 | .. | 06/30/2021. | Nationwide Mutual...... ....1,035,681 .875,000 (543) (543)| .. 03/01/2046.
30251B AD 0 |FMRLLC SrNt 4.950% 02/01/33............. .. | 06/30/2021. | Nationwide Mutual...... 4,512,492 3,600,000 3774045 | .o | e (5A77) | oo [ e (5,477) 02/01/2033.
31620M BT 2 |Fidelity Natl Info Serv Inc Sr Nt 2.25......... .. | 06/30/2021. | Nationwide Mutual...... 796,284 800,000 145 145 03/01/2031.
31620M BU 9 |Fidelity Natl Info Serv Inc Sr Nt 3.10......... .. | 06/30/2021. | Nationwide Mutual...... 817,919 800,000 57 57 03/01/2041.
337932 AL 1 |Firstenergy Corp Sr Nt 2.650% 03/01/30.. | .. | 06/30/2021. | Nationwide Mutual............ccccouwieues | covimnevienniiinniiinns | v 1,985,000 | ....... 2,000,000 | ......1,999,460 | ........... 1,999,512 23 23 03/01/2030.
GE Cap Mtg Serv Inc RMBS Ser 1999-HE2
36157R  3X 1 |Cl .| 06/01/2021. | Paydown 2,683 2,683 | .on2,683 | 2,683 | .o [ s | 0 | 2,683 0 84 | 07/25/2029. |4.BFM.........
GE Cap Mtg Serv Inc RMBS Ser 1999-HE1
36157R D8 5 |Cl .| 06/01/2021. | Paydown 19 19 19 | oo [ e | eevvieninnn0 e | 19 0 04/25/2029. | 1.AFM.........
GS Mortgage Securities Corp RMBS Ser
36242D 7Q 0 |200 . [ 06/01/2021. | PaydOWN..........ocvvverririiniiieniis [ o | o 13,181 | . 13,181 ..12,974 207 P07 A IS I 13,181 0 291 | 06/25/2035. | 1.AFM.........
GS Mortgage Securities Trust CMBS Ser
36257H BP0 |20 .. | 06/30/2021. | Nationwide MUtU@L...........cccrevvrrcer | vrverereninniininnineninns | e 4,422,547 | ....... 4,062,000 | .....4,136,417 | ........... 4,130,596 (3,778) (I AL:) 1 O IS 4,126,818 | ..o | 295,730 | ... 295,730 | ....... 74,520 | 07/10/2052. [ 1. A FM.........
369550 BM 9 |General Dynamics Corp Sr Nt 3.625% 04/| .. | 06/30/2021. | Nationwide MUtual..............ccccocvveecs | covirmmerirernirinciiinns | e 2,254,480 | ....... 2,000,000 | ......1,978,940 | ........... 1,980,307 888 888 | ..o | e 1,981,195 | [ 1273,285 | 273,285 | ....... 54,174 | 04/01/2030. | 1.GFE.........
369604 BX 0 |General Electric Co SrNt 4.250% 05/01.. | .. | 06/30/2021. | Nationwide Mutual...... 2,013,023 1,725,000 | ... 1,907,781 | oo | e | e ((C72¢) 1 O PR (1,629) 21,906,152 | ..o | 1 106,871 | Lo 106,871 | ...... 48,671 |05/01/2040. [2.BFE.........
37045V AU 4 | General Motors Co SrNt 6.800% 10/01/2 |.. | 06/30/2021. | Nationwide Mutual..............ccccooevve | rerrvermreririrniiinnis | e 2,644,933 | ....... 2,100,000 18,348) ..(18,348) 2,592,057 | ...oocovovvcvenns | 52,877 | . 52,877 | e 35,303 |10/01/2027.|2.C FE.........
375558 AU 7 |Gilead Sciences Inc SrNt 4.400% 12/01.. | .. | 06/30/2021. | Nationwide Mutual...... ...1,736,987 1,725,000 ...1,737,329 (6,612) | .. 6,612)] .. L AT30,716 | | 8,271 | 8,271 | 44,064 |12/01/2021. | 2.
37940X AD 4 |Global Payments Inc SrNt 2.900% 05/15 |.. | 06/30/2021. | Nationwide Mutual..............ccccoouewe | wvermrermrerrmnniiienis | e 2,495,786 | ....... 2,400,000 (8,186) 2,565,646 | .....ccccocrverene | . (69,860) | ........(69,860) | ....... 43,500 |05/15/2030. [2.C FE.........
38218G  AA 0 |Goodgreen Trust LBASS Ser 2018-1A Cl A | .. | 06/15/2021. | Paydown 37,023 | oo 37,023 ..38,717 ...(1,694) 37,023 | oo [ v v [, 751 110/15/2053. | 1.AFE.........
415864 AM 9 |Harsco Corp SrNt 5.750% 07/31/27........ .. | 06/30/2021. | Nationwide MUtUal..............cccovvveees | corivmrerririiiinciiines | e 3,685,500 | ....... 3,510,000 3,605,803 12,299) | ovvvvvvverrene | vereeeene(12,299) | v | v 3,593,504 | .....ccoovvivenn | -..91,996 | ........91,996 | ... 185,006 | 07/31/2027.|4.AFE.........
Homebanc Mortgage Tr RMBS Ser 2005-1
43739E AP 2 [CI .. | 06/25/2021. | Paydown 35,204 35,204 ...32,545 2,659 2,659 | .o 35,204 0 90 | 03/25/2035.|1.D FM.........
446413 AL 0 |Huntington Ingalls Industries SrNt 3....... .. | 06/30/2021. | Nationwide Mutual...... 2,718,398 2,500,000 2,504,089 (266) [V2515) N 2,503,823 | ....ccoocvviivens | 214,575 | L 214,575 | ....... 50,552 | 12/01/2027.|2.C FE.........
44891A  BP 1 |Hyundai Capital America Sr Nt 2.375% 1. | .. | 06/30/2021. | Nationwide Mutual...... 868,573 850,000 (206) [20C) R IS 856,058 | .....ccoovveians | 12514 | L 12,514 | ... 15,814 | 10/15/2027. | 2.AFE.........
IMPAC CMB Tr RMBS Ser 2004-5 Cl 1A1
45254N  JG 3 |0. . [ 06/25/2021. | PaYAOWN...........cvverrereieniiienies [ covieeeiieseeiseniieens | ceveenenens 14,909 | ............ 14,909 ..14,919 9) ()1 SRS I 14,909 0 50 |10/25/2034. [1.AFM.........
IMPAC CMB Tr RMBS Ser 2004-9 Cl 1A1
45254N KX 4 |0. . | 06/25/2021. | Paydown 4,921 | o 4,921 | 4933 | 4,929 (8) (6] 4,921 0 18 | 01/25/2035. | 1.AFM.........
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45475Q AR 4 |Indiana Gas Co MT Nt 7.080% 10/05/29.. | .. | 06/30/2021. | Nationwide Mutual............c..cccoucvers | vorvmrironiicniivcinens | cvvie 2,581,574 | ....... 2,000,000 | ....... 2,011,780 2,005,901 (241) (241) 2,005,660 | ...ccovrivri | e 575914 | ...... 575914 | ..... 112,100 | 10/05/2029.
46647P BP0 |JP Morgan Chase & Co Fix to Fit Sr Nt..... .. | 06/30/2021. | Nationwide MUtual............ccccccvveues | covvervviiniiiinniiinns | e 1,673,727 | ....... 1,500,000 | ....... 1,619,355 | .......... 1,618,687 | ..ooovvcvciiinns [ s (5,717) | oo [ e (AT TN 1,612,970 | .o | (39,244) | ... (39,244) | ....... 27,959 |05/13/2031.
46647P BV 7 |JP Morgan Chase & Co Fix to It Sr Nt...... .. | 06/30/2021. | Nationwide Mutual............cccocevicees [ eormrenmiiiniinniieinns | v 856,030 | ......... 900,000 | .......... 916,173 916,123 (312) (312) 915,811 | oo | 20e(59,782) | ... (59,782) | ....... 13,951 | 11/19/2041.
478375 AG 3 |Johnson Control Intl plc Sr Nt 3.625% .. | 06/30/2021. | Nationwide Mutual...... ,148,266 ..2,000,000 11,972,400 ....1,982,931 2,285 2,285 1,985,216 ..163,050 ..72,097 | 07/02/2024.
49271V AN 0 |Keurig Dr Pepper SrNt 2.250% 03/15/31. | .. | 06/30/2021. | Nationwide Mutual............cccccccoveees [ e | e 843,475 | ......... 840,000 | .......... 837,388 68 68 837,456 | ..oocovvvvrrnaes | 108,019 | i 6,019 | .o 5,513 | 03/15/2031. | 2.
49456B  AH 4 |Kinder Morgan Inc Sr Nt 5.550% 06/01/4. | .. | 06/30/2021. | Nationwide MUtUaL.............ccccccovvies | covvvoimmeimnnriinniins | e 4,513,957 | ....... 3,500,000 | ....... 3,488,205 3,489,319 104 104 3,489,423 | ..o 1,024,534 | ... 1,024,534 | ..... 112,773 | 06/01/2045. | 2.B FE.........
49456B  AQ 4 |Kinder Morgan Inc Sr Nt 5.200% 03/01/4. | .. | 06/30/2021. | Nationwide Mutual...........ccccceeueenes [ voverirevirniiinicniiines | oo 3,741.873 | ....... 3,000,000 | ....... 2,992,770 2,993,079 58 58 2,993,137 | oo | oo 748,736 | ....... 748,736 | ..... 129,567 | 03/01/2048.|2.B FE.........
50026* 3 | Kohls Corp CTL Shelby Ml 7.600% 12/15/|.. | 06/15/2021. | Redemption ~ 100.0000...........c..c. | wvvrvreremmreemmieinnnes | e 42,701 | ......oeco 42,701 | ........c. 45,112 ..42,996 (295) [Z2SL2) T R IS 42,701 (U I 1,352 | 12/15/2022.|2.C .............
Legg Mason Mtg Cap Corp CTL 7.400%
52467@ AA 3 |12/ . | 06/15/2021. | Redemption ~ 100.0000. 28474 | ........... 28474 | ........... 30,012 ...28,562 (88) [LC1:) 1 I 28,474 0 892 | 12/15/2021. | 2.A ..............
Master Seasoned Securities Tr RMBS Ser
55265W CA 9 |2 .. [ 06/01/2021. | PaydOWN...........ccvverrirviieniiinnies [ e | v 937 | oo 937 | s 968 960 (23) (V) I 937 0 25 |08/25/2032. 1. AFM.........
55336V AG 5 |MPLXLP SrNt 4.875% 12/01/24... .. | 06/30/2021. | Nationwide MUtUal...........c.coovvveveers | covimrrrirmriiinnniiines | e 3,914,960 | ....... 3,500,000 | ....... 3,672,590 3,590,233 | ..o | e [QRIRTE) | R DO (11,375) | v | e 3,578,858 | ... | e 336,102 | ....... 336,102 | ....... 99,057 |12/01/2024.|2.B FE.........
55336V AR 1 |MPLXLP SrNt 4.000% 03/15/28............. | .. | 06/30/2021. | Nationwide Mutual.............cccccccouvwe | ovemmrrmnmrienniianens | o 3,361,884 | ....... 3,000,000 | ....... 2,986,530 2,989,968 2,990,566 | ....cvveriririne | e 371,318 | ....... 371,318 | ... 95,000 |03/15/2028.|2.BFE.........
559080 AG 1 |Magellan Midstream Partn SrNt 5.150%.. | .. | 06/30/2021. | Nationwide MUtual............cccovvveues | covermmevireneiriniiiinns | e 2,780,417 | ....... 2,250,000 2,396,880 2,385,462 2,383,797 | oo | oo 396,621 | ....... 396,621 | ....... 82,078 | 10/15/2043.|2.AFE.........
559080 AL 0 |Magellan Midstream Partn Sr Nt 4.250%.. | .. | 06/30/2021. | Nationwide Mutual..............cccoceieuns | covimnviienniiinniianns | e 3,942,379 | ... 3,500,000 | ....... 3,414,460 3,419,155 | oo | cerieeenen850 | [ nreen880 | | 3,420,005 522,374 522,374 | .... 117,760 | 09/15/2046. | 2.AFE.........
559080 AM 8 |Magellan Midstream Partn SrNt 4.200%.. | .. | 06/30/2021. | Nationwide MUtual.............cccovvveees | covermmevireneiriniiiiinns | e 2,220,554 | ....... 2,000,000 | ....... 1,910,800 | ....c....ec 1,915,308 | ...ovvveererrinns [ vrerieeenB25 [ s [ erirrieeenn825 | i | e 1,916,131 | oo [ e 304,423 | ....... 304,423 | ...... 62,300 | 10/03/2047. |2.AFE.........
565849 AK 2 |Marathon Oil Corp Sr Nt 2.800% 11/01/2. | .. | 04/29/2021. | Call  103.7295........ccccocmmmrcimnnics [ o | s 1,655,943 | ...... 1,500,000 | ....... 1,462,215 | ..o 1,486,572 | oo | 000002326 [ | cieenn2,326 | | 1,488,898 || 11,102 | ... 11,102 | ... 76,710 |11/01/2022.|2.CFE........
585055 BS 4 |Medtronic Inc Sr Nt 3.500% 03/15/25....... .. | 06/30/2021. | Nationwide MUtual...........c..ccocvvveees | covirereviririvrenniriens | e 8,456,779 | ....... 7,700,000 | ....... 7,630,345 1,670,094 || 786,685 | ....... 786,685 | ..... 213,354 | 03/15/2025. | 1.G FE.........
59217G BY 4 |MetLife Global Funding | SrNt 3.450%... |.. | 06/30/2021. | Nationwide MUtual.............ccccccoowies | conmvimnniiinniiinniies | o 2,218,856 | ....... 2,000,000 2,021,680 2,015,245 2,014,091 | oo | e 204,765 | ... 204,765 | ....... 36,800 |12/18/2026.|1.D FE........
594918 BX 1 |Microsoft Corp Sr Nt 2.875% 02/06/24..... .. | 06/30/2021. | Nationwide MUtual.............cccovvveees | covirereviriniiriniiiines | e 3173217 | ....... 3,000,000 | ....... 2,978,160 2,989,775 2,991,349 | oo | e 181,868 | ....... 181,868 | ....... 77,625 | 02/06/2024.|1.AFE.........
59981B  AC 8 |Mill City Mortgage Trust RMBS Ser 2019-G| .. | 06/01/2021. | Paydown.............ccoovvvimviinmeiinniiins | covsrniienniiinniisnnies | v 118,331 | .......... 118,331 | .......... 117,110 7,253 | oo | e 1078 [ | 1078 i | i 118,331 (U I 1,379 | 07/25/2059. | 1.AFM.........
59981B  AC 8 |Mill City Mortgage Trust RMBS Ser 2019-G| .. | 06/30/2021. | Nationwide Mutual..............cccccoeewe | wvsrvrermrerrenciiincn | ceveees 1,273,705 | ....... 1,237,808 | ....... 1,225,044 | ........... 1,226,534 | ..ooocvvencirenns [ v 941 s e 981 | | 1,227 476 | ..o [ e 46,229 | ......... 46,229 | ....... 19,762 | 07/25/2059. | 1.AFM.........
615369 AP 0 |Moodys Corp SrNt 4.250% 02/01/29....... .. | 06/30/2021. | Nationwide MUtual............cccccovvvcuns [ vverirmrernneinnicniiinns | v 2,769,038 | ....... 2,400,000 | ....... 2,869,896 2,867,822 2,840,021 | ..o | e (70,982) | ........ (70,982) | ....... 93,217 | 02/01/2029. | 2.A FE.........
61761J ZN 2 |Morgan Stanley Sub Nt 3.950% 04/23/27. | .. | 06/30/2021. | Nationwide MUtual.............cccocvveees | covirmnerirernirinciiinns | e 2,011,205 | ....... 1,800,000 | ....... 2,070,690 2,068,117 2,047,986 | .....ccooovvrerrns | e (36,782) | ....... (36,782) | ........ 48,783 |04/23/2027. |2.AFE.........
Morgan Stanley BAML Tr CMBS Ser 2015-
61764X BG 9 |C21 . [ 06/01/2021. | PaYAOWN..........covverrieereieniiienies [ e | v 296,688 | .......... 296,688 | .......... 305,576 299,011 (2,323) (2,323) | oo | e 296,688 (U I 3,896 |03/15/2048.|1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2015-
61764X BG 9 |C21 .. | 06/30/2021. | Nationwide MUtual..........c..cocovvveees | covirmrvvireniiiiniiriies | e 5,540,671 | ....... 5,332,121 | ....... 5,491,855 5,373,867 | .ooovvrrerirerirne | e (6,080) | ...oovvevrries [ erverrenrene(8,080) | oo | e 5,367,807 172,864 | ....... 172,864 | ...... 97,511 | 03/15/2048.
637432 ND 3 |National Rural Utilities Coop Sr Nt 2.. .. | 06/30/2021. | Nationwide Mutual............cccocvevves [ conrinniicniiveiieinns | e 12,224,937 | ..... 11,500,000 | ..... 11,492,985 | ......... 11,496,903 359 359 ..11,497,261 727,676 | ....... 727,676 | ... 303,169 | 01/27/2025.
637432 NP 6 |National Rural Utilities Coop SrNt 3....... .. | 06/30/2021. | Nationwide MUtual..............cccocwoeues | covrmrvrrmririinciiines | e 3,840,232 | ....... 3,500,000 | ....... 3,489,710 3,492,343 AT6 | oo | e AT | | 3,492,819 347,412 | ... 347412 | ... 106,769 | 02/07/2028.
641062 AE 4 |Nestle Holdings Inc. Sr Nt 3.500% 09/2... | .. | 06/30/2021. | Nationwide Mutual.............cccouvvers | vovernriremnicnnivcrrens | cvves 2,203,536 | ....... 2,000,000 | ....... 1,994,460 | ........... 1,996,113 K7 (< PPN DUROPURRPOOIC ¢ I ISP ISR 1,996,489 | ....oovvvnirverns | oo 207,047 | ....... 207,047 | ....... 53,667 | 09/24/2025.
New Residential Mtg Ln Tr RMBS Ser
64830G AB 2 |2018- .1 06/01/2021. | PaydOwn..........ccovvvenrinriiciinniiiens [ e | v 115,565 | .......... 115,565 | .......... 118,066 7485 | oo [ v (1,920) [ oo [ s (1,920) | oo | e, 115,565 0 [ 1,966 | 12/25/2057.
New Residential Mtg Ln Tr RMBS Ser
648306 AB 2 |2018- .. | 06/30/2021. | Nationwide Mutual...... 1,682,036 | ....... 1,570,493 | ....... 1,604,471 | ....cc..... 1,596,583 | ....oovvcvriver | e (1,349) [ oo e (1,349) i | e 1,595,234 | i | s 86,802 | ......... 86,802 | ....... 36,470 | 12/25/2057.
653240 AA 9 |Newtown CTL Ser 2002 6.082% 05/15/23 | .. | 06/15/2021. | Redemption ~ 100.0000, 118,171 118,171 ...118,167 118,170 1 0 2,997 | 05/15/2023.
65339K BQ 2 |Nextera Energy Capital Sr Nt 2.750% 05. | .. | 06/30/2021. | Nationwide Mutual...... 2124278 | ....... 2,000,000 1,997,160 | ........... 1,997,575 262 [ e [ rerrneeennni262 [ i | 1,997,838 | i | 126,440 | ....... 126,440 | ....... 36,514 | 05/01/2025.
65342Q AL 6 |NextEra Energy Operating Sr Nt 3.875%..|.. | 06/30/2021. | Nationwide MUtual.............ccccovvuues [ covermmerimmnirinciinins | o 706,850 | .......... 670,000 | .......... 670,000 670,000 | ... | e | e | e | e | 870,000 | o | e 36,850 | ......... 36,850 | ....... 18,390 | 10/15/2026.
65473P  AJ 4 |Nisource Inc SrNt 3.600% 05/01/30........ .. | 06/30/2021. | Nationwide Mutual...........cc.ccevvcens [ rverirmvinniinicniiinns | o 4,415,256 | ....... 4,000,000 | ....... 3,997,560 3,997,767 97 | v [T [ | 0000000 3,997,864 | oo | o 417,392 | ... 417,392 | ....... 95,600 | 05/01/2030.
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65473Q BC 6 |NiSource Finance Corp SrNt 4.800% 02/ | .. | 06/30/2021. | Nationwide MUtUal...........c.couevvervens | covemerrirnnniirnnniinens | v 1,482,382 | ....... 1,200,000 | ....... 1,595,652 | ...cvovnee 1,595,002 | ..oovvvivrrriens [ s (6,198) | ..oovverrrins [ v (6,198) | ..oovvverrieeens | i 1,588,894 | ...ccooovvrrirne ....(106,512) | ...... (106,512) | ....... 50,400 |02/15/2044.|2.B FE.........
NRRC-D Facilities Corp CTL GSA Rev Bd
670208 AA 8 |Ls .. | 06/07/2021. | Redemption ~ 100.0000..........ccocc. [ vorereerirnmimniiinninns | e 75,678 | ..ccovnnee. 75,678 | ..cooonee. 75,678 ...75,678 75,678 (U I 2,051 | 11/07/2023.
679574 AG 8 |Old Dominion Elec 1st Mtg Bd 6.210% 12 | .. | 06/30/2021. | Nationwide Mutual.............ccccceveues | covvmneriinniiinciiinns | v 1,733,301 | ...... 1,500,000 | ....... 1,500,000 | ........... 1,500,000 1,500,000 | ...oovvveerrians [ e 233,301 | ....... 233,301 | ....... 54,079 |12/01/2028.
68389X BN 4 |Oracle Corp SrNt 3.250% 11/15/27......... .. | 06/30/2021. | Nationwide Mutual...........cc.ccevvecnns [ rverirerineiiricniiines | v 9,753,930 | ....... 9,000,000 8,990,010 8,992,837 465 465 | ..o 8,993,301 | .o | e 760,629 | ....... 760,629 | ... 182,813 | 11/15/2027.
68389X CE 3 |Oracle Corp SrNt 2.875% 03/25/31......... .. | 06/30/2021. | Nationwide MUtUal..............cccoewveues | corvemmrvenniiiniiiinns | v 857,756 | .......... 825,000 | .......... 823,721 30 [ [ e300 | i | s 823,751 | oo [ e 34,005 | ... 34,005 | ... 6,325 | 03/25/2031.
686514 AE 0 |Orlando Health Obligated Grp Nt 3.777%. | .. | 06/30/2021. | Nationwide MUtual.............ccocvvreees | covermrrvirmrerrnnniiinns | o 11,390,436 | ..... 10,250,000 | ... 10,289,390 | ......... 10,279,706 | ...cveouvverrires | v (1,696) | ..oovvevrrenes [ ervieerreene(1,896) | o | v 10,278,010 | ..coovvvverrnann | 1,112,426 | ..... 1,112,426 | ..... 289,281 | 10/01/2028.
68902V AK 3 |Otis Worldwide Corp SrNt 2.565% 02/15. | .. | 06/30/2021. | Nationwide Mutual.............cccccccouewes | wovsrmvirennrisnniiinnis | o 2,070,074 | ....... 2,000,000 | ....... 1,999,990 2,000,002 2 O IR 5 [ 2,000,007 | ..o | e 70,067 | ......... 70,067 | ....... 44,888 | 02/15/2030.
PNC Bank NA Sub Bk Nt 2.700%
69349L AG 3 |11/01/22 .. | 06/30/2021. | Nationwide Mutual.............ccccocwveues | covivemvriiniiiinniiinns | e 3,603,058 | ....... 3,500,000 | ....... 3,241,968 3,440,469 | ..o | e 15,694 | oo | e 15,694 | i | 3,456,163 | .....coovvvrarnns | e 146,895 | ....... 146,895 | ....... 62,738 |11/01/2022. | 1.GFE.........
701094 AM 6 |Parker-Hannifin Corp SrNt 2.700% 06/1.. | .. | 06/30/2021. | Nationwide MUtual............ccocveveees | covemmvrirmrniirnnniinnns | e 2,109,906 | ....... 2,000,000 2,024,680 2,017,636 (2,497) (2,497) 2,015,139 | .o | e 94,767 | ........ 94,767 | ....... 29,400 |06/14/2024. |2 AFE.........
707569 AS 8 |Penn National Gaming Inc Sr Nt 5.625%.. | .. | 06/30/2021. | Nationwide Mutual............ccccccoivues | covionmiiinniiinciianns | o 518,650 | .......... 500,000 | .......... 525,000 [ ...oovveeniiinniiinnins | e | e (4,209) | ..o [ e (4,209 | ..ooovvoreiianns | i 520,791 | oo [ e (2,141) | ... (2,141) | ....... 12,891 | 01/15/2027.{4.CFE.........
717081 DT 7 |PfizerInc SrNt 5.600% 09/15/40............. .. | 06/30/2021. | Nationwide MUtUal...........c.coovvveveers | covimrrrirmriiinnniiines | e 3,716,842 | ....... 2,585,000 | ....... 2,704,764 2,690,716 | .oooovvvvcrrerrns | i (1,536) | ..o [ e (1,536) 2,689,179 .1,027,663 |..... 1,027,663 | ..... 114,602 | 09/15/2040. | 1.F FE..........
737446  AQ 7 |PostHoldings Inc SrNt 4.625% 04/15/3... | .. | 06/30/2021. | Nationwide Mutual..............cccoewioues | covimneiiinniiinniiinns | v 1,178,186 | ....... 1,162,000 | ....... 1,166,648 | ........... 1,166,332 (250) [Z2510) ORI IS 1,166,082 | ...covvvvriians [ e 12,104 | ... 12,104 | ....... 38,068 |04/15/2030.|4.BFE.........
737446 AR 5 |PostHoldings Inc SrNt 4.500% 09/15/3... | .. | 06/30/2021. | Nationwide MUtual............ccoovvveees | covimmerirerniriniiiinns | e 2,493,750 | ....... 2,500,000 | ....... 2,500,000 2,500,000 | .coooerercirenins | e (6,250) | .......... (6,250) | ........ 34,375 | 09/15/2031.|4.BFE.........
74042T AC 5 |Preferred Term Sec Ltd LBASS Nt Cl A-2 P| .. | 06/22/2021. | Paydown 22,815 | ... 22,815 | oo 20,456 ...20,456 2,360 22,815 0 69 | 12/22/2037.|2.APL..........
75513E CE 9 |Raytheon Tech Corp SrNt 2.800% 03/15/|.. | 06/30/2021. | Nationwide Mutual..............ccccooevvee | worervrermmerirenniiinnis | e 4,060,532 | ....... 4,000,000 | ....... 3,999,337 3,999,386 294 | [ 298 i | i 3,999,681 | oo | e 60,851 | ......... 60,851 | ....... 88,667 | 03/15/2022. | 2.AFE.........
75513E CG 4 |Raytheon Tech Corp SrNt 3.200% 03/15/ .. | 06/30/2021. | Nationwide Mutual.............ccccccoueve | vermvennniiinniiennis | e 2,126,240 | ....... 2,000,000 | ....... 1,997,171 | e 1,997,235 450 1,997,685 | ..oovvvierrians | e 128,555 | ...... 128,555 | ...... 50,667 |03/15/2024.|2.AFE.........
761118 HD 3 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/01/2021. | PAYAOWN...........ccooovrvumriiiemiiiienis [ covrererieneeienniiiines | cevienenens 71,440 | oo 71,040 | oo 58,635 ...58,635 58,635 | ...ovvveerrirans [ e 12,806 | ......... 12,806 | ......... 1,789 | 09/25/2035.|1.D FM.........
761118 HD 3 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/30/2021. | Nationwide Mutual.............ccccooivues | covionniinnniiinniianns | o 950,576 | .......... 952,323 | ......... 786,028 786,028 | ....cvvvvviiinns [ v | v | i | e 786,028 |....cooovvvvians [ e 164,549 | ...... 164,549 | ....... 31,710 | 09/25/2035.|1.D FM.........
780153 AW 2 |Royal Caribbean Cruises Ltd SrNt 3.70... | .. | 06/30/2021. | Nationwide Mutual.............cccocvveues | covrmmerirenniirinniiiinns | e 3,845,000 | ....... 4,000,000 | ....... 3,984,181 | ........... 3,645,580 | ...... 442,617 | oo Y4 [V 3,988,907 ...(143907) | ...... (143,907) | ... 117,167 | 03/15/2028.| 4B FE.........
SC Commercial Mtg Pass Through CTL
78402C AA Ser2 .. | 06/01/2021. | Redemption ~ 100.0000.........cccouw. | worneernmrermrrrmerreninns | cereerennnn 15,627 | . 215,627 | 16,340 ..15,746 (119) 0 11/01/2026.
784710 AA 3 |06 . | 06/30/2021. | Nationwide Mutual...... ,800 | ....... 5,000,000 5,053,800 5,038,732 (2,778) | coovervvvrine [ TT8) [ v | 200000000 5,035,955 | oo [ e 550,845 | ....... 550,845 06/01/2027.
785592 AM 8 |Sabine Pass Liquefaction 1st Lien Nt 5.... | .. | 06/30/2021. | Nationwide Mutual..........c..cccocvveees | covermmerrennirinciiinns | e 1,716,09% | ....... 1,500,000 | ....... 1,635,000 | ........... 1,572,900 | ..oovvveirriranns [ s (8,505) | ..oovveerries [ ervereeereene(8,505) | o | v 1,564,395 | | 151,701 | ... 151,701 03/01/2025.
Salomon Bros Mtg Sec VII Inc RMBS Ser
79548K ZJ 0 |19 .. | 06/01/2021. | Paydown 158 0 06/25/2028.
82967N BE 7 |Sirius XM Radio Inc Sr Nt 4.625% 07/15.. | .. | 06/30/2021. | Nationwide Mutual...... .670,000 678,686 | ......ccooorvicerr | e (1,631) [ oo e (1,631) [ | eiieeeeen77,056 | e | 100 10,766 | e 10,766 07/15/2024.
84861T AD 0 |Spirit Realty LP SrNt 4.000% 07/15/29.... | .. | 06/30/2021. | Nationwide Mutual..............ccccccoevwe | worervvvmnerreniicrinnn | 201,052,939 | L 950,000 | ......1,056,609 | ...ooorveoriiieniiians | e | e (4,142) | v [ ($182) | i | e 1,052,467 | s [ v BT2 | 472 07/15/2029.
84861T AJ 7 |Spirit Realty LP SrNt 2.700% 02/15/32.... | .. | 06/30/2021. | Nationwide Mutual...... .800,000 130 (5,682) | . 02/15/2032.
857477 BM 4 |State Street Corp SrNt 2.901% 03/30/2... | .. | 06/30/2021. | Nationwide Mutual.............cccccvcvuues | covvmrvrvennrvinniiinnns | 203,202,512 | 3,000,000 3,000,000 | ...vorcrienien | e | e | e [ e | 200000000.3,000,000 | e | 1,202,512 | 202,512 03/30/2026.
858912 AF 5 |Stericycle Inc SrNt 5.375% 07/15/24....... .. | 06/30/2021. | Nationwide MUtual.............cccccoevvevns [ vverirmrenennnnicniiines | v 1,025,514 | .......... 997,000 | ....... 1,039,373 | oocvvnene 1,024,484 (5,152) | voovvervrrenes [ errernerrerne(5,152) v | eerrreenn 1,019,332 [ [ 00000n8,182 | e 6,182 07/15/2024.
Towd Point Mortgage Tr RMBS Ser 2018-3
89175M AA 1 |C .. [ 06/01/2021. | Paydown.........cooreverinrinciiieniienns [ e | v 388,726 | ......... 388,726 | ......... 404,996 403,588 | ..o | s (14,862) | ..ocvvvveriiins [ e (14,862) | ..o | i 388,726 0 [ e 6,118 | 05/25/2058. | 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2018-3
89175M AA 1 |C . 1 06/30/2021. | Nationwide Mutual............cccccocvres | e | s 4,811,660 | ....... 4,565,016 | ....... 4,756,089 | ......... 4,739,546 | ....covvvieians | v (23,434) | v [ e (23,434) | oo | i A716,112 | oo | o 95,548 | ......... 95,548 | ....... 99,384 | 05/25/2058. | 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2018-6
89176L AC 8 |C .. | 06/30/2021. | Nationwide Mutual...........cc.ccevvenns [ rverirmrinniiricniiinns | v 5,307,285 | ....... 5,000,000 | ....... 5,478,906 5,426,300 | ...covvcvirvcriies | e (81,271) | oo L(B1,271) | o | 000e005,345,028 | e | (37,743) | ........ (37,743) | ..... 108,854 | 03/25/2058.
893830 BQ 1 |Transocean Inc SrNt 11.500% 01/30/27... | .. | 06/30/2021. | Nationwide Mutual...... ....1,604,953 | ....... 1,515,000 ....620,544 620,544 984,409 | ....... 984,409 | ..... 139,864 | 01/30/2027.
902494 BC 6 |Tyson Foods Inc SrNt 3.550% 06/02/27.. | .. | 06/30/2021. | Nationwide Mutual.............cccoceeis | vovinriiiniicnnivcinens | cvve 2,214,576 | ....... 2,000,000 1,996,660 | ........... 1,997,723 158 216,695 | ....... 216,695 | ....... 41,022 |06/02/2027.
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UBS-Barclays Comm Mort Tr CMBS Ser
90270R BF 0 |2012- . [ 06/01/2021. | PaYAOWN...........cvverrereieriiienies [ cevieneiiesniiineiiinns | o 670,647 | .......... 670,647 | .......... 640,992 666,831 3,816 3,816 | oo | e 670,647 |...... (U I 7,156 | 12/10/2045.|1.AFM.........
UBS Commercial Mtg Tr CMBS Ser 2017-
90276C AE 1 |C2C .. | 06/30/2021. | Nationwide MUtual..............ccccceveues | covivmreriveririinniiinns | e 8,804,456 | ....... 8,100,000 | ....... 8,342,874 8,264,745 | ..o | v (12,229) | ..oovviieer 8,252,516 | ..o | oo 641,940 08/15/2050.
904764 AX 5 |Unilever Cap Corp Sr Nt 2.600% 05/05/2. | .. | 06/30/2021. | Nationwide Mutual..............cccccceeiee | vovvnriieniicniiiciinens | cvv 3,159,426 | ....... 3,000,000 | ....... 2,970,210 2,985,065 2,126 2,987,191 | oo | e 172,235 05/05/2024.
904764 BG 1 |Unilever Cap Corp SrNt 3.250% 03/07/2. | .. | 06/30/2021. | Nationwide Mutual.............cccocwveues | covimmerienniiinciiinns | v 1,603,697 1,500,000 1,489,170 | .......... 1,493,498 962 e 109,237 03/07/2024.
90931V AA 4 |United Air Lines PTC Ser 2018-1 A 3.70.. |.. | 06/30/2021. | Nationwide Mutual...... cern3,147,362 .3,092,115 .3,092,115 3,092,115 55,247 09/01/2031.
91324P CP 5 |UnitedHealth Group Inc SrNt 3.750% 07. | .. | 06/30/2021. | Nationwide Mutual..............ccccccouewes | wvmrrvrenerisnniiinnis | o 2,219,586 | ....... 2,000,000 2,108,734 | oo | e (11,317) | o 2,097,417 07/15/2025.
91324P EF 5 |UnitedHealth Group Inc SrNt 3.250% 05. | .. | 06/30/2021. | Nationwide Mutual...... ....860,000 12 ..854,465 05/15/2051.
92553P AU 6 |Viacom Inc SrNt 5.850% 09/01/43... .. | 06/30/2021. | Nationwide Mutual...... ....525,000 (995) ..676,218 09/01/2043.
92851@ AA 3 |Vivendi SPC Tr CTL 6.630% 04/15/22..... .. | 06/15/2021. | Redemption  100.0000. 32,342 | ... 32,342 | 032,342 | i 32,342 ..32,342 | ...... 04/15/2022.
941053 AJ 9 |Waste Connections Inc Sr Nt 3.500% 05/. | .. | 06/30/2021. | Nationwide Mutual............ccccoceieues | covimnriienniiinniianns | e 2,198,724 | ... 2,000,000 2,139,971 | oo | e (7,768) | ..o ..2,132,203 e 66,521 | ......... 66,521 | ....... 46,472 | 05/01/2029.
94106B  AA 9 |Waste Connections Inc Sr Nt 2.600% 02/. | .. | 06/30/2021. | Nationwide Mutual...... 1,999,842 8 ..1,999,850 71,078 | ........ 71,078 | ...... 47,522 | 02/01/2030.
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .| 06/01/2021. | Redemption ~ 100.0000. 26,837 | oo 26,837 | oo 26,837 | oo 26,837 [ oo [ e | e | e (U S 26,837 |...... (U I 745 | 08/01/2027.(2.B ..............
Wells Fargo Comm Mtg Tr CMBS Ser
94989) BA 3 |2015-C2 .. [ 08/01/2021. | PaYAOWN..........covoerrvieeriieriiienis [ e | cevieeeiens 12,757 | oo 12,757 | oo 13,092 | oo 12,884 (127) (127) | coveeerrereines | e 12,757 |...... (U I 176 | 05/15/2048. | 1.AFM.........
96145D AF 2 |Westrock Co SrNt 3.750% 03/15/25........ .. | 06/30/2021. | Nationwide Mutual............ccccocvivuns | covienniiiniiiinciiinns | 3,270,834 | ....... 3,000,000 2,992,753 2,994,856 562 562 2,995,418 | ..o | e 275416 | ....... 275416 | ....... 89,063 |03/15/2025.|2.BFE.........
988498 AL 5 |YumBrands Inc SrNt 4.750% 01/15/30... | .. | 06/30/2021. | Nationwide MUtual.............cccocvveues | covermmerremniirinciianns | e 1,189,375 | ....... 1,100,000 | ....... 1,135,750 | ...ccoeeuee 1,132,003 | ..o [ s (1,501) [ oo [ e (1,501) N 1,130,502 | ..o [ e 58,873 | ........ 58,873 | ...... 50,073 |01/15/2030.|3.C FE.........
98956P AT 9 |Zimmer Hidgs Inc Sr Nt 3.550% 03/20/30 |.. | 06/30/2021. | Nationwide Mutual............ccccccouvwe | wvemmveenniienniiinnis | s 3,827,828 | ....... 3,500,000 | ....... 3,491,530 3,492,092 361 361 | e | e 3,492,453 | ..o | e 335,375 | ....... 335,375 | ....... 96,639 |03/20/2030.|2.BFE.........
Air Canada LBASS EETC Ser 2017-1AA
00908P AA 5 |33 A| 06/30/2021. | Nationwide MUtual..............ccccuvwees | corviemnniiinniiinniins | e 1,763,364 | ....... 1,744,000 | ...... 1,744,000 | ........... 1,744,000 [ ..o [ e [ | e (U OO I 1,744,000 | ...coovvvvrriians [ s 19,364 | ... 19,364 | ....... 55,154 |01/15/2030.|1.GFE.........
Air Canada LBASS PTT Ser 2017-1A
00908P AB 3 |3.550 A| 06/30/2021. | Nationwide MUtUaL...........ccccoccommiins | convivnnniiiinniiinniins | cevii 848,028 | .......... 872,000 | ......... 872,000 872,000 | ..o | v | s | e LU OO 872,000 | ...covvvverrins [ e (23,972) | ........ (23,972) | ....... 29,666 |01/15/2030.
136385 AW 1 |Canadian Natural Resources Sr Nt 2.950. | A| 06/30/2021. | Nationwide MUtUAL............cc.cooovveves | corvvoerniirmnciiiniinns | cevenae 3,107,115 | ....... 3,000,000 | ....... 2,995,590 2,998,356 392 392 | s 2,998,747 | oo | oo 108,368 | ....... 108,368 | ....... 84,813 |01/15/2023.
136385 AY 7 |Canadian Natural Resources Sr Nt 4.950. | A | 06/30/2021. | Nationwide Mutual...........ccccooevicves [ rornrenmvionniniiivennns | e 779,598 | ......... 625,000 | ......... 631,119 630,753 (56) (56) | .. 630,697 I 148,900 | ....... 148,900 | ....... 17,961 | 06/01/2047.
448055 AD 5 |Husky Energy Inc SrNt 6.800% 09/15/37 |.. | 06/30/2021. | Nationwide Mutual..............ccccoouvwes | wvsrmremrerirmnnivinnns | e 2,612,916 | ....... 2,000,000 2,539,820 2,489,976 | ..o | e (9,696) | ..ooovvevcries [ v (9,696) ...2,480,280 e 132,636 | ....... 132,636 | ..... 107,667 | 09/15/2037.
65334H AG 7 |[NexenlInc SrNt 6.400% 05/15/37............ .. | 06/30/2021. | Nationwide MUtUal...........cocrevvrvee | vrverererinniininniieninns | e 3,903,777 | ....... 3,000,000 2,898,720 2,919,189 | oo | e 1,384 | oo | e 1,384 | s 2,920,574 | ..o | 983,204 | ....... 983,204 | ..... 120,000 | 05/15/2037.
65334H AJ 1 |[NexenInc SrNt 7.500% 07/30/39 <. | .| 06/30/2021. | Nationwide Mutual..............ccccooevwes | orsrvrermnnrranerrincis | e 5,202,173 | ....... 3,500,000 | ....... 3,816,085 3,763,977 .| 1441817 | 1,441,817 | ... 240,625 |07/30/2039.
67077M AS 7 |Nutrien Ltd Sr Nt 5.250% 01/15/45........... A | 06/30/2021. | Nationwide MUtUa............coeeevevrres | orerermnrnerernniinirns | vrveees 1,985,802 | ....... 1,500,000 | ....... 1,492,950 | ..o 1,493,426 e 492,307 | ....... 492,307 | ....... 75,469 | 01/15/2045.
05565A AR 4 |BNP Paribas SA Sub Nt 4.375% 05/12/26 | C| 06/30/2021. | Nationwide Mutual..............cccccouewe | overmriremerrmcneiienn | ceveees 7,772,072 | ....... 7,000,000 6,987,680 6,992,735 778,735 | ....... 778,735 | ..... 193,958 | 05/12/2026.
05565Q DN 5 |BP Capital Markets PLC Nt 3.279% 09/19| D| 06/30/2021. | Nationwide Mutual...... .3,283,512 .3,000,000 .3,000,000 3,000,000 ...283,512 283,512 .76,783 | 09/19/2027.
067316 AH 2 |Bacardi LTD SrNt 5.300% 05/15/48........ D| 06/30/2021. | Nationwide Mutual..............ccccoouvver | worererrmrnermnnicrnnnns | 202,077,597 | .......1,600,000 | ....... 2,166,796 | ........... 1,884,112 | .o B (82,189) | ........ (82,189) | ....... 53,000 |05/15/2048.
11042T AA 1 |British Airways Plc EETC 3.800% 09/20/.. | C| 06/20/2021. | Redemption ~ 100.0000..........ccoce. | voverererenrionicnnionns | worerrannn 18,157 | i 18,157 | 18,157 | oo 18,157 | oo [ | e | e | | v 18,157 |, 0 345 |06/20/2031.
11042T AA 1 |British Airways Pic EETC  3.800% 09/20/.. | C| 06/30/2021. | Nationwide Mutual...... ...832,016 832,016 .37,183 ..37,183 .16,687 | 06/20/2031.
225313  AM 7 | Credit Agricole SA Sub Nt 3.250% 01/14..| D| 06/30/2021. | Nationwide Mutual...... 2,036,645 2,033,706 o 70,535 | ......... 70,535 | ....... 62,472 |01/14/2030.
654744 AC 5 |Nissan Motor Co Sr Nt 4.345% 09/17/27.. | D | 06/30/2021. | Nationwide Mutual...... I (U 21473 | ... 21473 | ... 18,337 | 09/17/2027.
88167A AF 8 |Teva Pharmaceuticals NE Sr Nt 4.100% 1| C| 06/30/2021. | Nationwide Mutual...... cerenn.875,930 conn.991,670 ...890,000 | ...... 102,452 ....(116,604) 116,604) | ....... 30,636 | 10/01/2046.
3899999. Total - Bonds - Industrial and MISCElIANEOUS.............riuiiiiiiiiiis oo ....455,061,857 |...415,668,971 |....422,599,891 | ...... 387,875,011 | ....1,099,443 0 | 33,065,844 |...33,065,844 | 11,889,427 XXX

Bonds - Unaffilited Bank Loans
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Statement for June 30, 2021 of the NATlONWlDE INDEMN'TY COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
4 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) BJ/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
000000 00 O |Berry Plastics Corp TermLnZ Nt 1 1.8.... |.. | 06/14/2021. | Redemption ~ 100.0000..........ccccoo. | orvvmmrverirerirmriionns | e 120,241 | L 120,241 | .ccoveeee 120,663 (422) (G727 | T ISR 120,241 | .... 0 [ 637 [07/01/2026. | 3.BFE.........
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt|.. | 06/30/2021. | Redemption  100.0000 6,119 | oo 6,147 | o) 6,061 74 (16) 58 6,119 |.... 0 61| 06/01/2024. | 3.AFE.........
02034# AA 0 |MISYS (Almonde Inc) Term Ln Nt 1 3.712 | D | 05/28/2021. | Redemption  100.0000 16,635 ...16,299 350 17 367 16,667 |.... 0 ...438 | 04/28/2024.|4.BFE.........
8299999. Total - Bonds - Unaffiliated Bank Loans.. - . ..143,027 | . v 143,445 ...22,360 424 (421) 0 3 | ..143,027 |. . . 1,136 XXX XXX
8399997. Total - Bonds - Part 4..........ccoooviiiiiniiiiiiiciccissicsissis ....843,210,254 |....750,311,865 |...773,579,831 | ...... 734,929,434 | ..(3,084,076) | ...(1,083,061) [ ..coocvennve. 0 ... (4,167,127) | oo | 763,631,495 78,900,282 |...78,900,282 | 20,588,748 XXX XXX
8399999. Total - Bonds ....843,210,254 |...750,311,865 |....773,579,831 | ....... 734,929,434 | ..(3,084,076) | ...(1,083,051) | ...c.ccc...0 | .. (4,167,127) | oo | 763,631,495 78,900,282 |...78,900,282 | 20,588,748 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks ....843,210,254 XXX .. 773,579,831 | ... 734,929,434 | ..(3,084,076) | ...(1,083,051) | ..covcceeen0 [ oo (4167,127) | oo l0 | e 763,631,495 78,900,282 |...78,900,282 | 20,588,748 XXX XXX




Statement for June 30, 2021 of the NATIONWIDE INDEMNITY COMPANY

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

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

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

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

Sch.DB -Pt. E
NONE

QE06, QE07, QE08, QE09, QE10



Statement for June 30, 2021 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned as of Current Quarter

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

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

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

04012M AP 4 | Argent Securities Inc RMBS Ser 2006-M1 C......... 160,713 07/25/2036.......

14454A  AE 9 |Carrington Mtg Loan Tr RMBS Ser 2006-FRE.............cccocrmivrernririrninninne ..1,321,682 10/25/2036.......

362351  AA 6 | GSAA Home Equity Tr RMBS Ser2008-20 Cl.........cvvuirrmirririereririsiiesieisssissessssssesessssssssesssesssssessesssssenses 328,682 12/25/2046.......

617487  AB 9 |Morgan Stanley Mtg Tr RMBS Ser 2008-16AX.........ccuvurerrirererieirieiesiseiseiessssisesesssessssssessessssssessessessesesenes 323,125 ..323, 11/25/2036.......

81378E  AA 1 [Securitized AB Receivables LLC RMBS SET..............cccoorvuiviiiieiiiieriieisiieseseseieiesssieses e siesiessssesssseniesenes | oevenisnsenenns 1DFM....ooevnnnn. 2,378,070 2,378,070 |05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtIES. ..........ooveiriieriieieeieieriei e 4,512,272 .4,009,438 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated)...........ociririirireiiiiniisni st 4,512,272 .4,009,438 XXX
Totals
6499999. Total - Residential Mortgage-Backed SECUMHES. ... ..cvviiiriirinisiiieissse e 4,512,272 | oo 4,009,438 XXX
7099999.  Subtotal = BONMS. ... 4512272 | oo 4,009,438 XXX
Cash Equivalents (Sct le E Part 2 Type)

000000 00 0 | Overnight Repos SEC LENDING ONLY.......iuiiuiiuimiieniesieenssmsssessmsssssensssssesssssssesenssssssssensssnssnsssssensensssesenssnssse | soseneersessae TA s [ 754,416 | .o 754,416 |07/01/2021.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE).......covvrvriirsreiniarissrsnines LT54416 | 754,416 XXX
9999999, TOMAIS. ... ruuieriieieieieii it 5,266,688 4,763,854 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....(981,339)  Book/Adjusted Carrying Value $.....(1,016,352)
2. Average balance for the year:  Fair Value $.....5,971,727  Book/Adjusted Carrying Value $.....5,474,080
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE11




Statement for June 30, 2021 of the NATIONWIDE INDEMNITY COMPANY

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and n

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned as of Current Quarter

1

CUSIP Identification

2

Description

Code

ot reported in aggregate on Line 10 of the Assets page)
3 5

4

NAIC Designation,
NAIC Designation
Modifier and SVO
Administrative Symbol Fair Value

6

Book/Adjusted
Carrying Value

Maturity
Date

General Interrogatories:

1. The activity for the year:  Fair Value $

2. Average balance for the year:  Fair Value §..........

NONE

QE12




Statement for June 30, 2021 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOUNT OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
Bank of New York Mellon............ccocveverneernnens NEW YOrK, NY .ot | neisssesenienes | seveserssssnnes | seesssssnessessssessensas 810,016 148,779 117,770 | XXX
Huntington National Bank...........cccccccocvicincininae COUMBUS, OH.....oveiiiiicieicisceeessieieiens | crreiisissesiniens | cvssssesissenies | ceresessssssssesissenes | seresessssssesesiessnsens | cevvevenes (4,482,386) | .......... (4,367,569) | .......... (4,747,282) | XXX
US Bank Cleveland, OH......c.ooiinriniiierissiseessssissins | eoseessensssssnens | sersssssssssnens | sossssensessssssssssssnsess | seonsrsssnssessssssssssnse | sessersens 1,919,563 | .oooooovene 1,078,261
0199999. Total Open Depositorie XXX XXX [ 0 | (1,752,807) [ ..oovvnn (3,140,529) | .........
0399999. Total Cash 0N DEPOSIL.......cuuurvrrirerrrssirsserssers e sens s sss st XXX XXX 0 0 ..(1,752,807) | . .(3,140,529) 4,537,555) | XXX
0599999. Total Cash XXX XXX 0 (U (1,752,807) | .......... (3,140,529) | ..........(4,537,555) | XXX

QE13
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Statement for June 30, 2021 of the NATlONWlDE INDEMN'TY 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|
Qualified Cash Pools Under SSAP No. 2R
Nationwide Cash Management Co 06/30/2021....... (U0 S 16,287,994 | oo | evesseceeeneeesessssssseeeeneee 289
8799999. Total - Qualified Cash POOIS UNAEr SSAP NO. 2R............ i1 L2002 02 20 L LR LL 1 LL 8 L 8 L 8 LELELEL 2 LEL e L 1000 18 L L LLELbb b 16,287,994 .0 289
9999999, Total - Cash Equivalents .................................... 16’287’994 .0 289
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