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statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS..ceeceeicee s | enene s 5,250,380,848 | .....oovrrrirrinrriernincnnns | e 5,250,380,848 | ............. 4,671,344,303
2. Stocks:
2.1 Preferred SHOCKS. .......cvuureriricririeiieeiessises i sesss st sssssesssssssens | cesnesiesesnes 12,049,837 | oo | e 12,049,837 | oo 9,216,547
22 COMMON SIOCKS. ...evuvereriecetesieeiseesesssesissess sttt ssess st sest st enssnnes | eesnssssesenns 395,252,970 | ..ooovvvrennne 27,379,247 | ..o 367,873,723 | oo 340,717,151
3. Mortgage loans on real estate:
31 FIISEIENS . veveeerceeiceec sttt | ceienesienenas 547,988,455 | ....oooveeerierenenieeeines | e 547,988,455 | ..o 559,396,741
3.2 Other than firSt IENS.........c.eieuiiiierieieie ettt sesies | cebsssssbsstsss s sssnsbnnies | eebonsssnsinssnssnssnsinsinsins | connsansssnessssssness s 0 [
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......ocvuiviieictie ittt a st bbb s b s ss s ssesans | sbsesssssssessessstessesssessessesss | evsessssessesissessessssessessesens | esessessesssassessssessessesanes [0 RO
4.2 Properties held for the production of income (less §.......... 0
ENCUMDTANCES). ... e veevreereereeseeeeeeseeseeseesseseeessessssesess st ess e ssee st eseessessessassessessansnssnssns | essessessassnesssssessassnnssessess | nessessessssssssessessansnsssnssanss | soessessesssssnsssssessnsnsssens [0 RO
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES).....veocererrereeeereeseeseeeseeseesessseans | reeseesesessessssessesssssssssnssass | sessessssssssssssessasssssessessanes | sressessssssssesssssassssnsssens [0 U
5. Cash ($.....2,335,464), cash equivalents ($.....229,512,344)
and short-term investments ($.......... 0) ettt | srenaesaereeias 231,847,808 |....covveverereeeeeeieiee | e 231,847,808 | .....cceocee. 292,289,535
6. Contract loans (including §.......... 0 PrEMIUM NOLES)....vvveverereereirseeneeseeseesssesetseessssssessesessesses | eesessesssssssssessessssssssssssesses | sessesssssssssessessssssssessessans | sesessesssssessessessassnssessn [0 U
7o DEIIVALIVES. ....oovvereceerneiseeeseeessesi st ess sttt sessssssans | stsesssansssnsenns 1,089,000 | .veoovermeereerrrrerernniees | cerveeerneeenneens 1,089,000 | ..ovvvrrreernens 1,250,000
8. OtheriNVESIEA @SSELS.......c.cviiecieeieicteeeteteee ettt ssssstesnss | esssaessesnans BT4,T16,425 | ..o | e 874,716,425 | ... 787,295,071
9. RECEIVADIES fOr SECUMHIES......u.vvrererererrirriretisiiesiie ittt | sestsessesiesiesiesiesiesieses | sestesiessesssessessessesienes | cstnesiessessessessessenened (0 RO
10.  Securities lending reinvested collateral @ssets............ccvvvevreieveriecieieseee e
11, Aggregate Write-ing for INVESIEA @SSELS.........c.rrrreririrrrireire st ssnens
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...........cccceveeves | ovvevrevenaee. 592,694,818 | .....ccccvveveee. 15,482,323 | ...ocovevnee. 577,212,495 | ....coeune. 545,547,931
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccocvevvevenis | covvrerernnnns 872,369,851 | .covvererrrnen 1,223,726 | ..o 871,146,125 | ...covvennve. 854,330,685
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............ccuvueveieerieeiieesseie et sessssesens | seevesssssesiesas 48,146,463 | .....cooveeeeeeceeeeiees | e 48,146,463 | ......cccooc.e. 51,650,718
16.2 Funds held by or deposited with reinsured companies.............ccceveveeuriererverrireiieeeens | oeveesiesenns 10,725,083 | ..o | e 10,725,083 | ..ocvvevre 4,677,918
16.3 Other amounts receivable Under reiNSUrANCE COMMTACES...........c..rvuruerierieriiriierieries | s sisesisenies | sereresesinesisesisesisesisesisenines | erseesssesssssssessessssesseesses 0 [
17. Amounts receivable relating to UNINSUIEA PIANS..........cruuriieiiriiineireiseeeesissieeseieseseeests | eeeessessesssssseesssessessssssess | sessesssssssssssssssesssssssssessesss | sressesssssssssessessassssssnssens [0 RO
18.1 Current federal and foreign income tax recoverable and interest thereon............ccccooeveveecveces | covevereieiveninne. 610,697 | ..oeveieeecereeeveieeeiees | e 610,697 | .oooverirrnee 1,646,927
18.2 Net deferred taX @SSEL. ... sttt esssssssenses | reessesesanes 257,308,998 | .....oovvvvenne 68,501,303 | ...covvvrenne. 188,807,695 | ...covovenne. 215,574,875
19.  Guaranty funds receivable or 0N dePOSIt...........cccceveiivriveieiciesie et esisseissaens | everssesae s 5,318,093 | ..o | e 5,318,093 | .oooverirrinne 1,649,727
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 FatES.........c.eirrirriirrirrinines [ crririerireisseiseseissieies | rreesseseseessssessesssssesnssens | seeesssssssssssssessnssssssnssn (01 6,285
23. Receivables from parent, subsidiaries and affiliates...........c..cccoceveerereeeievesieereeeeceeeens | e 13,795,842 | ..cooveeeeeveeveeeeeenees | ceeveeiesissiens 13,795,842 | ... 13,540,425
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25.  Aggregate write-ins for other than invested aSSets............cevevcueeeieiccrieeceseeeceeeeeeieens | e 66,622,886 | .......cccouuee 2,266,807 | .....ccouuee. 64,356,079 | ...ccovunen 67,925,921
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINes 12 throUugh 25)...........veeuevemereiermierinerinesieseseeseseesseessssesssesssessenns | sreeessnens 9,225,306,822 | ......covvveneee 115,031,406 | ............. 9,110,275,416 | ............. 8,459,087,236
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cuevveueees | ceverreiniieieiieieeeieiesisieis | erseniesesiesssssssesesssssesens | essssessesssssssesssssssessesnes [0 TR
28.  Total (LINES 26 @NA 27)......couuererrrimereierieesserineesisessseesesesssessssesssesssssssssessssssssesssesssssssss | sesssssesnns 9,225,306,822 | .....covvvennee 115,031,406 | ............. 9,110,275,416 | ............. 8,459,087,236
DETAILS OF WRITE-INS
1101. Other iNVESIMENE FECEIVADIES.............cveiiiiiieiece s | sesiesiesise st sesineses | nesiesiesiesi e esiesienes | esbessesiessessessesiesia (U RN 12,739
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 8DOVE)......ccverirmeriresiimesecensmisssssssenssesness | nssessssssssssessenssssssssessnas 0 [ e 0 [ e (O I 12,739
2501. Deposits and Prepaid @SSELS..........vwururererrereeeireeeneieiseessetseeseessssessessessess et esssesssessessnes | sressessassessesensene (26,371) [ cooeeeeeereieeineireieeeeineins | ceeeereeeesnenseeneenn (26,371) | cvoveererereresreeseieienae
2502. Funds held equity pools & aSSOCIAtIONS.............cccccueieeiiieiricicieise et sesesens | eveeressesesaees 30,307,308 | ...oovovrerereerieereeeterenees | cererereienenns 30,307,308 | ...ccvevreee. 32,293,804
2503. MiISCEIANEOUS SSELS.........coucveierecieciiieiciere ettt ettt esaenas | esstessesssanes 15,908,457 | ..oocveeeieireeieseeieiees | ceeveiisisiieinns 15,906,457 | ..coovvveree. 23,222,727
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccocvevevevecvvesievieseeis | e, 20,435,492 | ..coovveriein 2,266,807 | ..ccvvvvene. 18,168,685 | ........cco....... 12,409,390
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE)........cereerrrerseeerserersrneserssssnsssssssnnes | cesseresssssaacd 66,622,886 | ....cocooveernnenne 2,266,807 | ..ooovrernrennn. 64,356,079 | ..cooooverees 67,925,921




statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident year $.....861,303,888)..........cccccervrrriemririeeseeseissssesssesssssssssssssssssessssssssesssssssssasssssssssssssesssssssnns | srseessssssssessinens 2,996,520,030 | ..coovrrrrrrrnnen 2,852,312,975
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES..........vuriiirrerrirriineirsireseesereeese e sseesssssssssssssessesssnass | sesessessnsssssssssesens 212,172,622 | oo 229,511,150
3. LOSS AUJUSIMENT BXPENSES. .....cvuivieieciiieiieisteie ettt sttt bbbttt s bbb s st en st st enaens | entessebestessesensenaens 709,846,488 549,948,284
4.  Commissions payable, contingent commissions and other Similar ChArges...........cccceurieverrcveeeceeesee e senes | sereeseseeseesessesee s 75,595,057 | woveeveieieireinns 101,796,802
5. Other expenses (excluding taxes, lICENSES AN fEES).........ccviuiieiiivicieieieese sttt sses s basssesssnsnns | suesssssisssessesssssassans 39,484,614 | oo 61,762,068
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........cuucverviuiirereiieieeeie et besss s sesssssens | cvessessssssssssesssnsenens 9,839,030 | .oovocvereeeian 17,663,221
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gaiNSs (I0SSES))........cveurrererreriirerireeisiesisiies | vererieiisissiese s sssssssessssssens | sresiesiesese st s s
7.2 Net deferred taX IADIIILY........c..coevieiieeicicceseectee ettt ettt bt s s s sssse s s stessnsnsensesas | nebessesssessessessnssssessessnssstessnssntens | stesesissessesssssssessesnssstessnsntessesas
8.  Borrowed money§$.......... 0 and interest thereon §........... Dttt sttt sttt sttt s st staestsestaentas | ctiensiessaensensenssessnssnssesssnnsannss | eerteesiees ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....413,419,386 and including
warranty reserves of $.....2,273,351 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)..........ccveieviriecreseeseee e [ e 1,908,158,635 | ....ccvvveveerernene 1,833,538,428
10, AQVANCE PIBMIUM....ouivieeiecteiee e tsesiee sttt st et s s s st se s s s s s b et s e b s es s s e s s s e s s st e bbb es b b s s san b s s ssessns st ensnsstensenes || svstessessesessesessanenes 39,551,321 | covevveeeererseeerenae 29,763,016
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...ttt | senebies st
11,2 POCYNOIAETS. ...ttt ettt nenin | eebsnessesesnent st 1,691,955
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccvervivireiniiieieissies e ssssessenses | oeressnsssssessessenens 246,872,767
13. Funds held by company Under reiNSUFANCE trEALIES..........cuu ettt sttt ettt bsesss | sebseesessesssesessessent s s s entesseens T o 1
14, Amounts withheld or retained by company for acCOUNt Of ONETS..........c.eviuiieiriisee s ssssssesies | crrenssesesesssssesenes 66,513,956 | .ovvovrerieririireiennad 69,104,520
15.  Remittances and iteMS NOt @lIOCALEM.............c.euiuiveicicieie ettt es e sns | sbessessesessssaesssssssenaes 1,117,690 | oo 3,645,778
16.  Provision for reinsurance (including $.......... 0 CEMfIEA)....uurveriererices ettt ensssbssaens | ensessesiess st 522,000 | cooovverereieieneieans 522,000
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE FAES..........c.vi it sssesstenens | seesreessesssess st essesseens 8 | e
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.............cccuiuiiiieiiiieccee bbb | sbesaese s aenas 3,159,680 | .ovovvevereereeiee 3,270,712
20, DEIVALIVES.......veuiieriiriiriir ittt | sebb bbbttt | bbbt
21, PaYADIE fOF SBCUMEIES.........ucvecvieeiecicteiece ettt ettt bbbt st sas st es s bn s s sssasssssnsensesnsansenes | evessssssssssssnsasens 145,272,066 | .....cocvveverrrrannns 13,908,686
22, Payable for SBCUMLES IBNGING..........c.civiieiieiiseicies sttt bbb bbbt ssssssssentes | sesessessesssssesaessassa 2,741,083 | oo 4,208,100
23.  Liability for amounts held UNder UNINSUMEA PIANS...........oreriuriirreeirieeieersesieseseisetsesssseseseesssessss e ssessssssssesssssessssssessessassssssessns | sesessssssssssssasssssssssesssssssessassansns | ressessessssssessessnsssnssessassnsnnssnssns
24. Capital notes §.......... 0 and interest thereon §.......... 0
25.  Aggregate WHte-iNS fOr IADIIIIES. ...........c.ccveieeieiece sttt sttt bttt as s saes s ses s sensssassansns | ssssssssssessssessesnead 63,408,321 | oo 43,925,056
26. Total liabilities excluding protected cell liabilities (LINES 1 throUgh 25)...........cviucieisiieeeeisceesse et sessssessssas | sessessesssessessenss 6,522,467,324 | ......coevvvrnnnn 6,065,521,771
27, PrOtECIEA CEIl HIADIEIES. .. .veoveueerereieeesrireiseeseesee st ss et ss s sss st sns s ssess s s st en s s ss st s ssessensessessansensnssessensessns | sosessssssnsnssonssnssessensanssnssessassansss | sressossonssnssessensanssnssessanssnssessassans
28.  Total liabilities (LINES 268 @MU 27)........cririrririreierieciiesieesicsisesssesss s sttt et nens s | tosssssssssssssssacd 6,522,467,324 | ..oovvvinniinnd 6,065,521,771
29.  Aggregate write-ins for SPECIAl SUMPIUS fUNAS.........cvvviveeiiirceeicetetes ettt sse st ssae s sssssssessssenes | sesissessessesssssse st sesees s senes [0 TR 0
30, COMMON CAPIAI STOCK.........vuveieieieciieteiie ettt bbbt bbb bbb ae st ss st enses e bssessessnns | nebestesssssssessessssessessessnssntessnssntens | stessessssessesssssnsesse s st st es et entensenas
31, Preferred CAPtal STOCK.........ooveviiiecieeiciree ettt ettt bbbt sa st st s tensenas | nebestesstestes st esaessesensentesnsentens | sreserentesess sttt en s
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........ccveiiiieieicis ettt | eressssssess bbb snans 0 [ 0
33, SUIMIUS NOES ..ottt et bbbttt bbbt s e a s s et es s st n s s besssssessnsssessnsantensess | nebessesssssessessnsessessesnsastessnsantens | sresissinseseesensen sttt e st enenas
34.  Gross paid in and CONMDULEA SUMIUS.........c.euuriuiecieiiereireie ittt ss sttt ss b s bbb bs s st bsnes | oestestsssessessassessessestastsnssestessanes | eesestessssesseesastsesses st et ssesteneas
35.  Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 0.000 shares common (value included in Line 30 §.......... 0) vttt ensstsens | srtess ettt tntas | ersestan e ettt ntns
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... ) eereerrereereeese ettt ss st ssessenses | sesenssnseeensent s sessens st s s st enes | erersessensinesessenssne st ee st ent s
37.  Surplus as regards policyholders (LINES 29 10 35, IESS 36).......ccccueviruriueieiieriseieiesse st sessssesssssssssesssssssssessessssssses | ssesssssessisssessns 2,587,808,092 | .....ccoviiiiinnnn 2,393,565,465
38, Totals (Page 2, LINE 28, €0l 3)......cuvveeirerreereeereeeieeeieeiseeessesesseess et seessseessssessssessssessssssssssssssssssssssssssssssssssssssssassssasssns | sesesosesmssssssenns 9,110,275,416 | .ooovvvrrrrrernne 8,459,087,236
2501. Contingent suit liability 2,120,778 2,710,510
2502, ESCIOW HADIIY. ... eeoreereeereeeseceseeesseeeseeeseeees et eess sttt 273,894 | oo 15,143
2503, MISCEIIANEOUS HADIIHIES. ... ..eveeeeererreereeeseeeeseesseeeseees sttt 14,568,694 18,168,882
2598. Summary of remaining write-ins for Line 25 from overflow page. ...46,444 955 .23,030,521
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... rvureiurisisearsiseisssesssssssesessesssssssssessesssnsssssesasssnssessessenssssssssesssssssesas 63,408,321 43,925,056
2901.
2902. ...
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203, s
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 8D0VE).......ouiuiriieiiiiiesieiitsitesit et sssesessestsssses s snesssesssssssessnsssesssssssensesses | seesssssnssssssssssssassesssansessssansanes 0 ] 0




statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums eamned:
1.1 Direct.......cccouue. (WIHEN §.....436,554,827)......cccvuerrirrrissiiesisssisss s ssss st sssssssss s esssssssssssssssssssssssssnssss | sesssassssnes 467,153,437 | oo 532,452,347 | ........... 1,034,122,940
1.2 Assumed . (written $ ..2,082,249,.271 | .. .2,009,038,304 | ...........4,068,876,782
1.3 Ceded............. (WIIEEN §.....437,807,632)......corurrrireriresississsssssssssessssssssssss st sssssss s sssssssssssssssssssessssanssss |_sesssassssaes 468,485,809 | .............. 533,978,421 | ........... 1,036,733,646
1.4 Net.....oooorennee. (WHILEN $.....2,155,527,107).....ooeiveriorsiiessisssesssssssses st ssssssssssssssss st ssssssssssssssssssns | sesssnsens 2,080,916,899 | ........... 2,007,512,230 | .ccoouveee 4,066,266,076
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,253,896,169):
2.1 Direct SN I 226,986,108 | .............. 238,457,695 | .............. 496,600,356
2.2 Assumed.... v | e 1,210,476,178 .1,236,408,583 | ........... 2,722,671,052
2.3 CRABA. ...ttt | erenieninees 227 472,740 | .............. 239125408 | .............. 497,596,629
2 INBL. oSSRttt | eieeiieees 1,209,989,546 | ........... 1,235,740,870 | ........... 2,721,674,779
. Loss adjustment EXPENSES INCUITEM............c.cuiuiuerieieieiies ettt st s b s s s ssssntenans | sensesinsaneas 199,434,856 | .............. 203,982,091 | .cooevnee. 386,945,530
. Other underwriting expenses incurred ..690,818,791 667,815,210 1,356,593,597

0 ~N O OB W

. 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 6 + LINE 7).......vurureieriereireinerreineieeestseiseissssessssessesssssssssessessssssssns | neeseeseenees (19,326,294)| ............. (100,025,941)
INVESTMENT INCOME
9. NetinvestmeNnt INCOME BAIMNEM...........c.cvciiiiereceee ettt sttt b et es st ess st n et sensebesensnsesanantes | evesesesenns 120,444,022 96,202,352 ..218,251,961
10. Net realized capital gains (losses) less capital gains tax of $.....8,661,613...........coevvvervverriineiiseiieeiesseessssssssiens | esesisessssessseas (625,444) (10,264,803) 13,825,175
11. Netinvestment gain (10SS) (LINES 9 + 10).......cuuiuiuriirriiiiieiieiiesieeieesssssesssesssesssssssssssssssesssssssssssessesssesssssssssnsss | essessssssnns 119,818,578 [ ..o 85,937,549 | ............. 232,077,136
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....(13,954) amount charged off $.....6,374,513)........evireerereeesreereeeseeseesssesseesssesssesssesssenseen | eevesssesssnsens (6,388,467) (5,654,013)] vovvevevren (11,545,586)
13. Finance and service charges not included in premiums. ..11,018,722 |.. ...11,665,880 |.... 23,016,451
14. Aggregate write-ins for MiSCEIlANEOUS INCOME...........covuiieriiieieisee et sesss s ssenes [ erses ....11,509,889 | .. ...2,996,321
15. Total other income (Lines 12 through 14) 16,140,144 14,467,186
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Lines 8 + 11 + 15).... ) [P 116,632,428 .(5,102,935)| ...covvne (152,403,508)
17. Dividends to policyholders 869,645 1,143,065 [...oovviieins 1,697,456
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINE 16 MINUS LINE 17)......c.ciuiiriiiicieesccie st stes e ssssssss e ssesss s ssessssssssans | sessessessines 115,762,783 (6,246,000)] ............. (154,100,964)
19. Federal and foreign iNCOME taXeS INCUITEM...........ccevueiuiieiieiereiie ettt bbb ssssb s sses s ssenas | ssesssssssssssans (9,272,290) (41,850,128 ............... (57,618,634)
20. Netincome (Line 18 minus Lin€ 19) (10 LINE 22)........cccovreveisiriiciesesseiesesisssese s ssessss s ssessssssssesssssessssssessessns | eveseessesees 125,035,073 | ................ 35,604,128 | ............... (96,482,330)
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DEcembEr 31 PHOT YEAN..........cccvcveveriirieiesiesseie s sessss s sessssssssessessesses | sssessenas 2,393,565,465 | ........... 2,455,047,338 | ........... 2,455,047,338
22. Netincome (from Line 20) B [ 125,035,073 35,604,128 | ......ccceoeee. (96,482,330)
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 $.....20,870,381 79,803,939 .(36,621,180) (11,052,514)
25. Change in net unrealized foreign exchange capital gain (loss)...... (156,928)| ...ovvvrrerrrrine 9,164 | .o 310,991
26. Change in net deferred INCOME tAX.......c..ocueieiriicieieiteiese ettt ssesssnsannes | eesesassanenns (14,999,763) (20,781,482) 10,263,388
27. Change in NONAAMItEA @SSELS..........ccvueieiieieeice ettt sttt es st ssensnsas | cbessessessnsaned 4,267,153 37,772,931 36,081,074
28. Change in ProviSION fOr FEINSUIANCE.........c..cuiueieieiiieise ettt sttt st bbb ssss st st s s ensesssenss | svissessessssssssessessssessesinss | sbeesissessesssssssesssssssessesaees .(522,000)
29. Change in surplus notes......
30. Surplus (contributed to) withdrawn from ProteCted CElIS...........cciuriiiiieieeerce ettt sseses | sevsestessessesses s s s esaeneas
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 (Stock Dividend)..
33.3 Transferred from CaPItAl...........cccucuiveieicsee ettt st | 2enee
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 I0SSES iN SUMPIUS..........ruureuierrerereiierireieesessseseeesessseesessessssssssssesesssssessessesssssssssesses | sesssssssssssssssesas 123,059 (28,154)].... ..(80,482)
38. Change in surplus as regards policyholders (Lines 22 through 37)... 194,242,627 ...15,955,407 (61,481,873)
39. Surplus as regards policyholders, as of statement date (Lines 21 PIUS 38)........c.ccuerurrurrerireineernineineireieeeseesseseeenes | eeeneenees 2,587,808,092 | ........... 2,471,002,745 | ........... 2,393,565,465
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] i,
1401. Change in contingent SUit HADIIIY............c..evueiierieieeeeee sttt snssnes | sesssssssnsssssssnsens 589,732 ..(696,317)] ... ..(1,315,391)
1402, OthEI INCOME. ..ottt sttt | sbsenssenssensens 10,920,157 3,669,907 4,311,712
1403.
1498. Summary of remaining write-ins for Line 14 from oVerfloW PAGE..........coenrriminrnnirininriseesserssessssssssssssseessssssssssssens | sessessnsssssessssssssssesssens (01 (01 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)...... ....11,509,889 | .. 2,973,590 |.... 2,996,321
3701. Change in surplus- pooled nonadmitted premiums in the course of collection OffSet.........c.couvrurrrnrrrirrrinrnrenrserniiens [ o 123,059 |.. .(28,154) (80,482)
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from oVErloOW PAGE........ccovevrrireiereeeesce et ssssesesensenes | sersvesssessnsssessesesseseees | eeeneseeessnisseeisisnseres [ e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LIN€ 37 @DOVE)........coviririieeieiiieieieisciesseiesessesesesiessssssssssssssenssssnsenes | eenesrenssnsenessnres 1235099 [ eereereniereererrenes(28, 198) [ (80,482
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statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE...........c.cvcveieeeeice e ss s sssssessssnaes | evssseesans 2,113,314,062 | ............ 2,000,576,819 | ............ 4,103,158,531
2. NEtINVESIMENTINCOME. ....ceuciuieieeie ittt bbb bbbttt enb s | breniesssninnes 118,709,784 | ...oovevnne 99,071,866 | .....coovenee. 228,931,525
3. Miscellaneous income ...10,092,979 ...6,748,719 10,424,824
4. Total (LINES 1 HrOUGN 3).....eouieeieriiiieiiieeit ettt sttt | nsisssenns 2,242.116,825 | ............ 2,106,397,404 | ............ 4,342,514,880
5. Benefit and 10SS related PAYMENLS........c.cccveveveeiceie ettt st saes s snes | svessesannns 1,220,522,586 | ............ 1,156,224,546 | ............ 2,526,865,569
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.............ccovevevicveeeice e tesienens | coevsesninnens 925,595,360 | ......ccveee. 901,983,159 | ............ 1,743,398,533
8.  Dividends paid t0 POIICYNOIETS...........cvueveieieeicictcee ettt bbbt ess st | sbessesissessessesanes 926,619 | coovevererrnns 1,119,808 | .coovevererne 1,824,075
9.  Federal and foreign income taxes paid (recovered) net of $.....63,880,861 tax on capital gains (I0SSeS)..........cccewvees | coerrrsrerrennns (1,646,907) | ..ooovovvrennns (9,154,379) | c.ovovvrnnnns (64,657,108)
10. Total (Lines 5 through 9) ..2,145,397,658 .2,050,173,134 4,207,431,069
11, Net cash from operations (Line 4 MINUS LINE 10)........ccovevrriereiiereiesce et ssaesses s s ssssssssssssssenens | svessesssissenes 96,719,167 | ....cceveveve 56,224,270 | .....cocon... 135,083,811
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....otetiic RS RR Rttt | sbiensnnsnnes 472,814,885 | ............... 526,165,713 | .covovvvrrnns 868,071,982
1202 SHOCKS ... vvueeereeeetecte ettt | tbnebnesneinees 1,048,210 | coovovvvrrirnne 2,798,517 | covvrrireriens 3,438,783
12,3 MOMGAGE I0BNS......coceuieiecieireie ittt sttt stentnen | sesessestensnens 28,657,282 | ..overennns 60,385,513 | ......cevenv.. 224,135,492
12,4 REAIESIALE. ......oueeciee Rttt | enbt bRttt e | etbtb ettt ebes | enbne ettt
12.5  Other iNVESIEA @SSELS.......c.evieiecicecee ettt st a s besss s snsssaens | evsessesssineas 57,222,312 | oo 35,997,640 | ...occoucee. 169,527,005
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS...........cc.coevvieieeienieieeeeees | e () ] I [0 | (358)
12.7  MISCEIIANEOUS PrOCEEAS........o.vvcveiveiieiectiiiee ettt ettt bbb sae st s s bes s snsnaes | asessesssnnas 132,807,393 | ..o 21,646,267 | ... 30,045,878
12.8 Total investment proceeds (LINES 12.110 12.7).....c.ceieiiiiiieieiseeie ettt ssse st ssessssenss | ssessessssssees 692,549,907 | ..o 646,992,810 | ............ 1,295,218,782
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... .767,364,818 ...414,298,154 ...948,415,013
13,2 SHOCKS. . vuiriertrie ettt n st ntans | antnssessentneas 3,345,201 | oo 3,138,033 | v 7,148,957
133 MOMGAGE I0BNS.......ooeieieiiit ettt bbbttt | chessenes e 624,565 | .....coovennne. 67,676,269 | ............... 125,228,781
1304 REAIESIAE. ... sttt st ts | sesetentes et et et st enrenretne | fretestesetaetet st s tnens | netestessee et es st nenneen
13.5  Oher INVESIEA @SSOLS.......cvuieiicicieii ittt bbb bbbt bbbt nns | ebsessentesineeas 72,737,953 | .oovvenn. 101,601,159 | coovvrriveenne 198,647,913
13.6  MiSCEllANEOUS @PPIICALIONS..........cveviiiveiiicieieciei ettt sttt es s s s sssebensnsenns | snsssssessssesessssssessnserensnnne | sresesssssesnns 10,491,549 | ....ccoee... 2,174,780
13.7 Total investments acquired (LINES 13.110 13.6)......cvuuiuriuriiiieiieeeeeeeieiie ettt ettt sssenssens | ebenssssnses 844,072,537 | ..o 597,205,164 | ............ 1,281,615,444
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 SUPIUS, 18SS trEASUNY STOCK.........c.evcveieeierriies ettt es st sssssesesse s sssesssses | sossestesissssessssssesssssesnss | sessessesessssessssssesssssesnsns | eesessessessssessesssesssssesensns
16.3 BOITOWEH FUNAS. ... eececeeeeie ettt bbb bbb en b et e tn | Hesbebseesentee b et ebsessentstans | etbstsessessastastessestansantans | esbasesessestasssessessessantanean
16.4 Net deposits on deposit-type contracts and other iNSUraNCe IADINIEIES.............cocvieviiiriieiesceceeee e | et enieess | evesssissesessse s s sssestesens | evessesesisssesessesessesessnaes
16.5 DIVIAENAS 10 STOCKNOIAETS..........oo ettt s sttt et stenen | sestestsessestessassnssessentnenns | esssssessessastasssnssestassansnns | estsesessestasssssessessansnnenns
16.6 Other cash provided (applied)... (5,638,264)] ... .(52,384,549) (20,097,797)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... (5,638,264) | ................ (52,384,549)| .... (20,097,797)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccccvvveeeree | covrvrvirerenns (60,441,727) | wcovvvvrerrnens 53,627,367 | ..covernene. 128,589,352
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YBAN ...ttt bbbttt | cbinebanetaneen 292,289,535 | ...ccovvrenee 163,700,183 | ....cccouuvee. 163,700,183
19.2 End of period (LINE 18 PIUS LINE 19.1). ...ttt tesssessssseessess s ssssssssssssessesssssnssesss | sssesssssssenns 231,847,808 | ... 217,327,550 | ....ooevenee. 292,289,535
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Tax credit cCOMMItMENE ADIILY.............rvvurieeirirriiiriieeie ettt | seesesisssinsias 1,826,377 | oo 802,102 | .o 4,522,343
20.0002  Exchange of bond investment to bond investment... ...55,421,207 ..20,573,797 .60,604,029
20.0003  Capitalized interest on bonds..........ccccvvrrereinnnns 281749 | 99,366 | oo 293,411
20.0004  Capitalized interest 0N MOMGAGE I0BNS.........c.cveuiviiieieeiese e ss bt ssssnss s | sbessessesnssnsns 2,655,901 | .oocvvirrrrennn. 4149,704 | ..o 8,311,190
20.0005 Assets and liabilities transferred settled through investment transfer.............coocieecneseeceseeieenns | e 297,628,336 | ...vveveeriririeiieiieierieiieiens | e
20.0006  Exchange of bond investment t0 equity INVESIMENL..........coiiiieieiieriisiei st snsensssnnes | susssesssssssenns 15,312,930 | oo 12,771 | e 12,771
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Statement for June 30, 2021 of the NAT'ONWIDE MUTUAL FlRE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect partial ownership of Eagle through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the
Department, Eagle has applied a prescribed practice which values Eagle’s reserves on an alternative reserving basis from the NAIC’s
accounting practices and procedures manual. The prescribed practice changed the subsidiary’s valuation by $1.3 million and $(8.9) million as of
June 30, 2021 and December 31, 2020, respectively.

Nationwide Life Insurance Company (NLIC) and Nationwide Life and Annuity Insurance Company (NLAIC) are insurance companies domiciled
in the State of Ohio. The Company has an indirect partial ownership of NLIC and NLAIC through the Company’s ownership of Nationwide
Corporation. See the Nationwide Corporate Organizational Chart, which appears as Schedule Y of this statement. NLIC and NLAIC apply a
prescribed practice that utilizes certain alternative derivative and reserve accounting practices for eligible derivative instruments and indexed
products, respectively, in order to better align the measurement of indexed product reserves and the derivatives that hedge them. NLIC and
NLAIC applied the prescribed practice to their derivative instruments hedging fixed annuity and indexed universal life insurance products and
fixed annuity reserve liabilities effective January 1, 2021. The prescribed practice decreased the subsidiaries’ valuation by $12.7 million as of
June 30, 2021.

Olentangy Reinsurance, LLC (Olentangy) is a special purpose financial insurance company domiciled in the State of Vermont. The Company
has an indirect partial ownership of Olentangy through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Olentangy was granted a permitted practice from the State of Vermont
which increased the subsidiary’s valuation by $3.2 million as of June 30, 2021 and December 31, 2020.

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

SSAP F/S F/S

# Page Line# 2021 2020
Net Income
Nationwide Mutual Fire Insurance Company state basis (Page 4, Line 20,
(1) Columns 1 & 3) XXX XXX XXX $ 125,035,073 § (96,482,330)
(2) state Prescribed Practice that is an increase/(decrease) from NAIC SAP - -
(3) State Permitted Practice that is an increase/(decrease) from NAIC SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX § 125,035,073 § (96,482,330)
Surplus
Nationwide Mutual Fire Insurance Company state basis (Page 3, Line 37,
(5) Columns 1 & 2) XXX XXX XXX $ 2,587,808,092 $ 2,393,565,465
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 52 3 35 1,292,442 (8,920,383)
51, 86,
Subsidiary valuation -- Nationwide Corporation 101 2 2.2 (16,850,346) -
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Olentangy 20 3 35 3,189,840 3,189,840
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 2,600176,156 $ 2,399,296,008

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.
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Statement for June 30, 2021 of the NAT'ONWIDE MUTUAL FlRE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

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

Note 3 - Business Combinations and Goodwill

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

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A. Mortgage Loans

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

B. Troubled Debt Restructuring

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

C. Reverse Mortgages

Not applicable.

D. Loan-Backed Securities

1.

2.

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

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

a. The aggregate amount of unrealized losses:

N

Less than 12 Months (1,906,152)
2. 12 Months or Longer $ (4,655,822)

-

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 216,259,345
2. 12 Months or Longer $ 52,099,396

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
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Statement for June 30, 2021 of the NAT'ONW'DE MUTUAL F|RE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

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

2.  Type of Repo Trades Used

1 2 3 4

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

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 - -
3. Original (Flow) & Residual Maturity
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount
1. Open - No Maturity - - - -
2. Overnight $114,338,125 12,490,719 - -
3. 2 Days to 1 Week - - - -
4. >1 Week to 1 Month - - - -
5. > 1 Month to 3 Months - - - -
6. >3 Months to 1 Year - - - -
7. >1Year - - - -
b. Ending Balnace
1. Open - No Maturity - - - -
Overnight $10,230,762 15,396 - -

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

No gk wN

4. Not applicable.

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

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a.  Maximum Amount $116,624,888 $12,740,533 $- $-
b. Ending Balance $10,435,377 $15,704 $- $-
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Statement for June 30, 2021 of the NAT'ONW'DE MUTUAL F|RE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

ENDING BALANCE

1 2 3 4 5 6 7 8

Does Not

Qualify as

None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. Bonds-FV $- $15,704 $- $- $- $- $- $15,704
b. LB&SS-FV - - - - - - - -
c. Preferred Stock - FV - - - - - - - -
d.  Common Stock - - - - - - - -
e. Mortgage Loans - FV - - - - - - - -
f.  Real Estate - FV - - - - - - - -
g. Derivatives - FV - - - - - - - -
h.  Other Invested Assets - FV - - - - - - - -
i. Total Assets - FV $- $15,704 $- $- $- $- $- $15,704

7. Collateral Provided - Secured Borrowing

First Quarter Second Quarter Third Quarter Fourth Quarter

a. Maximum Amount
1. Cash $114,338,125 $12,490,719 $- $-
2. Securities (FV) - - - -
3. Securities (BACV) - - - -

4. Nonadmitted Subset (BACV) - - - -
b. Ending Balance

1. Cash $10,230,762 $15,396 $- $-

2. Securities (FV) - -

3. Securities (BACV) - - - -

4. Nonadmitted Subset (BACV) - - - -

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

Amortized Cost Fair Value

Overnight and Continuous $15,396 $15,396
30 Days or Less - -
31 to 90 Days - -
> 90 Days - -

a0 oo

9-10. Not applicable.
H. Repurchase Agreements Transactions Accounted for as a Sale
Not applicable.
I. Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not applicable.
J. Real Estate
Not applicable.
K. Low-Income Housing Tax Credits
There were no changes that were considered significant to the Company from prior year end.
L. Restricted Assets
There were no changes that were considered significant to the Company from prior year end.
M. Working Capital Finance Investments
Not applicable.
N. Offsetting and Netting of Assets and Liabilities

No assets or liabilities are offset and reported net in accordance with a valid right to offset per SSAP No 64, Offsetting and Netting of Assets and
Liabilities.

O. 5GI Securities
There were no changes that were considered significant to the Company from prior year end.
P. Short Sales

Not applicable.
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Statement for June 30, 2021 of the NAT'ONWIDE MUTUAL FlRE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

A. Derivatives under SSAP No. 86 — Derivatives
1-7.There were no changes that were considered significant to the Company from prior year end.
8. The Company has no premium cost due in each of the following four years and thereafter.

B. Derivatives under SSAP No. 108 — Derivative Hedging Variable Annuity Guarantees

Not applicable.

Note 9 - Income Taxes

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

Note 10 — Information concerning parent, subs, and affiliates

A. Nature of Relationships

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

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

There were no changes that were considered significant to the Company from prior year end.
C-O. There were no changes that were considered significant to the Company from prior year end.
Note 11 - Debt
A. All Other Debt
Not applicable.
B. Funding Agreements with Federal Home Loan Bank (FHLB)

Not applicable.

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

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

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

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

Note 14 — Contingencies

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

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

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

Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinquishments of Liabilities
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Statement for June 30, 2021 of the NAT'ONWIDE MUTUAL FlRE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

A. Transfers of Receivables Reported as Sales
Not applicable.

B. Transfers and Servicing of Financial Assets

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

Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

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

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

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

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

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

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

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

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

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

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

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

The fair value of derivative instruments is determined using various valuation techniques relying predominately on observable market inputs. These
inputs include interest rate swap curves, credit spreads, interest rates, counterparty credit risk, equity volatility and equity index levels.
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Statement for June 30, 2021 of the NAT'ONW'DE MUTUAL F|RE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Bonds $ 679,575 $ 131,682,517 $ 8,164,172 § -8 140,526,264
Securities lending collateral assets - 1,492,506 - - 1,492,506
Preferred stocks - 8,001,047 4,048,790 - 12,049,837
Common stocks 23,399,616 - 13,021,398 - 36,421,014
Total Assets at Fair Value/(NAV) $ 24,079,191 § 141,176,070 $ 25,234,360 $ - $ 190,489,621
The following table presents the rollforward of Level 3 assets held at fair value during the year ended June 30, 2021:
Total gains
Beginning and (losses) | Total gains and
Balance at | Transfers into | Transfers out of | includedin | (losses) included Ending Balance at
12/31/2020 Level 3 Level 3 Net Income in Surplus Purchases | Issuances Sales Settlements 6/30/2021
Assets at Fair Value
Bonds $16,104,140 $172,015 $(7,729,910) $- $(492,999)  $873,027 $-  $(1,152,740)  $390,639 $8,164,172
Preferred stocks $3,643,860 $- $- $- $357,330 $47,600 $- $- $- $4,048,790
Common stocks $10,684,224 $- $- $- $2,337,174 $- $- $- $- $13,021,398
Total Assets at Fair Value $30,432,224 $172,015 $(7,729,910) $- $2,201,505 $920,627 $- $(1,152,740)  $390,639 $25,234,360

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 $5,451,873,246 $5,109,854,583 $1,125,731,043  $4,206,985,528  $119,156,675 $- $-
Mortgage loans, net of allowance 561,387,548 547,988,455 - - 561,387,548 - -

Cash, Cash Equivalents and
Short-term investments 231,847,808 231,847,808 5,901,907 225,945,901 - - -
Derivative assets 1,255,157 1,089,000 - 1,255,157 - - -
Securities lending collateral assets 212,605 257,045 15,396 197,209 - - -
Total Assets $6,246,576,364 $5,891,036,891 $1,131,648,346  $4,434,383,795  $680,544,223 $- $-

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.
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Statement for June 30, 2021 of the NAT'ONWIDE MUTUAL FlRE |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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
Effective June 1, 2021, the Company renewed the Property Catastrophe Program as follows: National Tower with varying placements totaling
$2.610 billion for losses per event between $500 million and $3.40 billion. This includes the catastrophe bond, Caelus Re 2020-1, issued in 2020
providing national coverage at 75% of $400.0 million excess of $1.95 billion. The national tower includes a 'Top & Drop' layer which 'drops'
following a loss event over $500 million. The layer would drop from $250 million excess $3.15 billion to $250 million excess $250 million. For the
2021 risk period, the Caelus Re 2020-2 aggregate catastrophe bond also provides national coverage. See Note 21G for additional information
regarding the Caelus Re catastrophe bonds.

Effective July 1, 2021, the Company renewed its Property per Risk program on an enterprise-wide basis covering risks underwritten by the
Company. The structure remains unchanged at $115.0 million excess of $10.0 million.

For the 2021 risk period, the Caelus Re 2020-2 catastrophe bond provides national coverage at varying placements of annual aggregate losses
between $1.261 billion and $1.804 billion. The coverage was effective June 1, 2020 and expires on May 31, 2023.

On May 31, 2021, the Caelus Re 2018-1 catastrophe bonds expired according to the terms of the agreement.

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

Not applicable.

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through 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.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

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

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

A. As of December 31, 2020, loss and loss adjustment expense reserves, net of reinsurance recoveries, were $3.4 billion. On January 1, 2021,
loss and loss adjustment expense reserves of $345.1 million were transferred to the Company as a result of the pooling and quota share
agreements, effective January 1, 2021. See Note 26 for details. Payments for incurred claims and claim adjustment expenses attributable to
insured events of prior years were $778.2 billion 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 $2.9 billion. The Company experienced favorable prior-year
development of $26.4 million during the six months ended June 30, 2021, primarily driven by ceded reinsurance recoveries on prior accident
years as a result of triggering CAT reinsurance treaties.

B. During 2021, the Company did not make any significant changes in methodologies and assumptions used in calculating the liability for unpaid
losses and loss adjustment expenses.

Note 26 - Intercompany Pooling Arrangements

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

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

Note 27 - Structured Settlements

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

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.
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NOTES TO THE FINANCIAL STATEMENTS

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 Lo or Unpaid Loss Adjustment Expenses

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

Note 33 - Asbestos/Environmental Reserves

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

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.

Q06.8



statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

1.2
2.1

22
3.1

32
33

34
35
41

4.2

6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

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[X] Nof ]
If yes, date of change: 02/10/2021
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) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

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

(
(
(
(d

)

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

(e)  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:
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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: $ 0
INVESTMENT

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

use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 279,048,283
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 354,508,766 358,831,956

14.24 Short-Term Investments 0 0

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

14.26 All Other 53,566,208 59,576,257

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 438,074,974 $ 448,408,213

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

If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 1,705,111
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 1,749,551
16.3 Total payable for securities lending reported on the liability page: $ 2,741,083
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

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

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

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

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

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

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

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

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's invested assets? Yes[ ] No[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
| 1 | 2 | 3 | 4 | 5 |

Qo07.1



statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
152209 Gramercy Funds Management LLC 54930052ZV4VR1WG8862 U.S. Securities and Exchange NO
Commission

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

18.2 If no, list exceptions:

20.

21.

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:

a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.

b.  Issuer or obligor is current on all contracted interest and principal payments.

c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities?

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?

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?

Qo07.2

Yes[X] NoJ ]

Yes[X] Nol ]

Yes[ ] No[X]

Yes[ ] No[X]



statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

3.1
32

4.1

4.2

6.1
6.2
6.3
6.4

71

GENERAL INTERROGATORIES (continued)

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

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

If yes, attach an explanation.

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

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,

from any loss that may occur on the risk, or portion thereof, reinsured?

If yes, attach an explanation.

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

If yes, give full and complete information thereto:

Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest

greater than zero?

If yes, complete the following schedule:

Yes [ X]

No[ ] NA[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

1 2 3 Total Discount Discount Taken During Period
4 5 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

Total XXX XXX 0 0 0 0
Operating Percentages:

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

Do you act as a custodian for health savings accounts?

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

Do you act as an administrator for health savings accounts?

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

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

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

of the reporting entity?

Qo8

Yes[ ] No[X]
0

Yes[ ] No[X]
0

Yes[X] NoJ ]

Yes[ ] No[ ]



statement for June 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

NONE

Q09




statement for June 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......ccvnvveininnine AL|..... IO ST 15,180,806 | ...cccoovvenee. 17,623,604 7,584,444 | ... 8,446,524
2. Alaska.....oennennen AK Lt | et [ e 14,225 | ... .. 14,794
3. ANZONA....ereeeenenn AL IO T 19,791 | s 21,220 12,150 | oo 11,413
4. Arkansas.........cieinins AR |...... [N P 7,205,885 | ..ocooveeerenes 8,496,071 | .cvvvvrnne 6,315,998 | ..ccocovirirnes 9,900,915
5. California.. ....171,646 .178,836 ....8560,129 .(461,594)
6. Colorado.......cooeveereerrirnrineenedCO | il e [ e | ettt | et ettt nes
7. ConnecticUt.........cocuvevverecrened CT| . Lo | v 7,587,963 | ..ocvvvvrnnes 9,225,312 | oo 3,525,625 | ..o 5,269,689 | .....covvrennnn 6,943,658 | ...ccoovvirernn 7,911,247
8. Delaware.......c.cccovuenecnunn. DE | e [N O 6,723,402 | .covvvrene. 7,197,964 | ..o 4,967,594 | ..o 4,348,527 | oo 5,207,585 | ..covvvrrnennn 6,080,055
9. District of Columbia...............DC | ....... Lo | v 2,887,444 | .....cccoene. 3,006,878 | ..o 934,300 | ..oooveririinnee 1,667,666 | ....ccovvvrcrrrenes 937,578 | .eoverrine 1,192,427
10.  Florida......ccccoevovvnenevnevneenen FL [ i Lot et [ e esestenenees | seeeereninneees (3,027,464) | ...ovoeeeeennn 194,881 | oo 3,272,287 | oo 2,720,035
11, GeOrgia.....occvevererererrrernerenen GA | e Lo | v 20,115,565 | ..ocvvveenee 22,321,663 | ..ocvvvnes 13,852,549 | ....ccovvenee. 14,634,671
12, Hawaii.....ooooovereerenrceenee Hif....... Lt et [ et ees | ettt entns | eeteet ettt st
13, 1daho......coe ID|..c.. Lt e [ e | e | ettt
14, MliNOIS.....cvueereeeereeereeeiereeeene L. Lo | v 11,722,027 | oo 13,144,259 | ..o 7,328,107 | covvvvereeeenes 9,316,982
15, Indiana........covvrevvevriniireiriis IN|..... Lo | v 5,653,017 | v 6,272,407 | .oovvvvrinnes 4784729 | ..o 4,322,780
16, 1OWA. ..o A [ L e [ e [ ereesieiesee et | e 30,000
17, Kansas......ooceenenernnneineened K8 [t Lis [ | e
18.  Kentucky......ooovvevevervcereeec l KY [ L 6,618,261 | e 8,581,699
19, LouiSiana........coceveervveneneneee LA |l [ e (27) | e
20.  Main€....ocovvrrerrrrrrrnenrnrneeee ME |l | 2,112,222 | e 2,030,018
21.  Maryland.. .34,889,546
22, MasSacChUSELLS.......ccovvrrerecd MA | ool | oo | v eeeessnes
23.  Michigan........covnevvevvecncnee M L | 2,050,564 | .. 11,853,052
24.  Minnesota.... ....15,507
25, MisSiSSippi.....cccoeereerrerreienenee MS | il | eiiii000...8,080,858 | oo 9,777,011
26, MiSSOUIi.....cvoveeeerreenereireneneed MO |t L s [ v
27, MONtANA......verereeeeernreeeedMT |l | [ et ieierinnes | ceersesinebee st siesiens | seesessestses s s st asbneenies | aebsersenteeeneseneesens 1,069 | .o (12,683)
28, NEbraska........ococevverreneeeedNE | it [ eiiererneriiens [ eveireisieisisesesississnes | eesessssssesssenssesseessssssenns | eesessssssesseenssesseessssssene | sesessesessessesessssessesnnees 3| e 208
29, NEVAAA....cererereieeneneeed NV |l |t [ et sessisieienenes | cereesessnstssesesesisssseseniens | seesessessssssessessesssstessnsies | festessssssssessentasias (K74 PR (420)
30.  New Hampshire........cccovvurenne NH|....... [N ST 1,121,939 | oo 1,100,472 | oo 381,872 | oo 519,418 | oo 922,072 | covvvrrrrirrinne 1,195,439
31, New Jersey....nveeneenens NJ | TR P L IOV IOV 18,676 | covvveeeeeeieis 10,975 | e 666,020 | ....ocoovrrirnennes 948,842
32, New MeXiCO.......cocovuerririrnenns NM|....... v [ [ e | e | srneesseseensesenssssesennns | oesessesesssssesesnnes 103 | oo (177)
33, New YOrK..ooooevenreeencieene NY|....... Lo | e 27,702,950 | c.oceverenee 29,621,282 | c.ovevrene 12,847,790 | .o 16,095,843 | ....ovvvvenees 48,324,915 | ..o 49,947,138
34, North Carolina..........ccceceenen. NC|...... Lo | v 55,886,340 | ......cc...u.... 62,182,139 | .ovcvvvirnee 25,879,875 | e 31,802,614 | ..o 30,538,003 | ...coovverren 32,466,900
35, NOrth DaKota.......cceeerrereeeee e ND [ i | | crreireieeessiseiseissisninees [ sesreteesssesssessssessenssntns | esteesessessessssssessssessasens | seseesessessssssssesssnsasens () ) [ (7
36, Ohi0..c.ovvererrrernenererieene OH el | i000000.66,997,310 | e 75,379,098 | ......ccoouvn 40,141,712 | o 46,253,392 | ..o 35,572,298 | ..o 46,541,596
37, Oklahoma.........cocoveenrenrneeeec OK | ool | iicneeen(5,602) | o (23,471) | v 102,813 | oo 601,955 | ..o 159,481 | cooieeeeeieene 239,708
38, 0regon.....cveenenereenenennend OR |l | 038,076 | AT,753 | o 98T | e (35,916) | .oovevrercireirnns 24892 | oo 28,082
39.  Pennsylvania..........ccccoeeneee PA |l | i 47,982,882 | e 51,746,583 | oo 22,771,422 | o 29,124,076
40. ...5,933,720 ...3,580,095
41. 45,706,068 21,493,938
42, South Dakota........covererirreenSD [t [ | et | et | e
43 .10,867,552 . 11,219,139
44, TeXaS....cwmvmeenmrrerneneiennnen I [l | 5,199,945 | i 5,589,149 | oo AAT2467 | e 2,810,825
45, Ut UT L [ | eetreireiseeeseieisssstnnens | coestnstesessessssesssssssessnnes | sesessssessssessessnsssnssessesenns
46. Vermont... LA,789,863 | 752,102 | 556,467
47, Virginia......ooeevereeeeseeneereeenenns 37,098,089 17,895,903
48.  Washington........cccoevvcnencd WA |l | 68,270 | 71,554 | 0000 266,602 | oo 213,062
49.  West Virginia.........ccooeeveeeh. WV |l | 10,453,582 | 11,797,963 | .................5,459,261 | .................. 5,512,074
50.  WISCONSIN.....covecererierrniremeeen e W il | s e [ et | eseneinesi s ssbse e
51, WYOMING. oo WY [ | | cerineisiissssissississsensnnes | sesnsessssnssessessnsssessessessns | sessessnsssessesssssssssessessasens
52, AMeErican SAMOA........coereerdAS | it Nuis | | e | et | et | crebes et eiens | sebee ettt
53, BUAM..cecererrrerrenenrinreneenes U [ reiedNacs | s [ cnrrrisssnsnnsseseninnes [ sernnesressiesssssssesesssnsns | sesssssssssessesssssnsssssessanss | snsssnsessassesssnsestessassnss | ssssssesessessassesessassanenns
54, PUEHO RICO......cvuriieierereened PR et | i et [ seinsieiesissisei e sesenisies | esesessessessesssssssssssesissins | consiessesssssssssesessessnssness | setsessessessassnssessessassnsens
55.  US Virgin Islands....................
56. Northern Mariana Islands
57.  Canada.......cccooomrrrrnrinninns
58.  Aggregate Other Alien..........0T | . XXX | cooveevevecenisrieiiisneene0 | e [0 PR 0
59.  TotalS....ooverrererererrirereierirnieenns 493,542,861 240,656,077
DETAILS OF WRITE-INS
580071, oo XXX [ ettt sincineies | ettt | seeeeeress sttt sstens | seteebee sttt bs st ebns | feebet sttt ettt | shebes ettt bes
58002, ..o XXX [ ettt sinsineies | reeeeee st estenens | seeeesesess st st s st st estanns | setestsesest st et e bt st st entane | festeeestess st sttt est et | Shestessee sttt en s tees
58003. .o XXX [ ettt sieeineies | reeeeees s st estenes | seeeensi s sttt sess st estaens | setestsesest st et ss st st entane | festeeestesa st st ent st et | cheetees et sttt n e taeen
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | . XXX... | covereerverresieririreiennns [0 U [0 (0 I R (0 [0 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | s (01 I [0 I {0 P 0 ] e {01 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 52 R - Registered - Non-domiciled RRGs........ 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinSUrer...............veveeeereeernerinenns 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 5
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile. 0
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Statement for June 30, 2021 of the NAT'ONW'DE MUTUAL F|RE |NSURANCE COMPANY

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 NAT'ONW'DE MUTUAL F|RE |NSURANCE 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

EAGLE CAPTIVE
REINSURANCE, LLC
Single Member Limited
Liability Company
NW Life-100% OH

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

JEFFERSON NATIONAL
LIFE INSURANCE
COMPANY
(UNLIC)

Common Stock: 1,043,565 Shares
INFC-100% TX

JEFFERSON NATIONAL
LIFE INSURANCE
ICOMPANY OF NEW YORK|

Common Stock:

INLIC-100% NY

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

NW Corp.-100% DE

[ T
NATIONWIDE LIFE
INSURANCE 525 CLEVELAND AVENUE, LLC|
COMPANY (NW LIFE) Single Member Limited
Liability Compan
Common Stock: 3,814,779 Shares v Company
Sii% OH NFS-100% OH
NATIONWIDE LIFE AND NATIONWIDE SBL, LLC
ANNUITY INSURANCE
comPANY | Single Member Limited
(NLAIQ) Liability Company
Common Stock: 66,000 Shares
NW Life-100% OH OH
OLENTANGY
REINSURANCE, LLC

Single Member Limited
Liability Company
NLAIC - 100% VT

NATIONWIDE INVESTMENT
SERVICES CORPORATION

Common Stock: 5,000 Shares
p—
NW Life-100% oK

NATIONWIDE FINANCIAL
ASSIGNMENT
COMPANY

Common Stock: 100 Shares

NW Life-100% OH

NATIONWIDE INVESTMENT
ADVISORS, LLC
Single Member Limited
Liability Company

NW Life-100% OH

(Nationwide Corp. subsidiaries)

NATIONWIDE FINANCIAL
SERVICES CAPITAL TRUST
Preferred Stock:

NFS-100%
DE

NATIONWIDE FUND
ADVISORS

DELAWARE BUSINESS TRUST
DE

REGISTERED INVESTMENT
AADVISORS SERVICES, INC.

Common Stock: 201,300 Shares
NFS-I
5-100% ™

NATIONWIDE TRUST
COMPANY, FSB

L——— Common Stock: ~ 2,800,000 Shares,

NFS-100% occ

NFS DISTRIBUTORS, INC.

(NFSDI)
Common Stock: 100 Shares.

NFS-100%
DE

NATIONWIDE FUND
MANAGEMENT LLC

NFSDI-100%
DE

NATIONWIDE FUND
DISTRIBUTORS LLC

NFSDI-100%
DE

NATIONWIDE
SECURITIES, LLC

NFSDI - 100%
DE

NATIONWIDE FINANCIAL
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 NAT'ONW'DE MUTUAL F|RE |NSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

NAIC NAIC

Group Company State of Federal ID

Code Group Name Code Domicile Number Name of Company

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

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

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

0140 Nationwide 42587 1A 42-1207150 Depositors Insurance Company

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

0140 Nationwide 22209 OH 75-6013587 Freedom Specialty Insurance Company

0140 Nationwide 23582 OH 41-0417250 Harleysville Insurance Company

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

0140 Nationwide 35696 OH 23-2384978 Harleysville Preferred Insurance Company

0140 Nationwide 26182 OH 04-1989660 Harleysville Worcester Insurance Company

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

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

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

0140 Nationwide 23760 OH 31-4425763 Nationwide General Insurance Company

0140 Nationwide 10070 OH 31-1399201 Nationwide Indemnity Company

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

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

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

0140 Nationwide 42110 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
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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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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/@..cciiiirs | cerrrireininnns | orvresereisesessnnennns 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/@....ccvrrrs | erereereirnrneins | rrerneereereieesnnenens 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.............c.cc.vne.. 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.. |Nf@.....ccviers | corereireininens | 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.. |Nf@....oivirns | orereereininnns | crrerneereereseesneenens 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......ccciee [ orveereiieeenns | crverereisieessieienns 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
0140 | Nationwide.... 42-1154244.. Nationwide Advantage Mortgage Company....... Company ownership Nationwide Mutual Insurance Company
0140 | Nationwide 42-1154244.. Nationwide Advantage Mortgage Company....... Depositors Insurance Company...................... ownership Nationwide Mutual Insurance 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............ A, 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............ RE....coinn 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.... 7 N 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
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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/@....ccoiiiis | rrereireirieins | oo 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




Statement for June 30, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company 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.

6°CLO




statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss

Lines of Business Earned Incurred Loss Percentage Percentage
L BBttt naenaenes | evresenaesaes et aenes 13,248,922
2. AlIBA INES......oocveceeevceec ettt ssesns | evessessssssssssissinens 11,021,931
3. Farmowners MUILIPIE PEIl.......c.viriririeese et seseseies | eeesssseesssse s s senseens
4. Homeowners multiple peril... 264,551,336
5. Commercial multiple peril..... o | v 35,608,568
6. Mortgage guaranty.......
8. Ocean marine.......
9. Inland marine........

10. Financial guaranty.............cccoeoevveerrierennes

11.1. Medical professional liability - occurrence....
11.2. Medical professional liability - claims-made. e |
12, EARQUAKE.......co.cecveecececce ettt s eaes | evessssesnsissesenaeaenan 2,300,582
13. Group accident and health
14. Credit accident and health....
15. Other accident and health

16. WOrkers' COMPENSALION...........cccovveviviecieiieieiseeie et sseaes | evessesessssssessssnsenns 3,990,144
17.1 Other liability-0CCUIMBNCE. ......cviveviceereieeeiee ettt sss s | seresessssssesesseeenas 24,575,354
17.2 Other liability-Claims MAGE..........c.ccveviieieicseee et ssaeres | ereesiessssesses s sesseseseees 39,837
17.3 Excess WOTKErs' COMPENSAtON..........ccccoucvivieiieiieeieee e sseiens | creeresessssseses et ees

18.1 Products liability-OCCUITENCE............ccviviieieicesiete e | eveaessssssesessseses s 630,546
18.2 Products liability-Claims MAde.............ccceeiriireriicieriiee it | cresreaesiss e ene
19.1, 19.2 Private passenger auto liability .51,771,835
19.3, 19.4 Commercial auto liability...... - ..12,610,072
21. Auto physical damage...... ] ..40,282,354
22. Aircraft (all perils)......
23. Fidelity..............

24. Surety............... e |
26. Burglary and theft..... ..1,764
27. ...695,972
28. Credit.....ccoevvrrrennne.

. Warranty
. Reinsurance-nonproportional assumed property.

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

1 Ittt st bbbt tens | ersesbiesaestesbns e es st e 6,203,707 | coeverereerereeeeiieininne 12,190,439 | oo 13,778,860
2. Allied lines.... . 5,356,215 110,330,327 | . .11,550,949
3. Farmowners MUIIPIE PEIlL.......c.ccuiuiieiiiricceeseie ettt bssbenss | ctsbessesissssses b es b s s s s st s e es s
4. Homeowners multiple peril... . ..141,413,637 | . ...246,175,059 | . ...260,381,330
5. Commercial MUIPIE PEIL.......c.cveieicieieiecse ettt sessenes | sesvesses s sesses s es e baesaes 15,309,426 | ...ocoovvvvrierereenieieenas 31,037,987 | cooovevreeceeeeee 41,935,696
6. Mortgage guaranty

8. Ocean marine

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

10. FINANCIAl QUATANTY.......cvoiecircerececteie ittt
11.1 Medical professional liability - occurrence
11.2 Medical professional liability - claims made.. e .
12. Earthquake.........ccoeovevvevererccrciecienns . . . ...2,589,597
13. Group accident and health .
14. Credit accident and health....

15. Other acCident and NAIN.............ccovveiveieece e | corssesie bbbt et et nn
16. Workers' compensation.... . ..1,790,463 | . ...3,900,692 ...4,846,457
17.1 Other liability-occurrence.. TR 12,197,770 | ... 22,797,880 | . .28,921,597
17.2 Other liability-claims made... . . el 9,854 [ oo
17.3 EXCESS WOTKETS' COMPENSALION. ........coureririecieireese ettt seese st se e ssessssssessessenens | sessessssesessessessessessessasssesessessssssessees et .
18.1 Products lability-0CCUITENCE...........cceveivcrieeieecie ettt nsns | sbessesssssssse s ssssesses s bessenae 329,758 | oo 618,164 | ..oocverieceeee e 690,001
18.2 Products liability-ClaiMS MAGE. .........corurirrerrieieecireiee sttt ssessssees | sessessessssssessessessssssessessesssssessassassnes | sesessssssesssssssnssnmssessassssssnssassanssnssnsss | sessssessossssssssmssasssssnssnssassnssessessasens
19.1 19.2 Private passenger auto liability 23,827,416 49,697,014 .59,827,579
19.3 19.4 Commercial auto liability...... O B,542124 | e 12,528,503 | oo 13,769,497
21, AULO PhYSICAl AMAGE........cveeeeverreeecire ettt stes s ss s ssssssssssessssssnssessns | stesssssssssossnssesssssnsensans 18,883,208 | ..ocvvvereeeereerrseieinnnns 39,152,302 | ovovereerereereerereres 47,721,978
22. Aircraft (all perils)

23. Fidelity..............

1,843
945,449

1520 |
461510

29. International..
30. WaITaNtY......ooeveereereeereeeeseie s

31. Reinsurance-nonproportional assumed property.
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines
34. Aggregate write-ins for other lines of BUSINESS.........ccvvrerrererririiessere e

3D, TOMAIS. ...ttt

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




Statement for June 30, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

¥10

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 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 + Prior....coo. | v 1,033,962 | .o 752,357 | oo 1,786,319 | oo 249,335 | i (1,123) ] oo 248,212 | oo 864,482 | ..o 17,660 | oo 650,728 | .ooovviis 1,532,870 | .o 79,855 | .o (85,092) | ..o (5,237)
2. 2019 s e 335,170 | oo 343,930 | .o 679,100 | .ovvvirrcriiinines 125424 | oo 10,552 | oo 135,976 | oo 273,048 | .o 15,028 | oo 273,152 | oo 561,228 | ..o 63,302 | .o (45,198) | ..ovvovveiririniins 18,104
3. Subtotals
2019 + Prior....oo. | covvvvneiniinnes 1,369,132 | oo, 1,096,287 | ..ocoovrvinrinns 2,465,419 | oo 374,759 | oo 9,429 | i 384,188 | ..o 1,137,530 | o 32,688 | .o 923,880 | .ooovviriiinnnes 2,094,098 |...cocoovinrinnens 143,157 [ (130,290) | ..o 12,867
4, 2020 | e 520,846 | ...cooovivivrinnns 761,097 | oo 1,281,943 | oo 324,475 | oo 69,498 | ..o 393,973 | s 349,119 | e 42,853 | oo 456,775 | oo BA8,TAT | .o 152,748 | ..o (191,971) | oo, (39,223)
5. Subtotals
2020 + Prior.....oo. | cooveeneincinnes 1,889,978 | ..o 1,857,384 | .o 3,747,362 | oo 699,234 | .o 78,927 | oo 778,161 | oo 1,486,649 | ..o 75541 | oo 1,380,655 | .oooviirniinnee 2,942,845 | ..o 295,905 | .iviieiieinns (322,261) | oo (26,356)
6. 2021, [ ) .9, SRR RO )., SO PO ) .9, SO PO D, SO [N 672,259 | .o 672,259 ..o D, SO ORI 286,126 | ..o 477,395 | oo 763,521 | ..o ) .0, SR [ 0,0, SO PR XXX
7. Totals.....ocoovevvies | o, 1,889,978 | ....cooovvvenne. 1,857,384 | ..o, 3,747,362 | c.oovvvvrrrrnnn. 699,234 | ..oovvrrirrnnnee 751,186 | ..ocvovcvrinee 1,450,420 | ......coovvnnee. 1,486,649 | ..o 361,667 | ..oocvvvvrrcnenee 1,858,050 | ......ccoovenne 3,706,366 | .....oovvrrrennn. 295,905 |..ovvoerrerrns (322,261) | oo, (26,356)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | ..c.cooovuevnnae 2,393,565
P 15.7 %[ 2. ovvvvrernns (LY T — (0.7)%

Col. 13, Line 7

Line 8

wn(1)%




statement for June 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

Bar Code:

A0 000D AR
* 2 377 920214900000 2 =
A0 00 R LA i
* 2 3 77 920214550000 2 =
A0 00O AR
* 2 377 9202136050000 2 =
A 0RO LA i
* 2 377 9202150050000 2 =

Q15

Response

NO

NO

NO

NO




statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

2504. RECOUPMENE FECEIVADIE...........vuvececeiicicteeie ettt bensens | esssensessesanes 11,256,013 | .oovoreeeecveereveeeeies | e 11,256,013 | oo 6,995,646
2505. Third party administrator reCEIVADIE............c.cccvueicieiieie et | eveevsisse s 8,472,573 | .o 2,188,782 | ..oovvevrn. 6,283,791 | ..o 4,811,587
2506. Deductible reCEIVADIES. .........c..cvieieciccteie et , 628,881 | oo 602,157
2507. Other assets nonadmitted......................... .
2597. Summary of remaining write-ins for Line 25

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2504. POOING EXPENSE PAYADIE........oviveevereieeiieietese ettt s bbb s e b st ettt s et n s s st s st en et ben e santnen | sresesseseesetenaes e ranes 41,697,617 | coeverereeeeeene 20,210,106
2505. State surcharge/reCOUPMENE PAYADIE...........ccvueiiviieieieirieie ittt et bbb bbbt s st s s bssensenes | sesbessesebensesesssenans 2,272,063 | ..covvvrerereerereriennes 2,820,415
2506. Assumed reinSurance balanCes PAYADIE. .........cccevcvcviieeicicseee ettt sttt sansnes | sestessesetenaes e snaenens 2475275 | oo
2597. Summary of remaining Write=iNS fOr LINE 25..........cuiie ittt sttt ssss s ss st en s snsensssasssnsens | seesssessessnssssessssanes 46,444,955 | .o 23,030,521

Q16




statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

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

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

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

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

1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEar...........c.ccovuveeievriveieiieieiieieceiens | et 564,725,921 | oovveeeeeeeeeern 655,321,443
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............cviviieeiiiiiecscee sttt bbb sasans | sbessesssasses e ssses s sensns 13,513,866 | ..ooveveercreieceeeeees 91,000,000
2.2 Additional investment made after aCQUISIHION. ...........c.ceiiiieiriceeee et ae e sssesens | ebessssssessssetessssssesesassesessnsa 624,564 | ..ooovvereeeeee s 34,228,782
3. Capitalized deferred INtErESt ANA OB ...........civiveiccei ettt bbb bbb ss s bantes | sbessessesssessesssssssessesssanea 2,655,901 | .oooviveeeeees 8,311,189
4. ACCTUAL OF QISCOUNL.......cveieiriicieictsiet ettt st s b8t n bbb n s b s ensessess | sbsesontessessstessassesansassessesentessesantensesans | ebsessssessessesantes et s besse s e s et s s e st entenses
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts reCIVEA ON QISPOSAIS..........ccviiuerririieiriiieieiere ettt se sttt se s s b s s es s sessasesassnsens | sssesessssesessnsesesnsesesnsees 28,657,282 | ..o 224,135,492
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES............cuieiiieiiiccee et | vt s s ssense | esesastesessstes e s s sss s s en s s st ensenas
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | covcovrreinrissnneinrinnennenes 552,862,970 | ..o 564,725,921
12, Total VaAlUGHON GIOWANCE.........cucvveiiieiieictc ettt b bbb s s s st en bbb s b senses | dentessesnsessesssssnsansesntanaas (4,874,517) | covovvreeieerecscs s (5,329,182)
13, SUDLOAl (LINE 11 PIUS LINE 12)...u.vverereireiieisisriseisisess s sssessssssses st sss st ettt st sssessessesssessessessssssessessanssnssnssons | sasssssssssessassssssssasssssans 547,988,453 | ...ovivieieisnsnininnenn 559,396,739
14, Deduct total NONAAMILIEA BMOUNLS.........c.ccuiiieeireiiisiee ettt bbb st b st s bt s s s b s s s sessesnse | oebsessssessessesasses et entessessbessassessnsansese | etsststessessstessessessnsasses s st en st sntensenas
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........ciueiiiiiiiieeisiecectese et essstensesenns | svsesssssssesesssssesssssssseans 547,988,453 | ...coovveeeireea 559,396,739
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI..........cvcveviveeieieesiee sttt sss e sessesessssssanss | evestssessessssssssssesnsanees 787,295,086 | ..oocvevrerererereienens 756,692,070
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION...........ccuiviriieiiictcee et bbbt s s s s b ssssesens | ebessssssessssesesssnsesansetenes 14,791,350 | oo 78,202,132
2.2 Additional investment made after aCUISIION............c.ccueieiiiieiccsece ettt ssesns | stessesssesses s s b es e s enaes 56,120,226 | .....coovevereereeeerennnn 125,043,723
3. Capitalized deferred INtEreSt AN OLNET.............cceiiieicece e b bbb seaenas | nbssbebsssesessssssesesssaesessnsesesstesesnnsenans | o
4. ACCTUAL OF QISCOUNL.......ce.veiietiteictctei ettt ettt s bbb s bbb s bbb s s st b ss st nsens | absebassensesse s s b enses bt s s b b s s st b ans st
5. Unrealized valuation increase (decrease). (37,723,233)
6. Total gain (I0SS) ON GISPOSAIS.........cccviveieiicrciiie ettt ettt bbb bbbt s b b en s s ssnns | sbessessessssessesessassessesnsaneas 3,986,258 | ....coovviieee 44,457,957
7. Deduct amounts received on disposals............. ...571,222,312 ...169,602,605
8. Deduct amortization of premium and AEPIECIAtION.............c.cvueveivireie ittt b st ssees | sbessesesssessesesssssesses s senea 1,936,819 | oo 10,085,969
9. Total foreign exchange change in book/adjusted carrying value... (156,928) | .. ..310,991
10. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........evurururririenrirrisiieseneeseiseesssessessesessssssesessessessssess | seisssessssssssssesssssssssssessenssssssssessassssssns | ossssssessessassssssessassanssnssessenssnsssssessanes
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-849-10)........cccccererrinierinieneseisseeesenens | cvreesssssesiessssesesessssens 8T4, 716,417 | oo 787,295,066
12. Deduct total NONAAMItIEA AMOUNES............cciiiveieeiireieice ettt et bbbt s bbb bbb b s s ssessssnes | oebsssssssssessssssses et sntessebsbessesssssnsansesss | esisssstessessssessesssssnsessesses st ensstsntensenas
13. Statement value at end of current period (LiNg 11 MINUS LINE 12).....ccuiieiiiiiiisieiiissieseissiesesssssssesssssssssssssessssessesssssssessess | srsesssssssessessssassassessssans 874,716,417 | oo 787,295,066
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEAI..........ccvvevcvcvriecieieseieeeresee et sesasseens | evevesssssssesssseseeseesas 5,047,522,652 | .....covvverriirerririrnns 4,966,144,609
2. Cost of bonds and StOCKS BCQUITED..........ciiueiuiiiieieieieseis ettt st n s ssnsenses | sbessessssassesesnsessesaees 1,125794,194 | .ooovvoreee, 1,016,452,320
3. ACCIUAN OF QISCOUNL........oovicvieeie ittt ettt bbb bbbt s st s s st n s s b s s s sassssansesans | sbessesssssssessesssssnsessessnsaneen 6,142,544 | ..o 8,831,097
4. Unrealized valuation INCrEASE (AECIEASE)........evuevuiuireireiiieiieise sttt ettt sttt bbbt et es e tensesnsnns | sessessessssessessssentes e snsenes 28,537,174 | oo 23,275,284
5. Total gain (I0SS) ON QISPOSAIS........ovuurererrireiirirsirississesei sttt s sttt s s st snnes | essastnssessessenssnssessessansanes 4,050,086 | ...oovvvrrerireieieieienes 5,392,215
6. Deduct consideration for bonds and StockS diSPOSEA OF..........c.cueieiiiiiiciiiiiecse ettt sstns | sressessssess et benes 550,921,307 | oo 935,735,194
7. Deduct amortization Of PrEMIUM.........c.c.eieicueieieieees ettt st s st b es s ss s ss b st ssessesanaas | sbessesssssssessesssssssesssssnsanee 9,926,736 | ..o 16,026,279
8. Total foreign exchange change in book/adjusted Carrying VAIUE............cccc.cviueiciiiiecieeie ettt ssaenaes | svessesssesses st s e ssesas 161,000 | oo 413,000
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............ccceviiveriiiieieiie s | eevebsssesesss e s seseses s e s ssssebesssssaessnaes | sesesessssesesssssessssssessssnans 24,844,792
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s..........covevieievrieierieies | csieiieiissie s 6,324,075 | oo 3,620,392
11. Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-6-7+8-9+10)..........ccceuvrrrriireriereierierseeseesisesiens | corereessssesessesssssssesnes 5,657,683,682 | .....ccvverererereinins 5,047,522,652
12.  Deduct total NONAAMItEEA AMOUNES...........ccveiiieiieiie ittt bbbt s bbbt st ssens | sntesssbstessesssssnsansesnsaneas 27,379,247 | oo 26,244,623
13. Statement value at end of current period (Line 11 MINUS LINE 12).........cccccouiiiiiiiieiiiciiccteiiseiesssstessesesssessesesssessssssesenses | sresseressssssesssssesessnns 5,630,304,435 | ..o 5,021,278,029




Statement for June 30, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COM PANY
SCHEDULE D - PART 1B

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

20ISO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. NAIC T (8)-errrerecirerieeerenieesiesessess st sesssssssenssnssens | sesssssesnsesesssssnns 3,261,257,709 | ..o 65,607,349 | .ooooeverrciins 174,902,692 | ...ooonveeerrecrins 11,845,809 | ..o 3,261,257,709 | ..ovvvrrvrcrines 3,163,808,175 | ...vvevurereeereeerenrieeesseniseesnes | seeeseeeseenesnenenns 2,991,725,705
20 NAIC 2 ().t | neese et enenns 1,520,344,753 | ....vvvovvriririnens 190,398,404 63,052,490 er(8,478,698) | ..o 1,520,344,753 | ...oovoovirrins 1,639,211,989 [ .ovouvvercernrieeieerieeeisenienees | eeerensseseeenens 1,288,802,028
3. NAIC 3 (@) eeurermerereererieierieese sttt | ettt 352,607,331 | covooereerienrierins 8,431,965 | ....ovorerririins 34,468,370 | ... 8,180,939 | ..o 352,607,331 | coovovverririciienns 334,751,865 |...oouvverrerrriereseerieeinenienies | e 285,192,982
4. NAIC 4 ().t nens | cesseents s 72,110,081 | covvorecrieivienenne 11,288,692 | ..ooovverrrriecrinns 5,190,716 | ..ooverrrrerereriieneinnns 3,297 | o, 72,110,081 | oovvorveerircciiens 78,321,354 | ..evorrreerierrieeeinsrieeesnceiens | oerniessissnieeeenens 57,983,239
5. INAIC 5 (8)reurerrerireiierieeeierieessesese s ssest st | sesssesssesss oo 12,880,300 | ..oooverererrcrirrriinens 1,072,844 | ..o 981,421 | oo (78,799) | vvoovvrrreerrrrerrirs 12,880,300 | ..ooovvercercrireiiins 12,892,924 | ..o | e 16,031,708
B, INAIC B (@)...ceeurerecverrirerireserieesesesi s ssess st nens | eesseenssssssssnssesesss 26,685,608 | ......coocrveienirirniiins 1,575,176 | oo 6,208,891 | ..oovvvirirrincrriineninns (657,335) | ..oocverrcreencrnieniinns 26,685,608 | .....coccoovirriiiinnens 21,394,558 | ..o | e 31,608,641
7. T0tal BONGS......ovuiieeriiiineiis e ssses | sessesssnnsssssssenes 5,245,885,782 | .....coovvvnrrriniinns 278,374,430 284,804,580 | ..o 10,925,213 | ..o 5,245,885,782 5,250,380,845 | ....ooviiiiriniienini s (O IR 4,671,344,303
PREFERRED STOCK
8. INAIC Tt | it st 325,426 | .ooooieieririrn i | erieees i | e s 4,390 | i 325,426 | ...cvovvrrrins 329,816 [ ovoueerrririieni i | e
9. NAIC 2uir st | e B917,360 | ..o | e | e 357,331 | oo 3,917,360 | ..o 4,274,691 | ovoonerererieriencesnieneinenes | e 4,023,366
10, NAIC 3ottt | ressnnesies s enes e 4,496,677 | ..o 904,313 [ vvorrierierereeriesesenni s | e 59A8T | oo 4,496,677 | oovvverrecririircninne BAB0,ATT | .ooveorerireeierrireeeinerisessienesens | s 3,877,273
110 NAIC At enees | e 320,340 | oo 360,000 W BA34 | s 320,340 | .ovvererrereerieriienns 323,774 | oo | e 629,363
12, NAIC Buevioeese ettt sssssannsnn | onsssnnessssssnsssssssanes 1,296,785 [ ...eovveerrermeersesesseeisssessssssnesss | sessssessssssssnsssssssssasssssnssssessssssssns | sessssssssessssansssensssassssnes 17,694 | oo 1,296,785 | .oooovorecerreierernens 1314479 [ oo seinssens | seessesessesssses st 617,000
13, NAIC Bttt esss s | srsnes st enes 315,071 | oo 15,171 | oo sssnsssnesns | erssssnsssnss s snsssnees 16,362 | oo 315,071 | oo 346,604 | ..o | e 69,546
14, Total Prefermed SIOCK........ovvuurvrreieiieiesseinesssnesessessssssesssssssssssssssnsssns | ssssssssssssssssssssssenas 10,671,659 | oo 1,279,484 | oo 360,000 | .o 458,698 | ..o 10,671,659 | .ooovveisrieriisnis 12,049,841 | ..o (O 9,216,548
15.  Total Bonds and Preferred SOCK........uuriimmiminmiinsisissrssisssressnsssnenns | coneeseesssessessees 5,256,557,441 | oo 279,653,914 | ..o 285,164,580 | ...ovveiriiinninnnirs 11,383,911 | oo 5,256,557,441 | ..oovoovriririnnns 5,262,430,686 | ....ovcrrersrirnniinriisnissieneens O [ 4,680,560,851
(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

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

NAIC4S§....... 0;

NAIC5S........ 0;

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




statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE 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

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

QSI03




statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

10.
1.
12.

3.1

32

3.3
41

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 10, PHIOT YEA)........vuererurrirrereresesiessssesessessssssssssssssssssessesssssessessessssssessessssesssssssssessassssssessessnsssssessnsanes 1,250,000

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

Unrealized valuation increase/(decrease)

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

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

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

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

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

Total foreign exchange change in DoOK/AdiUSLEA CAIMYING VAIUE.............c.evevieeieciciectes ettt et sa et s b st es s bbb s st s st s st enstas (161,000)

Book/adjusted carrying value at end of current period (LINes 1+ 2+ 3+ 4 +5-6+ 7 + 8+ 9)..uiiiiiiiiieireieie ettt sttt ss st 1,089,000

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

Statement value at end of current period (LINE 10 MINUS LINE 11).......uiuriiiererrieiecineieiseessseseesessessesssessesse st sss s ssese sttt ssessssasssessessessessessassssssessassessssssessessssssssesnnsss 1,089,000

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

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

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

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

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

Change in variation margin on open contracts - All Other:

3.13 Section 1, Column 18, current year to date minus..............cc.cevuee...

3.14 Section 1, Column 18, PriOr YEAI...........ccvvuerverrerrrierereieie e 0 0

Add:
Change in adjustment to basis of hedged item:

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

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

Change in amount recognized:

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

3.24 Section 1, Column 19, prior year pluS............cceeerveersvverererseenenns
3.25 SSAP No. 108 adjustments.........cccoveeuerrrneeneereeseineereireieesseeneeeenees 0 0

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

Cumulative variation margin on terminated contracts during the year............ccccoevvnerrsensnsneeninsneenns

Less:

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

4,22 AMOUNE FECOGNIZEA. ......coeveviieiieieiireieieiseie e
4.23 SSAP No. 108 adjuStMENtS........ccrrurerirererrireirinreneiseeseeeeeeseeseeeenns 0

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

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

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

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

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

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

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

QSl104



statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

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

QSI05, QSI06



statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

1. Part A, SECHON 1, COIUMN 1.ttt 1,089,000

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

3. TOAI (LINE T PIUS LINE 2)...uveivieieciieeiteictsste ettt ettt et bbb s e a et bess bbb s b e s bRt A bbb b e b s s bR bbb bbb es s b ee bt b e bt a et e st n st anen 1,089,000

4. Part D, SECHON 1, COIUMN B......ouveiriiricieiieiisi ettt sttt 1,089,000

5. PartD, SECHON 1, COIUMN 7......cvueieiiiicieies sttt sttt aen

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 16........oueiiiiieiiciiiesectseie sttt bbbt bbbt 1,255,157

8. Part B, SECHON 1, COIUMN 13, sttt

9. TOAI (LINE 7 PIUS LINE 8).....voveeieciieeieeict ettt ettt ettt s e et s et et s s b e s e e R et e s st et s e b b et n e bRt s et ettt en et et s s s e bt n et et st n et et anen 1,255,157

10, Part D, SECHON 1, COIUMN ..ottt st s bbbttt 1,255,157

11, Part D, SECHON 1, COIUMN 10.......iiieiiieieiieissieie ettt bbbttt s sttt

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

Potential Exposure Check

13, Part A, SECHON 1, COUMN 21 100,010

14, Part B, SECHON 1, COIUMN 20..........iiiiiiiiiiee s

15, Part D, SECtion 1, COIUMN 12.........iiiiiiiii bbb 100,010

16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15)........ciueiiiiieiieiciiisiie ettt sas st s b bbbt s s bbb s bbb bbb st 0

QSI107



statement for June 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

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

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

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

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

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

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

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

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

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

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

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

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

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

.......................................... 655,458,877

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

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

QSI108
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Statement for June 30, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition]  Amount of Encumbrances Less Encumbrances After Acquisition
Showing aII Real Estate DISPOSED 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 NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

030

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Mezzanine Loans
99-0000066.... ... |BAYTOWN TX... 11/30/2017..... 12.500 594,746
0699999. Total - Mortgages in Good Standing - Mezzanine Loans..........cocoviennnnnsnsiennenees I . ettt ennnenees | ernees XXX XXX 594,746
0899999. Total - MOrtgages iN GO0 SEANAING. ... evuesuierersities stttk Shsebsen b b e bt et b sttt nines | snnsas XXX XXX 0 594,746
3399999,  TOAI MOMGAYES. .......vvevrerecerereeeieesesieees st eess et es e84ttt Aebieebines ettt nienes | eenins XXX....... XXX 0 594,746
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal
Mortgages Closed by Repayment
00-1000949.........cvvverrrierirn STOW..ooviririnrisninsienissississsisssisesssensssisssssesssnssines | OHueeiceiiines | e, 05/30/2002.... | 05/28/2021.... | ... 137,865 .0 B I 115,964
00-1102533.. ORLANDO.....covvririimisisssrssnsssssensssnissnsssssssssssssenssssesssns | Flossinssnnnns | avenneens 03/01/2017.... | 05/13/2021.... .25,500,000 .0 s 25,500,000
0199999. Total - Mortgages Closed by Repayment.........cc.cocviivevrnnirnnenens s 125,637,865 | ..ooveriiiiriinnd 0 .0 0 0 .0 0 | e 25,615,964 | ........25,615,964 | ..o 0 0

Mortgages With Partial Repayments

00-1000701.....ccvvvrrvrrriirns VILLANOVA 12/17/2001.... 215,829 .0 0
00-1001038.. ITHACA. 10/01/2002.... | ..o | s 3,381,127 .0 0
00-1101900.. BELLEVUE ([ 12/06/2012..... | oo | 9,772,483 .0 0
00-1102548 03/01/2017.... | coveoveririnns [ e 27,000,000 .0 ¥ 0
00-1102633.... cer | POWAY oo 03/01/2017.... | oo | e 9,250,955 .0 ..56,518 0
00-1102652.... ... |NORTH LOGAN.... 03/01/2017.... | coveoeeririnns [ e 20,601,965 .0 112,972 0
00-1102703........oonvverrriirn SANTA MONICA, 03/2112017.... | oo | s 11,412,612 .0 0
00-1102715.. ROGERS .| 04/03/2017.... 8,906,366 .0 0
00-1102726.........cvvvrrricrinnns ATLANTA....oovviine 0471112017 ... | coveevrnrienns [ v 5,669,740 .0 0
00-1102809.. CHICAGO 012017 [ e | s 9,803,885 .0 0
00-1102820.. ONTARIO 1/01/2017 . | o | e 4,710,298 .0 0
00-1102831.... ... |PHOENIX... 01/28/2021.... .0 0
00-1102862.... ... |CLAYTON.. . . 03/29/2018.... | oovvverers 11,736,081 .0 0
00-1102901.......oorvirrinrinne MECHANICSBURG PA oo 12712018, | oo | s 5,812,296 .0 0
00-1102939.. KELSO......orvrreinceineneissesisneiisnniisnesissnssnnssnessnnsnnnns | WAL MM5/2018.... | oo | 5,163,869 .0 0
00-1102978.. BURKE........coorrinrnriniinnnnsnssisnissisnsssssssssnnses | VA | e 04/11/2019.... | covooeverrinns [ v 4,913,667 .0 0
00-1103037.... ... |GARDEN GROVE........cccovvvimmriiarriis CA. e | v 08/08/2019.... | coooocverrirnrienns [ v 2,200,000 .0 0
00-1103051.... ... | WARRENVILLE Lo e TA412019.... [ oo | s 3,722,903 .0 0
00-1103066..........cooorrrecrinne CHATTANOOGA TN | e 01/14/2020.... | ccooocverrinricnns [ e 8,500,000 .0 0
00-1103078.... ... | PHILADELPHIA PA oo TM8/2019.... [ e | s 2,789,113 .0 0
00-1103084.... ... |RICHMOND VA i | e 972019 [ o | 7,862,750 .0 0
00-1103101.. BELLEVUE WA o | e 1211812019.... [ oo | i 12,228,055 .0 0
00-1103140.. OGDEN UTees [ 04/29/2020.... | ccoocverrinrienns [ v 1,823,437 .0 0

0

00-1103164.........covvrrinrinn MENOMONEE FALLS Wi e 04/30/2020.... | ccooovverririnns | i 3,837,001 .0




Statement for June 30, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

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

00-1103166.... .|PHOENIX............. [ VAR IR 08/25/2020.... | cooovvvrrrinriranes | e 8,315,845 .186,813 0
03-4002170 SALT LAKE CITY uT .101/01/2015.... ...1,853,788 .107,534 0
0299999. Total - Mortgages With Partial REpayments...... ..o snisesneenes ...191,484,065 | ..o 0 0 0 . ..1,583,253 0 0 0
0599999, TOLAl MOMGAYES........vvverereeesreeerierisereseeseeee st eese | eaestsesssetes s e b sttt b st tassessnssnenies | coessisesinens 217,121,930 | oo 0 0 (V) [ (V] [T (V) 27,199,217 0 0 0

1’2030
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
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1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation,
NAIC
Desig-
nation and
SVO
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
GSO Capital Opportunities Il LP. New York ....|NY.... | Blackstone Credit. 03/31/2017 ... | o | s | veees 38,829 ER— .1.460
GSO Capital Opportunities FUNd [...........cceeiririeiiesceeeessiseenens Wilmington.... ..| DE.... | Blackstone Credit 06/03/2016.... | .ooccvviveinn2 | eovieiiiiniiesieeiesienins | e 126,896 | ..o | s 3,131,907 .0.150
Ares Private Credit Solutions, L.P. WIIMINGtON......oevvereereriesreienis DE.... | Ares Management...........ccvvrrvrirnreeinisnnereesnsinnes 06/23/12017.... | covvvereen2 | e | ceveees 523,700 [ .overeerrerieineineieirsnrines | rerrererenienenes 5,040,372 | ........... 0.400
ICG SDP Fund 4B.........ccovvurirrnne Grand Duchy. ... | LUX [ Intermediate Capital GrOUP...........ciuiueriieiieieieiieiesiesi et 03/31/2020.... | .cooviveveen2 | e (169,990) | c.vvvnrvrreririerieeiererines | v 7,323,650 .0.220
HPS Specialty Loan Fund V-L, L.P New York ... NY... [HPSIr 1t Partners 01/25/2021.... | ... 650,000 | ..o [ e | s 3,600,000
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated...........c.ccoorornisoiinnisieiricnisenns 650,000 |........ 519,435 .19,095,929
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Lovell Minnick Equity Partners I, LP........c.covreececee s El Segundo.........ccovvrerereinrinrininnns CA.... | Lovell Minnick Partners, LLC...........ccccoevrierereeieeiiseeeeeees 03/31/2017.... | cevrrerrne 3 | s | s 41,972 960,042
MBK Partners FUNG 111, LP.........voeiiiiiiiseissee s ssenses Grand Cayman............corerveenrerenens CYM [MBK Partners.........cccocerevervnrenes 03/31/2017.... | covoevrnne 3 s (847,552) LR
Dyal Capital Partners Ill, L.P New York .|NY.... | Dyal Capital 09/30/2016.... | ceeovrvreerened | o | e BA,706 | ..o | eeeieeieeiiennd 6,131,651
MBK Partners Fund IV.........c.ocvvneinineeininsisnininns Grand Cayman. ... | CYM [MBK Partners..........ccoocvvvnrvnrenee 03/09/2017.... | ... 23 s | e 71,142 386,959
Yukon Capital Partners I, L.P..........covioirrieeieeesee e Minneapoli . |MN... | Yukon Partners.........cccccvueuerereecreerieeeenenes 07/18/2017.... | coerncd 2 | e | e 162,296 | ..oooocvevercecieieeeeeieeeiens | cevereieieneans 1,520,781
Riverside Strategic Capital FUNG I, L.P.......c.ovoririiieiciieiseesssse s New York. vere [ NY s [RIVEISIAE. ..o 05/23/12017 ... | covvvirien2 | e | v 870,499 | oo | e 1,060,259
Silver Lake Partners V, L.P.........occuiiiiieieeississsiesies e ssessesssssens Wilmington.... ..| DE.... | Silver Lake............... 06/12/2018.... | .... 23 | s | s L2 N ROINS (NN 1,544,523
SVB Capital Partners [V, L.P.........cccooviiriiniieesesssissssiesissiesienens Silicon Valley........ccooeerviniiverinnns CA....| SVB Capital........coovvevirrirnriinriniiiresirenisiieiies 12/06/2017... | oo L TSRO N 98,700 395,850
TPG Asia VII............. Fort WOmth......c.veeeveeeeneiieineie TX.... | TPG Capital Asia 07/2612018.... | coovrvieeneB | e | e 418,382 | ..o [ e 2,184,827
EnCap Energy Capital Fund XI, L.P. Houston TX.... |EnCap Investments.. 07/17/12017.... | .... 23 s | 345,415 | .o | e 2,838,348
GTCR Fund XII NEW YOrK. ..o NY.... | GTCR oo 05/04/2018.... | ccvovvvernens K URRINN IS 210,416 | ..veorereereriererieninens [ e 2,045,584
Providence Equity Partners VIII L.P..........cccoovevniniinininns Providence, RI..... Providence Equity Partners.. 07/17/12019.... | covvvierend | e | v 449,872 | oo | s 2,481,569
Clearlake Capital Partners V............ooeuriniieirineenceieseessse e eesssennes Santa Monica..........cceeerereirreriinnnns CA.... | Clearlake Capital.........cccovrrvrrrerrrnrenes 12/05/2017.... | .... 23 | s | s 539,287 | .o | v 1,093,676
Dyal Capital Partners IV. . | Dyal Capital 06/11/2018.... | ccovvvverenn 3 | s | e 565,736 [ ..oveveevierreiereieniereiieins | v 5,867,719
Ampersand 2018 Limited Partnership............ccoeeereeirinenenineincsse s . | Ampersand Capital............cccoeuene 10/30/2018.... | ... 150,000 LR
Carlyle Asia Partners V................... +| ThE Carlyle GrOUP........cvevriiriiiiie e enisnesnns | cesensinniins 12/26/2018.... | .... (13,937) [ v [ e 3,497,700
Peppertree Capital Fund VII, LP. . | Peppertree Capital Management 11/28/2018.... 46,000 LR
TPG Healthcare Partners, L.P..........c.ccoeveieiieiciee e ssessenans Fort Worth.... . | TPG Capital 10/01/2019.... | ... 353,340 [ .ooeveeeeieeieieeereees | e 3,568,247
TPG Partners VIII, L.P . | Fort Worth.... ... | TPG Capital 10/01/2019.... |.... 236,618 | ..vvorereernierierieseens [ e 3,079,442
Vista Equity Partners Fund VII, L.P............. Austin TX.... | Vista Equity Partners...........cccooevevvincererninnens 01/24/2019.... 146,108 | ..o | e 2,178,560
Energy Spectrum VIII LP. Dallas. TX.... | Energy Spectrum Capital 04/08/2019.... |.... 85,759 | oo | e 2,738,004
ICG Europe Mid-Market Fund.. Grand DUChY........cccvvevinriiiiiiine LUX | Intermediate Capital GrOUP............vuevmrireiriiiiiiieieieierssi s 04/09/2020.... |.... 442,395 | oo | e 4,668,306 | ...
SL SPV-2, LP New York.. .| Silver Lake............... 02/14/2019.... | .... 6,204 | oo | s (11,656) | ...
RiverGlade Capital, L.P Chicago. RiverGlade Capital 07/31/2019.... 535,402 ....2,188,373
ZMC I, LePeenne New York.. .|ZMC 01/03/2020.... | .... 33,001 [ oo | e 3,439,795
Global Infrastructure Partners IV, L.P........ccccccooverriennnnee. New York.. . | Global Infrastructure Partners.. 10/23/2019.... | .... 179,346 | cooveeeeeeeeveeeeeeeeeenen | evereveeienienins 3,825,007
Veritas Capital Fund VII . | New York.. . | Veritas Capital.. 04/15/2020.... ....1,134 437 3,323,319
Brookfield Infrastructure Fund IV............ Toronto. CAN | Brookfield Asset Management............co.eveeiireriirerinercissieseessiesssisseessesssessnieens | soreesinennns 11/05/2019.... | ... . T31ABT | oo | e 1,769,777
BIF IV Renewable Sidecar-B, LP...........ccoiuririiennecreiseeesesese s TOrON0.....cveeeeeee e CAN | Brookfield Asset Management.............c.eeurierirernnereeeinereeeiseneeeeesesseseeesssssesenssenssnns | sevesssesennees 03/20/2020.... | ..ccovevnnns K T [T ST 334,087 | oo | s 1,002,727
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
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1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation,
NAIC
Desig-
nation and
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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
MBK Partners FUnd V.........cccooeeeeineinnienneinciesneenns Grand Cayman..........ccoeeereenernnens CYM | MBK Partners............cccccveveeenne 03/23/2021.... | covovvrerncns 3 177,659 | covvoecieiieeineeeeineins | e sesssssseens | eeeieseissisneenns 5,455,351 | ........... 0.090
Peppertree Capital Fund VIIF QP, LP.........oooeiercnrescsee e Chagrin Falls.........ccocovreenerncenenee. OH... | Peppertree Capital Management 01/2712020.... | oo 3 | eeeeereeereseeeeeereiees | e 448,000 | ..o | s 3,290,000 .0.710
Vista Foundation Fund IV, L.P Dover. DE.... | Vista Equity Partners............c.ccccoeevneienrinennn. 07/24/2020.... | .... 23 | s | s 635,040 | ..o [ e 2,485,883 | ...........0.080
L Catterton IX Offshore, L.P. GreeNWICH. .......ovvverrircireieris CT.... | Catterton PaMNErS..........cvurierieieinerierieeiseeseiessie et sessssssessssessensesssssssenss. | cosnssinssines 05/22/2020.... | ccoovrernven K TRRRRIRN I 257,538 | ..o [ e 4,457,624 | .......... 0.150
Ampersand 2020, L.P Boston MA... | Ampersand Capital.............cccouunee. 11/12/2020.... | cocvvveeene3 [ s [ e 115,978 | oo | e 4,881,450 .0.770
One Rock Capital Partners lll, L.P.........ccocovrvrverrrirnrinnn. NEW YOrK.......ooeeeereeeeeneinieieininns NY....| One Rock Capital Partners.............ccoeuiirrinirereiniineeeineseeeeessssee s sees 06/21/2021.... | covvverrend | covrererinnrend TA61,002 | oo [ | e 5,438,908
Altaris Health Partners V, LP................. NeW YOrK.......cccoceuervieiereeecereinnes NY.... | Altaris Capital Partners, LLC 04/22/2021.... | oveeeieie3 | eeeeeiieieeeeran81,850 | e | e | e 2,918,150
FP Solar Finance LP. .| New York . | Fundamental AQVISOTS.............ccviiiririieinieissesienesesie s nssisseessessennens | ovesesiernns 07/30/2020.... | .covvcveend | o | e 585,100 [ ..o | e 2,045,200
Silver Lake Partners VI, L.P. . | Wilmington.... .... | Silver Lake............... 01/06/2021.... | .... . 638,460 | ..vveeecrieiceeieieeieieeeies | e | e 4,202,286
Whitehorse Liquidity Partners IV LP...........ccoeriiineecneceseeeseseenees Wilmington........coceveeniveeircineen DE.... | Whitehorse Liquidity 11/25/2020.... | cooverrrnes 3 | e [ e A17,846 | ..o | s 1,084,152
HPS Specialty Loan Fund V, L.P New York . |HPS Ir 1t Partners. 01/2512021.... | covovvveens 2 | 1,850,210 [ .ooivviiiseieiiinnissineninns | e | s 4,560,000
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.. 4,209,271 | oo 10,042,988 0 104,598,393
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Nationwide Affordable Housing Fund 51 State...........ccccovrvrrvinninncn. Wilmington.... 12/20/2013.... | cooeveverees [ e | s 11,611 LR
AEW Core Property Trust (U.S.), Inc. Baltimore. e JAEW e 03/31/2017 .. | oveeeerees | e eesniees | e 746,163 LR
Crow Holdings Realty Partners VIL........ Wilmington.......ccooevericiniiiinis DE.... | Crow Holdings Capital Partners. 03/31/2017..... | oo | e | e 23,312 | v | v 1,716,711
Crow Holdings Retail Fund II, L.P........ccoovoieirreeecees Dover. DE.... | Crow Holdings Capital Partners. 10/21/2016.... | ovvereeeieiee | e | e 49,768 | ..o | v 2,279,620
PCCP Credit IX; LP......cooveeericiirieieinninns Dover. DE.... [PCCP ...t 03/28/12017.... | covvrevvirvvires | cererreirereriseeeseisienins | e 900,000 | .oeoevveiiereineeeeies | e 8,012,400
DivcoWest Fund V, LP Dover. DE.... | DIVCO WESE, LLC......couveeeiirierieiseesssisesies s 0672312017 ... | covoevererireees | eevrereseenseeissisessesssseens | cerenes 130,578 | oo | creeerseeinnins 1,146,404
Waterton Residential Property Venture XIII, L.P........cocovirnininiiicnieicenns DOVET ... DE.... | Waterton Residential 11/03/2017.... | .... 59,106 608,711
Dermody Properties Industrial Fund I, L.P. Dover. DE.... | Dermody Properties...........ccc... 12/27/12018.... | .... (80,737) LR
PCCP Equity VIlL.....covvrereircirerieiis Dover. DE.... [PCCP ...t 09/18/2018..... | covvvvereriverer | cererreirereriseiessissienens | v 198,948 676,734
Harrison Street Real Estate Partners VI, L.P.........c.cccoovvieeiiiciieicene, Dover. DE.... | Harrison Street 03/12/2019.... | oo [ e | v 194,995 582,570
Almanac Realty Securities VIII, L.P. Dover DE.... | Almanac Realty Investors 1202172018, [ oo [ e | e 271,142 | oo [ e, 3,507,487
HSREP VII Co-INVeStMent, L.P..........ccoiirieeieieeresiscesseseeeeienesseseeneeees NEW YOrK.......coovuevieieeierne NY.... | Harrison Street 05/02/2019.... | evorreeverrires | e | s 141,901 446,952
Bell Institutional Fund VII, LLC .| Bell Partners 10/30/2019.... | coveveevereres | e | e 283,632 | oo | e 2,657,744
Exeter Industrial Value fund V, L.P.........cccc.... . | Exeter Property Group. 10/23/12020.... | eeovereeeeveree | v | e 600,000 | ..o | s 3,900,000
Madison Realty Capital Debt Fund V LP . | Madison Realty Capital 03/27/2020.... | .ooooveeeereeees | oo | eeeees 353,899 [ ..oovereeeeeeeieeereiesens | e 2,879,501
Waterton Residential Property Venture XIV, L.P......... . | Waterton Residential 12/10/2020.... | evovereeeeeeree | creeereineeieereeseeeineenees | e 151,952 | oo | ceerereeeeennens 1,684,667
Dermody Properties Industrial Co-Invest Fund II, LP.. . | Dermody Properties.................... 08/28/2020.... | .coovvevererires | cerreireriereieeiernnseien | e 16,192 | oo | e 3,259
Related Real Estate Fund I, LP.........cccoovrinirrenceenerereees . | Related Fund Management..............ccovuiuririeeniinieinenceeeeee e eseeeesesessseneenes 08/27/2020.... | oo | coreerereeeeneineeeseeseeseeeees | eeees 95,008
DivcoWest Fund VI-A, LP............ . | Divco West, LLC 11/06/2020.... [EUUSTTIUIRTIT (P 270,940
US Regional Logistics Program IlI, L.P.... .|USRLPGP, LLC............ 01/2712021.... | ... 2,925,000 | covooverrereenerieenieninens .25,725,000
Harrison Street Real Estate Partners VIII, L.P.. .| Harrison Street 03/29/2021.... |... TTAST | e | v ssissssssseines | oeeesiessensinnens 1,572,372
Ares US Real Estate Opportunity Fund Ill, L.P. . | Ares Management.... 04/15/2021.... | ... 400,638 | ..o | e | e 1,599,362
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.. 3,402,795 0 .63,165,320
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1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation,
NAIC
Desig-
nation and
SVO
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
I NW REI (NMFIC), LLC I Columbus | OH... | Nationwide Mutual Fire Insurance COMPaNY..........ccureirmiemmsmesersmssreserssssssesenssnissenes 03/16/2016.... | .cvvvrovrnires | o 3,957,964 S s | e 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated....... ..o i 0 3,957,964 0 0 ... XXX......
4899999, SUDOLAl = UNGFAIIATEA. ... ... errieieit etttk feE Rt feb skt 8,262,066 | ....ocoovrrnnn 14,980,833 0 186,859,642 |....... XXX
4999999. Subtotal - Affiliated.........coovvuiriririieiiis e 0 ....3,957,964 0 0 [ XXX.oono
5099999. Totals. 8,262,066 0 186,859,642 |....... XXX.......
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed | -NAICD tion Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
GSO Capital Opportunities Il LP. New York.........cccovvvninnn. NY.. | Distribution... .. | 03/31/2017 | 06/30/2021 0 ..212998 | ........ 212,998 | - - 0
TCW Direct Lending LLC [D16]17:] SO DE.. | Distribution... .| 03/31/2017 |05/13/2021 | ... 0 01,990,593 | ... 1,990,593 | - - 0
GSO Capital Opportunities Fund Ill..........ccccovvrirrnnnne Wilmington.........cccveuvinees DE.. | Distribution 06/03/2016 |06/30/2021 | .......... 326,582 0 [ s | v 326,582 | ........ 326,582 | - - 0
Newstone Capital Partners I, L.P. Wilmington . | DE.. | Distribution... .109/20/2016 | 06/18/2021 ...188,571 0 ...188,571 188,571 | - - 0
ICG SDP Fund 3B Grand Duchy.. .. | LUX | Distribution... .. | 03/22/2018 | 05/28/2021 ...103,270 0 [ 103,270 103,270 | - e 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 2,822,014 0 0 0 0 (L] - 0. 2,822,014 2,822,014 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Silver Lake Partners lll............oceeeeeeneeenereneenennenns Menlo Park...........cccverenee CA.. | DIStribUtION..........overeerrieriierieeieeieinne 03/31/2017 | 05/05/2021 (V1 PRSI ISR 164,669 | ........ 164,669 | - oo - 0
Lovell Minnick Equity Partners Ill, L.P..........ccocovvnienne El Segundo..........coevvrenee CA.. [ Distribution............cccceveieervierereeeieeinaes 03/31/2017 |06/30/2021 0 oo | v 317,612 | ........ 317,612 | - e - 0
MBK Partners Fund Ill, L.P.. Grand Cayman... .. | CYM| Distribution... .. | 03/31/2017 | 06/30/2021 0 ....1,689,905 | ..... 1,689,905 | - - 0
Ampersand 2014, L.P....... Boston .| MA. | Distribution... .. 103/31/2017 | 06/23/2021 0 1,368,155 | ... 1,368,155 | - - 0
Yukon Capital Partners [Il, L.P.................. . | Minneapoli MN. | Distribution... .| 07/18/2017 | 04/27/2021 0 ...755,852 | ........ 755,852 | - - 0
Sierra Private Investments L.P .. | Wakefield MA. | Distributiol 03/10/2017 | 05/24/2021 0 1,179,525 179,525 | - - 0
Riverside Strategic Capital Fund I, L.P.........cccccovvunnee New YOrK......ocoovevvererennne . | Distribution... .. | 05/23/2017 | 06/18/2021 0 ..979,493 | ... 979,493 | - - 0
Silver Lake Partners VV, L.P.......... Wilmington .. | Distribution... .106/12/2018 |06/08/2021 0 101,255 | - - 0
Vista Equity Endeavor Fund I, L.P... Grand Cayman CYM| Distributio 06/01/2017 | 06/03/2021 0 .110,401 | - - 0
TPG Asia VII..... Fort Worth . | TX.. | Distribution... .. | 07/26/2018 |05/24/2021 0 169,106 | - - 0
Providence Equity Partners VIII L.P...... Providence.........cccoeuennee. RI... | Distrbution...........ccooerieriereeerirnenicieens 07/17/2019 | 06/07/2021 0 | ooereerieee | e 108,972 | L 108,972 | - v - 0
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

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

Clearlake Capital Partners V..........c.coccocveeinrerinrnnninne Santa Monica...........cc...... CA.. | Distribution 12/05/2017 | 06/25/2021 (1} [T I 744,609 | ........ 744,609 | - o - 0

Dyal Capital Partners IV..........ccccoerviverneniieinennenenns New YOrk......ocvevervnrenene NY.. | Distribution. 06/11/2018 | 04/16/2021 0 © - 0

Carlyle Asia Partners V. .. | Washington. .. | DC.. | Distribution 12/26/2018 | 06/08/2021 0 - 0

Landmark Equity Partners XVI, L.P.. .| Wilmington.. .. | DE.. | Distribution 12/06/2018 | 06/18/2021 0 - 0

TPG Healthcare Partners, L.P.........cccoouveverernininn Fort Worth.......c.cocevunnnnee TX.. | Distribution 10/01/2019 | 06/30/2021 0 - 0

TPG Partners VIII, L.P Fort Worth .. | TX.. | Distribution 10/01/2019 | 05/10/2021 0 .16,055 - 0

Advent International GPE IX, L.P......... Grand Cayman... . | CYM| Distribution 10/21/2019 | 06/30/2021 0 43,456 - 0

Brookfield Infrastructure Fund IV...........cccoovevncincins TOroNt0....veeecires CAN | Distribution 11/05/2019 | 06/29/2021 0 [ | e 498,762 - 0

BIF IV Renewable Sidecar-B, LP. Toronto .. | CAN | Distribution. 03/20/2020 | 06/01/2021 0 45,729 ..45729 | - - 0

L Catterton IX Offshore, L.P......... Greenwich.. .| CT.. | Distribution 05/22/2020 | 04/14/2021 0 ...363,791 363,791 | - - 0

Whitehorse Liquidity Partners IV LP...........ccccccvevirnnnne Wilmington.........coveevieens DE.. | Distribution 11/25/2020 | 06/28/2021 0 | o | e 51,454 | 51,454 | - e - 0

HPS Specialty Loan Fund V, L.P......... New York . |NY.. | Distribution 01/25/2021 | 05/28/2021 0 ...67,053 | - - 0

Capula Global Relative Value Fund LP. Grand Cayman. .. | CYM| Distribution, 12/01/2018 | 04/30/2021 | ..........688,734 0 688,734 | - - 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..............ccocoiriiiiiiieiieieiicisceies s sseissienienes | oneened 9,991,260 0 0 (L] [ {0 [ (L] [ 0 ... 9,991,260 | ..... 9,991,260 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

CDS Enterprises Master Tenant LLC..........ccc.ccoceunnen. Columbus..........ovvverennens OH. | Distribution 10/30/2014 | 06/17/2021 | .......... 261,019 (VI ORI IOV 261,019 | ....... 261,019 | - oo - 0

Crow Holdings Realty Partners VI .| Wilmington.. . | DE.. | Distribution 03/31/2017 | 06/30/2021 ...133,3%4 0 ...133,3%4 133,394 | - - 0

Strata Fund 24 Lessee LLC Chapel Hill.. NC.. | Distribution. 06/05/2015 | 04/23/2021 ...118,379 0 ..118,379 118,379 | - - 0

Telemachus Solar LLC Washington. .. | DC.. | Distribution 10/09/2015 | 06/29/2021 0 7,702 7,702 | - - 0

US Regional Logistics Program, L.P.... Dover.. .. | DE.. | Distribution 10/18/2016 | 05/21/2021 0 ...891,730 891,730 | - - 0

Exeter Industrial Value Fund IV, L.P . | Dover.. .. | DE.. | Distribution 10/24/2016 | 06/29/2021 0 146,274 146,274 | - - 0

Crow Holdings Retail Fund II, L.P.... Dover.. .. | DE.. | Distribution, 10/21/2016 | 06/24/2021 0 rernen.238,567 238,567 | - - 0

PCCP Credit IX, LP. Dover.. .. | DE.. | Distribution, 03/28/2017 | 06/24/2021 (V1 IUORROORI PPN 1,238,400 | ..... 1,238,400 | - - 0

Waterton Residential Property Venture XII, L.P.. Dover.. .. | DE.. | Distribution. 11/03/2017 | 05/14/2021 0 3,728 728 | - - 0

Harrison Street Real Estate Partners VI, L.P... Dover.. .. | DE.. | Distribution, 08/09/2017 | 06/30/2021 0 152,811 | - - 0

Nationwide Sol 2 LLC Washington. .. | DC.. | Distribution, 07/19/2017 | 05/03/2021 0 ..254 | - - 0

PCCP EqUity VIIL....ovvrirericirierieieseeenseesnies Dover.. .. | DE.. | Distribution 09/18/2018 |05/21/2021 0 .240,979 | - - 0

Bell Institutional Fund VII, LLC. .| Dover.. .. | DE.. | Distribution, 10/30/2019 | 06/30/2021 0 - 0

Oak Street Real Estate Capital Fund V, LP. .| Dover.. .. | DE.. | Distribution, 11/16/2020 | 06/15/2021 0 - 0

Madison Realty Capital Debt Fund V/ LP.. . | Dover.. .. | DE.. | Distribution 03/27/2020 | 06/15/2021 0 - 0

Related Real Estate Fund IIl, LP Dover.. . | DE.. | Distribution, 08/27/2020 | 04/30/2021 0 - 0

DivecoWest Fund VI-A, LP.......covviiiiisscniis DOVE..cooiivireinirinas DE.. | Distribution. 11/06/2020 | 06/25/2021 0 - 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated. ..o 3,713,276 0 0 (L] [ {0 [ (L] [ 0 713,276 0 0 0 0
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated

Nationwide Affordable Housing Fund 36: Apollo Tax

Credit Fund 62 LLC Columbus.......ccvvvrereens OH. [Fully AMOrtized........ccosvvvimrenirnsriinsinniinns 10/01/2013 | 06/30/2021 | .......... 362,229 | - i | s (362,229) | - oo TR [P (362,229) | - oo LR LT LR - 0
3799999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffillated. ........civiiiiiiiiiiiiies i snsssssensenes | oessssenes 362,229 | .0 | (362,229) | ..vvvvevieenn |0 | (362,229) | .o | i 0 0 0 0 0 0
4899999. Subtotal - Unaffiliated. ..o s 16,888,779 | o0 | i (362,229) | ovovvviviinnnd0 [ o0 | (362,229) | oovovvvrirnnnn0 | i 16,526,550 | ....16,526,550 0 0 0 0
5099999. Totals 16,888,779 | o0 | i (362,229) | oovvvvviien0 [0 | (362,229) | covovvvvinnnn0 | i 16,526,550 | ....16,526,550 0 0 0 0
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2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
Bonds - U.S. Special R e and Special A
3140X9  6Y 6 | FNMA Pool #FM6286 2.500% 01/25/51..... | | 04/01/2021........ JP Morgan Securities LLC.........cciiiiiiiiiiiiiissnssissi s (19,409) [ oo (18,610 (3)[1.A
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS. ... ..ccuruirriieeiniaseieieeinianes oetessesseessssssesssssasassessesssssssassessesassessesssssssessessnsnes (19,409) [ cevroviieree s (18,610) (3) XXX
Bonds - Industrial and Miscell
00179V AB 2 |AMSR Trust RMBS Ser 2021-SFR2 CIB  1.7....ccvcvvvvvvirrcrrnns 06/23/2021........ GOldMAN SACNS & COMPANY........uuvveuiverrirerereesreiessessesseseseesesssesssessensesssee | sebssessessessseses s s sb st essssssanns | seesessssssseestsesssssesessssssns 8,499,725 8,500,000
00206R ~ MD 1 |AT&T Inc SrNt 3.550% 09/15/55. 05/20/2021. Morgan Stanley & CO LLC........c.viiiiiiiiiiiciieiiiisie s | sebiesiiesie s | bbb 989,678 1,050,000
01448T  AD 6 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser 5A Cl.......c.ovcvveveevereenne 04/16/2021. Interest Capitalization..................... 22,353 22,353
01448Y  AE 3 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 Cl.......c.cooveveerneruncenn. 04/15/2021........ Interest Capitalization..................... 56,903 | ..o 56,903
015271 AV 1 |Alexandria Real Estate Equity SrNt 1 04/29/2021. Wells Fargo Securities LLC 922,210 | ceoveeeereeee s 1,000,000
024836  AF 5 | American Campus CMNTYS Sr Nt 2.850% 02 . 06/30/2021. VBTHOUS ...t e 6,233,773 6,054,000
024836  AG 3 |American Campus CMNTYS Sr Nt 3.875% 01.....vvirrieiirereeicesceeseiseeeiseens 06/30/2021........ Barclays Capital INC..........ccvvvvrienenne . 580,000
02666T AC 1 | American Homes 4 Rent Sr Nt 2.375% 07/.... 06/30/2021. VTOUS. ...ttt sttt s st ssss st sesssssssessssesannsans | soesissesesesnsesssisesesessssessssnsesesensnsensnins | cvenenieeresensnsnenesssenseenes 12498,433 | toviviieiieeieiee e 12,606,000
031162  CY 4 |Amgen Inc SrNt 2.770% 09/01/53 05/19/2021. Tax Free Exchange 2,500,000 15,004
03524B  AF 3 | Anheuser-Busch Inbev Fin SrNt 4.625%........... 06/30/2021........ BarcClays Capital INC..........ccuevueiriieriieiriecieieieisisce et sssessens | stessessssssessessssessessebsssssesssssssensessesnes | ebssessessssssassessnsansessessnsneas 709,091 580,000 11,252
06051G  JA 8 |Bank of America Corp FiX to FIt SFINt.......ccovieirieescre s 06/30/2021. Barclays Capital Inc.. 16,774
06849R  AG 7 |Barrick NA Finance LLC Co Gtd Nt 5.700..........cocueruririrerrieieieiesieeeseessieeeeienienaes 06/30/2021. Barclays Capital Inc.. . . 5,877
084659  AX 9 |Berkshire Hathaway Energy SrNt 4.250%........ccccvvvvrrneierneinsererisrinsiensenenes 04/28/2021........ JEfferies & COMPANY INC...uvvveirririiiiieieisieessisisesie s sssnsesns | rersessssssessesssssessesssssssssessessssssessessnes | sessessssssesssssessassessessassnes TA77,950 | oo 1,000,000 | .oovoorveirerinireeneeernis 1,771
092113 AT 6 |Black Hills Corp Sr Nt 2.500% 06/15/30.........ccevurmrerermnrirerrirniiniines 06/30/2021. Barclays Capital Inc.. ..890,036 870,000 1,027
09261W  AG 9 |Blackrock DLF IX Nt Ser C  3.686% 07/21 06/03/2021. Direct ..449,559 449,559
09261W  AJ 3 |Blackrock DLF IX COL Ser2020-1 CID 4....c.oeveeeemrenerrerneereeineenns 04/28/2021........ DIFBCR. . vvvveeeserse etk | HeRReR R bbbttt | beebieee e 239,362 239,362
097023  BK 0 |Boeing Co SrNt 3.300% 03/01/35, 04/26/2021. CHIGIOUP. ... 670,000 3,501
097023  CJ 2 |Boeing Co SrNt 3.600% 05/01/34 05/24/2021. Goldman Sachs & COMPANY...........evuuererrereeirrieriesiesesseesssieesseessessseesssian 1,000,000 [ .ooovermerreeireriereeeireeieens 10,100
097023  CN 3 |Boeing Co SrNt 2.950% 02/01/30 05/24/2021. Goldman Sachs & Company. 5,000,000 47,118
097023 CU 7 |Boeing Co SrNt 5.040% 05/01/27 05/24/2021. Various ..3,400,000 ...31,052
097023 CW 3 |Boeing Co SrNt 5.805% 05/01/50 04/27/2021. Goldman Sachs & Company. 670,000 19,154
097023  CY 9 |Boeing Co SrNt 5.150% 05/01/30 06/30/2021. VBIHOUS ...ttt 4,237,407 3,610,000 75,809
10373Q  BL 3 |BP Cap Mkts America Sr Nt 3.633% 04/06 06/30/2021. Barclays Capital Inc.. 2,283,385 2,030,000 17,618
11135F  AS 0 |Broadcom Inc Sr Nt 4.300% 11/15/32 06/30/2021. Barclays Capital Inc.. 1,657,075 | oo 1,450,000 8,140
1248EP  CN 1 |CCO Holdings LLC SrNt 4.500% 05/01/32.........c..cevumrvenriereriereinirninns 05/13/2021. Tax Free Exchange BTT,258 | 1,524,000 2,286
126408 HQ 9 |CSX Corp SrNt 2.400% 02/15/30. 06/30/2021. Barclays Capital Inc.. ..897,805 | . 870,000 7,946
134429 BJ 7 | Campbell Soup Co SrNt 2.375% 04/24/30.........ccovveervrrnceiireiniirerrnines 06/30/2021. Barclays Capital INC..........vueveiriiiiiiriseiieiseie e ssssssssssnsss | snssssesessssssnssesssssssssssesssssssessnssnses | serssssssesesssssesssssssnssees FOG021 | tirtrerisriesresississessiessnsenns 730,000 3,275
14448C AR 5 | Carrier Global Corp SrNt 3.377% 04/05........... 04/22/2021. Barclays Capital INC.............cvurrereerereiiieieeieisesssssssessssessesssssssssnesssnens | sevsnessnsssessssssssssessesssesssssenssnsses | sosnnennesssessessenssnessessns ;011870 | it 1,000,000 [ coooovermermeieinerierieeereessnins 1,970
149791 AP 0 | Cayuga Park CLO CLO Ser 2020-1A CI AR 06/28/2021. BNP Paribas Securities Corp.. 8,340,000
149791 AS 4 |Cayuga Park CLO CLO Ser 2020-1A CIB1R......cccivemermrrinerieriesireiseniesissesensseeens 06/28/2021. BNP Paribas Securities Corp.. 2,100,000
172967 MY 4 | Citigroup Inc Sr Nt Fix to Float 2.561... 06/30/2021. Barclays Capital Inc.. ..1,450,000
20030N  CM 1 |Comcast Corp SrNt 4.700% 10/15/48........ccovvrmerirererenireireerinerienes 06/30/2021. Barclays Capital Inc.. ,450,000
20030N DM 0 | Comcast Corp SrNt 1.950% 01/15/37....cvvmivmnriiiirriinieieisrinne 06/30/2021. Barclays Capital Inc.. 2,900,000
205887 CC 4 |ConAgra Foods Inc SrNt 4.850% 11/01/2 06/30/2021. Barclays Capital INC..........cvwueirerureieieineieieereseeeseseescsseeesesssse e esesssssesessssnes | censsesssesssssessesssssssessesessssesessessssesees | seresessessessnessensenssessessesn 1y 181,319 | toiiieieissircseseesee e 1,450,000
205887  CD 2 |ConAgra Foods Inc SrNt 5.300% 11/01/3 04/27/2021. Jefferies & Company INC..........cccooorrioreiienciiereeneee s . 670,000
21036P  BF 4 | Constellation Brands Inc Sr Nt 2.875% 06/30/2021........ Barclays Capital INC..........cvvurerirureiecireinceieieeseesiseesesseeeses e esssssssesessnanes | cesssesssessssssessesssssssessesessssessesssssssesees | seseseeseessssnessensesesensesseses 1;O2B 20 T | tuvtreireeseinesneseereesnseeseeseenes 1,450,000
210795  PZ 7 |Continental Airlines Inc LBASS EETC Ser.........ccccouuieimrinniiiniineiiscieniinns 04/23/2021. Jefferies & COMPaNY INC.......covvviereriiiiriics s ..730,532 .
224044  CN 5 |Cox Communications Inc Sr Nt 2.600% 0B..........coverererrereeririererrnrerernees 06/30/2021. Barclays Capital InC.........ccvvvrieenne ..730,000 ..1,682
22822V AL 5 |Crown Castle Intl Corp Sr Nt 4.300% 02............ 06/30/2021........ Barclays Capital Inc............ccccocuunece 870,000 14,237
22966R  AE 6 | Cubesmart LP SrNt 4.375% 02/15/29 06/30/2021. Barclays Capital INC.........c.ccoovrevennc. 870,000 14,485
25179M  AX 1 |Devon Energy Corp Sr Nt 5.250% 09/15/2 06/10/2021. Tax Free Exchange 4,000,000 | .ooeovrrireriieieee e 49,583
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25278X AR 0 |Diamondback Energy Inc SrNt 3.125% 03........... 06/30/2021........ Barclays Capital INC........cccvvvereenne 870,000 7,401 [2CFE. ...

25470D AR 0 | Discovery Communications Sr Nt 3.950% 06/30/2021........ Barclays Capital INC........cccvevvrvienee 870,000 9,737 [2CFE.....ivirins

25470D  BJ 7 |Discovery Communications Sr Nt 3.625% 04/29/2021. Bank of America BISD DEaIET...........c.ccovueemrerereieeeieineieeeeiseieeeseieeseeeeeiseneens 1,660,000 28,082 |2.CFE

256746  AH 1 |Dollar Tree Inc Sr Nt 4.200% 05/15/28, 06/30/2021. Barclays Capital INC.........ccvevvrvienee 870,000 4771 |2BFE..civii.

260543 CG 6 |Dow Chemical Co SrNt 4.375% 11/15/42 05/20/2021........ Jefferies & COMPANY INC.......coovriiirieiereresee e 630,000

29278N  AQ 6 |Energy Transfer Operating LP SrNt 3.7........ccccveiiiiiniiiniiniiicininsniisniseiiesinns | e 06/30/2021. Barclays Capital Inc.. 1,450,000

29364W  BH 0 |Entergy Louisiana LLC 1st Lien 2.350% . 06/30/2021. Barclays Capital Inc.. 870,000

29366M  AC 2 |Entergy Arkansas LLC 1st Mtg Bd  3.350%.........ccccovevimriiiiiniivciinniienns 04/27/2021........ BNP Paribas Securities Corp.. 670,000

30231G AW 2 | Exxon Mobil Corp SrNt 4.114% 03/01/46........ 06/30/2021. Barclays Capital Inc.. N . 580,000

313747  BA 4 |Federal Realty Investors Tr SrNt 3.50... 06/30/2021. Barclays Capital Inc.. . ..955,843 | . 870,000 2,622 [2.AFE

31428X  BS 4 |Fedex Corp SrNt 4.950% 10/17/48......... s 05/25/2021........ Bank of AMENiCa BISD DEAIET...........c.uuvirrerrermeiairierierieseseesseissessessenssesssne | aesssessessesssesessesssssssessesssesssssesssssanss | sesssssssssssesssessssssssssnsssnes 3,133,750 2,500,000 13,750 [2.BFE.....cccconvvrvirenns

33767M  AG 0 |Firstkey Homes RMBS Ser 2020-SFR1 CI D 06/30/2021. Bank of America BISD Dealer. 2,225,953 2,200,000 137 |2BFE

33767M  AJ 4 |FirstKey Homes RMBS SEr 2020-SFR1 CI E 06/30/2021. JP Morgan Securities LLC ceevnennn 2,053,125 2,500,000 194 |2AZ

33767W  AC 7 |Firstkey Homes RMBS Ser 2021-SFR1 CI B.......cccoocvvvrinrrireenne 06/29/2021........ MOrgan SANIEY & CO LLC........cuiuieuiireiiiine e sieesssiseissessesssessssssins | sebsssssssssesssessssssss s ss st sesssssnss | sessssssssssesssssssssssessnsssnd 6,499,752 6,500,000 1.DFE

345397  B6 9 |Ford Motor Cr Co SrNt 3.625% 06/17/31.......ccoeveererrererineinirierienes 06/22/2021. VIHOUS. ...t 5,506,750 5,500,000 3.AFE

370334  CL 6 |General Mills INC St Nt 2.875% 04/15/3.........cocvvmiveiirineiiseinsiiesiessssesessssissnins | ceonerseesienes 06/30/2021. Barclays Capital INC...........cccorruvnnce 1,849,672 | oo 1,740,000 | oo 10,700 [2.BFE.....ccccooveunrrnnes

37045X  CY 0 |General Motors Co SrNt 3.600% 06/21/3 04/29/2021........ Bank of AMENiCa BISD DEAIET...........c..cvirrerieriiiiieiieriereseississsiesiessseresne | ceieesissessesssesessssssssese et sssessssenns | sessssssessssessesssesessssessens 1,062,370 | ..vooeeieeiieeienieeiinine 1,000,000 | ..oovernvrrrirrieiierieeeieninens 13,200 [2.CFE....ccccvurverrnens

37045X  DE 3 | General Motors Finl Co Sr Nt 2.350% 01 04/21/2021. Bank of America BISD DA .............cccueeueiriecieieccieeeee et 170,000

37045X  DH 6 | General Motors Finl Co SrNt 2.400% 04 06/30/2021. Barclays Capital INC........cccovvvvrvrenee 870,000

37045X DL 7 | General Motors Finl Co SrNt 2.700% 06 06/30/2021........ Barclays Capital InC.........ccccovvrrenne 870,000

37940X  AC 6 |Global Payments Inc SrNt 4.150% 08/15.. 05/20/2021. JP Morgan Securities LLC 630,000

40434L  AG 0 [HP Inc SrNt 2.650% 06/17/31.....ccvvmvererrereerirerieeireenns 06/07/2021. Goldman Sachs & Company. 5,000,000

41983P  AA 7 | Hawaiian Airlines PTC Ser 2020-1A 7.37 SR 04/22/2021. Jefferies & Company Inc 2,804,274 23,554

42824C  AX 7 |Hewlett-Packard Co Sr Nt 6.200% 10/15/ . 06/24/2021. Citigroup. 2,200,000 27,142

446413 AT 3 |Huntington Ingalls Industries SrNt 4 04/30/2021. MarketAxess 755,425 | . 670,000 235

44891A  BL 0 |Hyundai Capital America Sr Nt 6.375% O0.... .. | 06/15/2021. Credit Agricole USA was Calyon 3,829,426 2,955,000 35,370

44891A  BP 1 |Hyundai Capital America Sr Nt 2.375% 1 .. | 04/15/2021. Various 2,927,891 2,895,000 480

44891A BT 3 |Hyundai Capital America Sr Nt 1.800% O.... .. | 04/06/2021. Morgan Stanley & Co LLC 318,077 |. 330,000 1,485

465685 AQ 8 |ITC Holdings Corp SrNt 2.950% 05/14/3 06/30/2021. Barclays Capital Inc.. 21,533,564 | e 1,450,000 5,703

46647P  CE 4 | JP Morgan Chase & Co Sr Nt Fixed to Floa 06/30/2021. Barclays Capital Inc.. ..623,396 | . 580,000 3,753

476556 DD 4 |Jersey Central PWr & Lt CO St Nt 2.750.......cviiiriniiieieicenssises s 06/08/2021. Morgan Stanley & Co LLC 865,000

49446R AW 9 |Kimco Realty Corp SrNt 2.700% 10/01/3.......coumivmrrereeririniiserieeieeeseeseesssssensenes 06/30/2021. Barclays Capital Inc.. . ..1,450,000 9,896

494550 AL 0 |Kinder Morgan Energy - LP SrNt 7.750%... . 06/30/2021. Barclays Capital Inc.. ,672,975 ..1,160,000 26,720

50540R  AS 1 |Laboratory Corp of America Sr Nt 4.700.......c.cccovreneneernrenereineinieeereees 05/20/2021. BNP Paribas Securities Corp.. 741,088 | . 640,000 9,442

53227)  AC 8 |Life Storage LP SrNt 2.200% 10/15/30........ccccvurimrmmiinmniniiiciiieiienes . 06/30/2021. Barclays Capital Inc.. 49,978 | 1,160,000 5,458

55336V  BQ 2 |MPLXLP SrNt 2.650% 08/15/30 06/30/2021. Barclays Capital Inc.. 587,772 | . 580,000 5,849

565849  AE 6 |Marathon Oil Corp Nt 6.600% 10/01/37...... . 06/30/2021. Barclays Capital Inc.. . .1,163,364 | . 870,000 14,515

565849 AP 1 |Marathon Oil Corp St Nt 4.400% 07/15/2......ccveueverererieririeereeissiessess i 04/28/2021. CHIGIOUD. .-t 2,633,371 2,372,000 30,441

573284 AW 6 |Martin Marietta Materials Inc SrNt 2 ettt 06/23/2021. Deutsche Bank Capital............coourueiiieriiieinieeiesieesssees s 8,324,752 8,330,000

61772B  AC 7 |Morgan Stanley SrNt Fix to Fit 3.217%......... . 06/30/2021........ VBIHOUS. ...ttt ennt | Hbseet e s s ees bbbt | Shies et TAT5,197 | oo 1,420,000 6,180

61945C  AE 3 |Mosaic Co SrNt 5.625% 11/15/43........ccooviiiiiiiicinsicisinsssiesiesisiinins | sreeniissiins 06/30/2021. Barclays Capital Inc.. ..381,820 | . 290,000 2,130

620076  BU 2 |Motorola Solutions Inc Sr Nt 2.750% 05......... . 06/30/2021. Barclays Capital Inc.. . ..890,515 | . 870,000 2,525

62928C  AA 0 |NGPL Pipeco LLC SrNt 3.250% 07/15/31.............. 05/27/2021........ VBTHOUS ...ttt | Hhiebbsee bbb sttt | Sbsesten et 4,837,169 | oo 4,805,000 601

637417 AN 6 |National Retail Properties INC St Nt 2.........cveiiriiecrceceseeee s 06/30/2021........ Barclays Capital INC..........cuiueuiiieirieiscineieieieis et ssessesssens | coessessessessessessssess b stsssessseesessessesanes | ebstessessseesassesses st ssesseeeea 593,073 | . 580,000 3,101
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651639 AP 1 |Newmont Mining Corp Sr Nt 4.875% 03/15........ 05/20/2021........ VBHOUS. ...ttt nnen 1,960,000

65473P AL 9 |Nisource Inc SrNt 1.700% 02/15/31 06/30/2021........ Barclays Capital INC........cccvevvrvienee 1,160,000

654740  BS 7 |Nissan Motor Acceptance Corp SENt 2.0...ccevvvviereneene. 06/30/2021. Barclays Capital Inc.. 1,450,000

682680 BB 8 |ONEOK Inc SrNt 3.100% 03/15/30 06/30/2021. Barclays Capital Inc.. 870,000

682680 BC 6 |ONEOK Inc SrNt 4.500% 03/15/50 06/30/2021........ Barclays Capital INC.........c.ccocvrevennce 580,000

68902V AK 3 | Otis Worldwide Corp Sr Nt 2.565% 02/15.........ovvvvrviererniiierieiiseinnienns 06/30/2021. Barclays Capital Inc.. ..903,843 870,000

70163#  AA 0 |Parliament Funding (Owl RoCK) Nt 2.944...........cooviimiririiinsniseresieseseesssesssnes | reviseeeseenns 05/17/2021. Direct ..880,000 880,000

720198  AE 0 |Piedmont Operating Partnership St Nt 3........ccccccciiiiiiciiniiniiniicisccesisnienis 06/30/2021........ Barclays Capital INC.............cuuuiiiiiiiiiciici s | sebiissiess bbb | s 888,427 870,000 10,429

74251V AS 1 |Principal Financial Group SrNt 2.125%.............. 06/30/2021. Barclays Capital Inc.. 870,000 873

74432Q  CF 0 |Prudential Financial Inc Sr Nt Ser MTN..........cccovuviniiiniiiniiinciiens 06/30/2021. Barclays Capital Inc.. 580,000 6,498

74834L  BC 3 |Quest Diagnostics INC St Nt 2.800% 06..........covueeiereeeeneinirreeerieseieeeeseessseeeerensssenns | covveseerneenes 06/30/2021........ Barclays Capital INC..........ccvvvvrienenne 870,000 135

785592  AX 4 |Sabine Pass Liquefaction 1st Lien Nt 4..........cccocveviiiiiniiiniinniinns 06/30/2021. Barclays Capital Inc.. 1,450,000 8,519

80386W  AC 9 |Sasol Financing USA LLC SrNt 4.375% 0.......courvemeremerierirrenieinsieriessseesssessnies 05/24/2021. Direct 240,000 1,983

82653L  AA 9 |Sierracol Energy Andina Sr Nt 6.000% O.........ccoovvevrrverrereirrinnns 06/14/2021........ DIFECE. ..o e 780,000

832696 AS 7 |Smucker JM Co SrNt 2.375% 03/15/30...... 06/30/2021. Barclays Capital Inc.. 580,000 4,094

84861T  AH 1 | Spirit Realty LP SrNt 2.100% 03/15/28........ccocourremrirnieineisiineienns 06/30/2021. Barclays Capital Inc.. 580,000 4,026

87264A  CB 9 | T-Mobile USA Inc 1st Lien 2.550% 02/15..........cccvvervrinrrirerirerirerirnenns 06/30/2021........ Barclays Capital INC...........cccorevenec 1,450,000 | ..oovvonvrrrirnieienieeeeiens 14,071

87264A  CB 9 | T-Mobile USA Inc 1st Lien 2.550% 02/15.........ocoovvermmrenereereneereeineenns 05/27/2021. Tax Free Exchange 2,500,000 18,063

89613  AC 4 | Tricon American Homes RMBS Ser 2020-SFR2............cocoveriieinnirneieineinsieiessssinnens 06/16/2021. Barclays Capital INC........cccovvvvrvrenee 2,250,000 1,947

90265E AP 5 [UDRInc SrNt 4.400% 01/26/29........ccovvvvimeeneriiniis 04/27/2021........ VBTHOUS ...ttt 1,670,000 | ..oovernerneieieierieeieeieens 18,905

907818  FT 0 |Union Pacific Corp SrNt 3.200% 05/20/.........cccoermrervererinrinirerrnnenes 05/17/2021. CHIGIOUD. ..ot 630,000

91324P  EE 8 | UnitedHealth Group Inc SrNt 3.050% 05........ 06/30/2021. Barclays Capital InC.........ccoerrrrunnne 870,000 3,169

92277G AV 9 |Ventas Realty LP SrNt 4.750% 11/15/30....... 06/30/2021. Barclays Capital INC...........cccoovuvenec. 1,450,000 8,992

92338B AN 5 |Verde CLO Ltd CLO Ser 2019-1ACI AR 1 04/13/2021. Goldman Sachs & Company. 5,700,000

92338B  AQ 8 |Verde CLO Ltd CLO Ser2019-1A CIBR 1. 04/13/2021. Goldman Sachs & Company. 1,850,000

92338B  AS 4 |Verde CLO Ltd CLO Ser 2019-1ACICR 2 04/13/2021. Goldman Sachs & COMPANY.........ccvierereerrrirrieriesiesesseesssssessessessseesesian 3,500,000

92556H  AD 9 |Viacomcbs Inc SrNt 4.200% 05/19/32 . 06/30/2021. Barclays Capital Inc.. 870,000 4,365

92840V AE 2 |Vistra Operations Co LLC 1stLien 4.30.........cccoevumrrurerirmreririseriiniinns 06/30/2021. VBTHOUS. ...ttt 2,800,000 47,504

92840V AG 7 |Vistra Operations CO LLC 1St Lein 3.70.....c..vveriieiniiererisinniessniseeenisisessniens 05/05/2021. VBHOUS. 1+ veevereeeevesee e see e eteseeesesesese e s e e esessesseseseesses e esesessesesessessesenesesessessenees 2,820,000 27,469

92936U  AH 2 |WP Carey Inc SrNt 2.250% 04/01/33 06/29/2021. Suntrust Robinson Humprey Inc ..4,000,000 ...31,500

92940P  AG 9 | Westrock Company Sr Nt 3.000% 06/15/33 06/30/2021. Barclays Capital INC........cccvvvvrvnrenee 870,000 1,233

963320  AY 2 |Whirlpool Corp Sr Nt 2.400% 05/15/31........ceemreeerierierereirseisenis 06/30/2021. Barclays Capital Inc.. 870,000 3,654

98956P AT 9 |Zimmer Hidgs Inc SrNt 3.550% 03/20/30 06/30/2021. Barclays Capital Inc.. 870,000 8,751

000000 00 0 |48 Forty DDTL Nt1 11.500% 05/31/27 04/29/2021. Direct 73,259 | oo 74,375

136385 AC 5 | Canadian Natural Resources Sr Nt 7.200 05/05/2021. Barclays Capital Inc.. 786,983 585,000 13,104

136385  AJ 0 | Canadian Natural Resources Sr Nt 6.500 06/30/2021. Barclays Capital Inc.. ,183,357 870,000 21,520

136385 BA 8 |Canadian Natural Resources Sr Nt 2.950 04/29/2021. Barclays Capital INC............ccciiiiiriiniiiiiiesiiesisssiesssissinnies | s | o 1,009,820 | s 1,000,000 8,850

13648T  AA 5 | Canadian Pacific Railway Sr Nt 2.050%........... 06/30/2021. Barclays Capital Inc.. AA49101 | e 1,450,000 9,661

29250N  BE 4 |Enbridge Inc SrNt 3.400% 08/01/51...... 06/30/2021. Barclays Capital Inc.. 587,824 580,000 219

29250N  BF 1 |Enbridge Inc SrNt 2.500% 08/01/33...... 06/30/2021........ BarClays CaPItal INC..........cuuuevumeereemiieirieeieeieesesssessssst st ssessssessenins | sesssesssessssees bbb sssssentes | esssesssess s eses st enes 582,442 580,000 161

89352H AM 1 | TransCanada Pipelines Ltd Sr Nt 4.625%... .| 06/30/2021. Barclays Capital Inc.. ..690,902 580,000 9,016

000000 00 O |Saka Energi Indonesia PT SrNt 4.500% D.... 06/25/2021. Direct ..284,344 320,000 1,345

000000 00 O |Vendanta Resources Plc SrNt 6.125% 08........... [ D 06/25/2021........ DIMBCL. .. vvoveesti st | Hebs ettt | ettt 336,800 | ..o 400,000 9,528

000000 00 O |Tullow Qil Plc Sr Nt 7.000% 03/01/25. D.... 06/29/2021. ..438,850 500,000 9,722

000000 00 O |Digicel Group 0.5 Ltd Sr Nt PIK 8.000%........ccouevereerrreeirerincereeireenns D.... 04/01/2021. Interest Capitalizatio 28,400 | s 8,400
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000000 00 O |YPF Sociedad Anonima Sr Nt 8.500% 07/2........cccoveveirerereerrnerirererneesneniseessereseenee | Do 05/24/2021........ DIMBCR. vt | Sebe Rkttt | eebe e 324,075 | oo 435,000 | oo 12,120

000000 00 O |National Bank of Uzbekis Sr Nt 4.850%..........ccccreremrirnrernreineineinerieeeseessseisneiseesnes | Duvereiienns 06/24/2021........ DIMBCL. .. vvoveeeie stk ens | Sebs bbbt | ettt 210,250 200,000 1,805

000000 00 O |Kosmos Energy Ltd SrNt 7.125% 04/04/2 04/22/2021. Direct.... W136,710 | o 140,000 610

000000 00 O |Emaar Sukuk Ltd SrNt MTN 3.635% 09/15 06/25/2021. Direct.... ..206,900 200,000 2,100

000000 00 O |NGD Holdings BV Sec Nt 6.750% 12/31/26...........ccouuvmeunernirinnernerrerrneeseessenisens | D 06/04/2021........ DIFBCL. vt vertt e | b iRt | eebe et 186,500 200,000 820

000000 00 0 |NGD Holdings BV Sec Nt 6.750% 12/31/26.... 05/17/2021. Taxable EXCaNGE..........cceeiiiiieiireseisssieessesies e 189,772

000000 00 0 |Banco GNB Sudameris SA Sub Nt Fix to Flo 04/23/2021. DIMECL. v 340,000 1,473

000000 00 0 |Gran Tierra Energy Inc St Nt 7.750% 05......c.ocoviveremrirernrineeneieineireeesssenssserisninens | D 06/29/2021........ DIMECE. ...t 390,000 6,213

000000 00 O |DTEK Finance PLC SrNt 7.000% 12/31/27 05/17/2021. Taxable EXChaNGe..........vuueemrveeririeeirseeiesisesiesieseneenns 486,286

000000 00 0 |Energean Israel Finance SeC Nt 5.375%.......cccruvvrvreermriirieiniieicinnienns 04/12/2021. DIMECE. ...ttt . 320,000 1,003

000000 00 O |Global Bank Corporation Sr Nt 5.250% 0.........ccceerreerereereririeerseiserenerenessenssnneeees | Duvriverienes 05/26/2021........ DIMBCL. vttt | Sebe bbbt | b A44.915 | oo 425,000 | ..o 1,670

000000 00 O |Odebrecht Finance LTD SrNt 0.000% 10/.......cooeveeererrrreirienrieieanns 04/26/2021. Interest Capitalization 31572 | e 31,572

000000 00 O |Cable Onda SA SrNt 4.500% 01/30/30.......ccvrvmermerirmrereriricinrinnns 04/21/2021. Direct 300,000 3,038

00870W  AA 4 | Al Candelaria Spain SLU SEC Nt 5.750%.........cccurvvrerererereiseernerisensserieeessenssseesesees | Dovervniins 05/10/2021........ DiMECL. oot 280,000

00971Y  AJ 9 | Akbank TAS Sub Nt Fix to Float 6.800% 06/15/2021. DIMECL. v 805,000

00973R  AF 0 |Aker BP ASANt 3.750% 01/15/30 05/26/2021. VBIHOUS ...ttt 1,000,000 [ ..oovernrerneieieiierieeieeieens 13,784

02154C  AF 0 | Altice Financing SA Sec Nt 5.000% 01/1.......cccvvverirunrrnmmrnerrereneesnineisessenirenennes. | Dovevverio 05/24/2021........ DiMECL. .ot 330,000 6,004

05578A AN 8 |BPCE SA SrPref 2.700% 10/01/29........ccuiimmiereiierinsireiiesisseisesisssseessesisseessseans 06/30/2021. Barclays Capital Inc.. ..608,519 580,000 3,959

12642K  AB 0 | CSN Islands XI Corp SrNt 6.750% 01/28 05/26/2021. Direct 165,300 | e 150,000 3,375

21684A  AB 2 |Rabobank Nederland Sub Nt 5.750% 12/01........cccocevveemereerirneerneisereesninersenesensannes | Dot 06/30/2021........ BarCIaYS CAPItAl INC.........cvvueereircieiieeiieiieeie sttt sss et enias | sebssess s sseees b b s bbbt nbes | eebsessseess s es st 825,810 580,000 2,872

225401 AU 2 | Credit Suisse Group Sr Nt Fix to Float 05/24/2021. Various 1,980,000 453

251526  CK 3 |Deutsche Bank AG NY Branch Sr Nt FiX t0........c.cccveieiieiniceicicceeeece e 05/25/2021. Deutsche Bank Capital 3,500,000

251566  AA 3 |Deutsche Telekom AG SrNt 3.625% 01/21........ 06/30/2021. Barclays Capital Inc. 580,000 9,403

25381Y  AD 3 |Digicel Group 0.5 Ltd 1st Lien PIK 10.0. 04/01/2021. Interest Capitalizatio 5,000

27889P  AB 9 |EcoBank Transnational Jr Nt 8.750% 06.... 06/10/2021. Direct 205,000

36164Q NA 2 | GE Capital Intl Funding Sr Nt 4.418% 1 06/30/2021. Barclays Capital Inc.. 2,320,000 13,382

37363B  AB 4 |Georgian Railway JSC SrNt 4.000% 06/1.. 06/10/2021. Direct.... 200,000

404280 CT 4 |HSBC Holdings PLC Sr Nt Fix to Float 2... 05/17/2021. HSBC Securities USA Inc. 1,310,000

40435W  AB 6 |HTA Group LTD SrNt 7.000% 12/18/25. 05/25/2021. Direct 200,000 6,183

456837 AW 3 |ING Groep NV Sr Nt Fix to Float 2.727%.... 06/30/2021. Barclays Capital Inc.. 1,450,000 9,995

456873  AD 0 |Ingersoll-Rand Lux Finance Nt 3.800% 0 06/30/2021. Barclays Capital Inc.. 1,450,000 | 15,459

46143N  AB 6 |Invest Energy Res Ltd Sec Nt 6.250% 04 04/15/2021. Direct.... . 290,000

46653N  AA 0 |UZAUTO Motors AJ Sr Nt 4.850% 05/04/26....... 04/28/2021. Direct ..673,384 670,000

48855K  AC 4 |Kenbourne Invest SA SrNt 4.700% 01/22 06/24/2021. Direct.... 230,000 4,684

53227Q  AB 4 |Light Servicos Energia Sr Nt 4.375% 06....... 06/15/2021. Direct.... . 825,000

59132V AB 4 |Metalsa SADE CV SrNt 3.750% 05/04/31 04/22/2021. Direct ..665,000 665,000

62954H  AD 0 | NXP BV/NXP FDG/NXP USA Sr Nt 3.400% 05 06/30/2021. Barclays Capital Inc.. 1,450,000 8,354

62954H  AG 3 |NXP BV/INXP FDG/NXP USA Sr Nt 2.500% 05.........evermeermremermereresieniseesesseneneens 05/04/2021. CHIGIOUD. .-t 2,050,000

67624L  2A 5 |0Q SAOC SrNt 5.125% 05/06/28. 04/28/2021. DIMBCL. .. vvevveeeiieiee e 620,000

71677TW  AA 0 | Petrorio Luxembourg SARL SrINt 6.125%.......cvvueureereeercencenirereeneseeeneesennesereenenens | Dovererrineens 06/02/2021........ DIFCE. .o 565,000

78669Q  AA 8 | Sagicor Financial Co Sr Nt 5.300% 05/1.......cccovvvivervrnrenenns 05/06/2021. Direct 320,000

822582  AY 8 |Shell International Finance Sr Nt 4.55 06/30/2021. Barclays Capital Inc.. 870,000 15,394

822582 BQ 4 |Shell International Finance Sr Nt 4.00..........cccccoeveeeceeereeeeecieeereseeseseeeesenenens | Do 04/27/2021........ GOldmMan SACHS & COMPANY.........vurriuieiiiirererieiseriesiseesess b sesies | ssstesessess et es bbb sssssires | ebsessesses bt b e aseenee 1,889,572 | oo 1,670,000 | oo 31,359

88167A  AE 1 |Teva Pharmaceuticals NE St Nt 3.150% 1......cccccovvvrerirmrrrenineeneriessinerrenerneensinnens | G 06/25/2021........ DIFBCL. vttt | b ikt | eeb et 911,875 970,000 3,022
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899415  AG 8 | Tullow Oil Plc Sec Nt 10.250% 05/15/26. v | Do 05/06/2021........ DITECE. .| ettt | eebenes et 430,000 | oo 430,000 4CFE
902613  AE 8 | UBS Group AG Sr Nt Fix to Float 2.095% [ DI 06/30/2021........ Barclays Capital INC.......c..vuuivueiuiireiiiiieeiicsnie e sssssisssents | nsssesess st ess bbb ntes | ersesi et 1139677 | oo 1,160,000 9,518 [1.GFE ..
91823N  2A 0 | Veon Holdings BV SrNt 3.375% 11/25/27.........covovvmrirernirernricinnin D... 05/25/2021. Direct.... ..221,870 220,000 41 |3.AFE
98313R  AH 9 |Wynn Macau LTD SrNt 5.625% 08/26/28...........cccccommvvcmirveiiniiirinniens D.. . | 04/22/2021. Direct.... . 136,825 | 130,000 | oo 1,219 |4AFE...i,
98379X  AA 2 | XPlInc SrNt 3.250% 07/01/26 | DI 06/24/2021........ DITBOE. et | et en ettt s | eerseesene e 489,367 495,000 3.CFE
3899999. Total - Bonds - Industrial and Miscellaneous ettt et ebesiesiebeeest et ettt b ettt ettt n et .269,329,673 | .. 255,899,388 1,426,632 XXX
Bonds - Unaffiliated Bank Loans
000000 00 O |Capstone Logistics Acq 15t Lien Term LN........ccviriiiiieinciericesisessiseeenesein 05/05/2021........ DITECE. .ttt | Hieeb bbbt | eebeees et 302,480 304,000 3AZ
000000 00 O |Endure Digital Inc Term Ln Nt 1 4.250%.........cvvvverrermrnirirenrieiseienseresissiersnisseenes [ vernesnnenenes 04/23/2021. JP Morgan Securties LLC...........cuvvirirerniiiieriseiseessersesse e nississeesees 5,515,186 5,542,900 4BZ
52729K AP 1 |Level 3 Financing Inc Term Ln BNt 1 1..... s 05/17/2021. Bank of America BISD Dealer..............cccuiuriiniiniiiicniiississiesesissiniiens 2,446,738 2,475,000 2Cz
000000 00 O |Desarrolladora Energetica SA Term Loan | D 04/15/2021........ Taxable Exchange ettt eneranes | ereeneien e er ettt r st ennen st nntas | eeesensener et n ettt ens 799,768 | oo 1,017,223 6,180 |6.*
8299999.  Total - BONAS = UNGFflAEA BANK LOBNS. ... .. evuuittiriititississtestiessste sttt ers stk & ee41e08e0EseE 8808888488848 E 888468188148 E £ E 8L 88 E 8488084 E 1810884 EE £ E 08 4EE 0884 E £ b 4E 1L 84818 E 8oL E e E e E b1k oeEEeLEseE e bbbttt nes | ehienbssssensenb s st n et 9,064,172 | oo 9,339,123 6,180 XXX
8399997. Total - Bonds - Part 3 278,374,436 | .. 265,219,901 1,432,809 XXX
8399999, TOAl = BOMAS. ...ttt ettt E kR EieeE e R e bR 278,374,436 | oo 265,219,901 | .o 1,432,809 XXX
Preferred Stocks - Industrial and Miscell; (Unaffiliated) Perpetual Preferred
000000 00 O |AlAhliBank Jr Sub Nt Fix to Float 4..........cccriimiriiniirirnincienniceseeessiesesinees [ DI 05/24/2021........ DITECE. .ot | b 350,000.000 | cooveererrereririeeerieeieienes 347813 | oo 3,850 [3.AZ
000000 00 0 |SMC Global Power Hidgs Sr Nt Fix to Flt DI 05/25/2021........ DITBCE. s | e 200,000.000 | ..o 205,900 | ...ooevieriirens 727 |3BZ
000000 00 O |Digicel Group 0.5 Ltd Sub Nt 7.000% Pe D.. 04/01/2021. Interest Capitalization 9,275.000 .9,275 6. FE.
059501  AD 8 |Banco Davivienda SA Jr Sub Nt 6.650% P.. D... . | 04/15/2021. DITBCE. s | e 360,000.000 ..360,000 | .. 4AFE
059597  AF 1 |Banco General SA Jr Sub Nt Fix to Float [ DI 05/05/2021........ DITECE. .ttt | e 350,000.000 | cooveerereereririeeerieieeieneenee 350,600 |...cooverrrrenene 3.CFE
25381Y  AC 5 |Digicel Group 0.5 Ltd Sub Nt 7.000% Pe............ D... 04/01/2021. 5,896.000 | ...ocoviniiiiniiiiciinisiienenen 3,896 [ 6. FE
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred ,279,484 XXX XXX
8999997. Total - Preferred Stocks - Part 3............ .1,279,484 XXX XXX
8999999. Total - Preferred Stocks ..1,279,484 XXX XXX
Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded
25271C 20 1 | Diamond Offshore Drilling INC COM........oivirnieiireisecei s 04/27/2021. Taxable Exchange eteeereereseeiereneeeeresees | eveeerenene e erereas 1,246,442.000 XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.... XXX XXX
9799997. Total - Common Stocks - Part 3 XXX XXX
9799999. Total - Common Stocks............. XXX XXX
9899999. Total - Preferred and Common Stocks XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks. .286,052,200 XXX XXX
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Bonds - U.S. Government
455780 AG 1 |Indonesia (Republic of) AID SrNt 8.90..... | .. | 06/01/2021. | Redemption  100.0000 ..50,278 (278) 50,000 |...... 0 2,225 | 06/01/2021.
62938L AA 8 |NRRC-B Facilities Corp CTL GSA Backed. | .. | 04/15/2021. | Redemption ~ 100.0000 460,000 B [ 460,000 |...... 0. 15,755 | 04/15/2022.
Vendee Mtg Tr RMBS REMIC Ser 1996-2
911760 HH 2 |1Z . [ 06/01/2021. | PAYAOWN........oonvvrireireiieiineirinns | e | ceeesiinns 37427 | oo, 37427 | oo, 37,241 | v 37,315 112 112 | i 37427 |...... 0| e 1,045 | 06/15/2026. | 1.A ..............
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 |CI1 . | 06/01/2021. | Paydown 7,647 ...7,785 (138) 7,647 0 204 | 06/15/2028.
0599999. Total - BONdS - U.S. GOVEIMMEN......vvuiessiessirisiississsensssessinsssins | sessesssenssssesssesssssssess st ssssssnssssssssnsenssane | cosssnenes 555,074 555,378 0 (304) 0 | cooireenen(304) [ o0 | 555,074 | ..o, (V) I {1 IR 0] 19,229 XXX
Bonds - All Other Government
000000 00 O |Argentina (Republic of) Nt 0.125% 01/0... |D|05/27/2021. | Direct 25,778 6,314 959 .101/09/2038.
900123 CL 2 |Turkey (Republic of) Sr Nt 6.000% 03/2... | D] 06/15/2021. | DIrECt.......cocrreureremmsrissirisssissnienes | osnessersssnsssssssssanes | coseeenes 215,145 183 03/25/2027.
1099999. Total - Bonds - All Other GOVEMMENL..........cuuuiuiirisirisiiiniiiiiins ateiiiiesissese e sses s eresssss s s enessssssssssssens | eossssenns 240,923 | .......282,717 | ........236,122 | .ccocvvvn. 26,542 | ......... 6,314 | .ccooe. 1,142 | o 0 XXX
Bonds - U.S. States, Territories and P«
25476F DG 0 ‘ District Columbia GO Ser B 5.250% 06/0. ‘ . | 06/01/2021. I Maturity. | ....... 9,915,000 | ....... 9,915,000 | ..... 10,929,999 9,954,456 | ...oovvvriiiiiins | s (39,456) | ...vvveveririns e (39,456) [ ..vvvveeiriniies | i 9,915,000 | ...... 0 ... 260,269 | 06/01/2021. | 1.BFE.........
1799999. Total - Bonds - U.S. States, TErmories & POSSESSIONS. .. ...uriiiies orrieriiaiesseissssesssssenssseseesssssssasssssssensssssssssssssssssssnssness | seseees 9,915,000 | ....... 9,915,000 | ..... 10,929,999 9,954,456 [V [CEREI)] I— 0 [ RIS I— [ 9,915,000 | ...ovvinrinna (V] I {1 [P 0 ... 260,269 XXX XXX
Bonds - U.S. Political Subdivisions of States
791639 KJ 5 ‘St Louis MO Brd of Ed GO Direct Dep Progl . | 04/01/2021. IVarious ........................................... I ................................ 13,500,000 | ..... 13,500,000 | ..... 14,518,980 | ...c...e. 13,520,379 | ooivvnnrinniins | o [ZLURT4) ] e I [IUKRT4) ) I [ 13,500,000 |...... 0. 337,500 |04/01/2021.|1.BFE.........
2499999. Total - Bonds - U.S. Political Subdivisions of States. ........ccuuiiii ot sesessssssensesssessnens | eoeee 13,500,000 | ..... 13,500,000 | ..... 14,518,980 | ......... 13,520,379 | cooovvincrinnnd 0] . e (20,379) 0 (20,379) | ...... 0] e 13,500,000 |.....ccoonrreee 0 i [ I 0 ... 337,500 XXX XXX
Bonds - U.S. Special Revenue and Special A it
123550 GG 4 |Butler Cnty OH Hosp Facs Rev Kettering H| .. | 04/01/2021. | Call ~ 100.0000...........cccevveerrmers [ rorerirerernrernrninnines | eveene 5,000,000 | ....... 5,000,000 | ....... 4,780,700 | .....ouce 4,856,766 2,567 2,567 | oo | e 4,859,333 | ..o | 140,667 | ....... 140,667 | ..... 131,250 | 04/01/2031. | 1.F FE..........
FHLMC Gold PC Pool #W30007 6.423%
3128HJ AG 1 |08/1 .. | 06/01/2021. [ PAYOWN......oovrriririrrieiiiinsieis | veverereniserisssssiennns | cervevnes 348,366 | .......... 348,366 | .......... 398,988 381,274 | .o | v (32,908) [ .oovvvereririns | veererins (32,908) [ .vvoverrrcreirs | errerrnine 348,366 | ...... (V1 I 9,330 | 08/15/2028. [1.A ..............
3132DW A6 0 |FHLMC Pool #SD8129 2.500% 02/25/51. | .. | 06/01/2021. [ PAYAOWN........ccoervuervreerieiirinerinns | cerreriseseneesssinenes | ceesneenns 299,464 | ......... 299,464 | ......... 315,385 | ..veeererinnineinenes [ e | e (15,921) [ oovverrererres [ e (15,921) | evvvvereererins | werveerneinns 299,464 | ...... 0 2,557 | 02/25/2051. | 1.A cooovennee.
3132DW BC 6 |FHLMC Pool #SD8135 2.500% 03/25/51. | .. | 06/01/2021. | Paydown 253,707 | ccovoneee 253,707 | .......... 264,197 | oo [ | e (10,490) | ..ovvvveriries [ e (10,490) | ..vovververrirn | e 253,707 |...... 0| et 1,098 |03/25/2051. | 1.A ......cveneee
FHLMC REMIC Ser 1674-Z 6.750%
313373 Q2 7 |02/15/24 .| 06/01/2021. | Paydown 2,321 2,321 | oo 2,401 | oo 2,338 (17) ({0 ) - 2,321 |...... 0 66 | 02/15/2024. [1.A ..............
FHLMC REMIC Ser 1683 Z 6.500%
313373 X8 6 |02/15/24 .| 08/01/2021. [ PAYAOWN......cvurvrirrirriininieiiniee | vevrveisisniensnissees | vveennnes 18,789 | oo 18,789 | .o 18,907 | oo 18,778 12 12 [ | v 18,789 |...... 0 513 1 02/15/2024. [1.A ..............
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ .| 06/01/2021. | Paydown 6,210 | .o 6,210 | cocvirenn 6,444 | ..o 6,304 (95) (1)) - 6,210 |...... (V1 I 178 | 11/20/2027. [1.A ....covev
FNMA REMIC Ser 1991-164PX  7.500%
31358K  7A 0 |12/25 .| 06/01/2021. | Paydown 1,789 | v 1,789 | v 1,858 | v 1,788 T e | e L [ 1,789 |...... 0 51 [ 12/25/2021. | 1.A ..covvirne
FNMA REMIC Ser G92-14Z 7.000%
31358L VM 5 |02/25/22 .1 06/01/2021. | PAYAOWN........oovrvvrririreiineieciinins | e | oevesseiiinein 244 | . 244 | . 248 243 I SO IV L I 244 | ... 0 7 102/25/2022. | 1.A ...
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .1 06/01/2021. | Paydown 3,281 3281 | o 3,018 | oo 3,234 47 AT | 3281 |..... 0 74 107/25/2023. | 1.A oo
FNMA REMIC Ser 1993-119GA  6.500%
31359B  ZK 6 |07/25 .. | 06/01/2021. | Paydown 2,210 | . 2,210 12 [ | 2,210 | 0 59 | 07/25/2023.
3138YG XE 7 |FNMA Pool #AY3376 3.500% 04/25/45.... | .. | 06/01/2021. | PAYAOWN.........cverevemrerrrierierinenie | vererneessssserisenienes | evvees 1,118,434 | ... 1,118,434 2(28,520) | oo | 1,118,434 | L 0| 15,578 | 04/25/2045.
3138YP A2 8 |FNMA Pool #AY9024 3.000% 05/25/45.... | .. | 06/01/2021. | PAYAOWN........cooomrveemriererrinnniiinns | cerevieneeiseeeiseniins | cevenas 1,209,637 | ....... 1,209,637 (18,017) | e | w000 1,209,637 | 0. 14,334 | 05/25/2045.
3138YY DT 7 |FNMA Pool #AZ6413 3.000% 11/25/45.... | .. | 06/01/2021. | PaydOWN.........evvrmevemvenerrerinriinens | v | eeveere 211,027 | .......... 211,027 | .......... 213,870 213,708 (2,681) (2,681) | oo | e 211,027 | 0 | et 2,629 | 11/25/2045.
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3140E8 FP 8 |FNMA Pool #BA3773 3.000% 11/25/45.... | .. | 06/01/2021. | PaYdOWN..........ccvvmrviiiiirinninniins | cevivevienisniisiisnies | oo 811,588 | .......... 811,588 | .......... 826,361 825,457 | ..o | s (13,869) (13,869) 811,588 |...... 0. 11,443 | 11/25/2045. | 1.A .
3140HB FS 2 |FNMA Pool #BJ9176 4.000% 05/25/48.... | .. | 06/01/2021. | PAYAOWN..........ccccoooirvveiimiiiiniiiinis [ o | e 1,874,121 | ... 1,874,121 | ... 1,911,384 | ... 1,910,191 [ [ i (36,069) (36,069) 1,874,121 0. 30,365 |05/25/2048.|1.A.
314005 LM 9 | FNMA Pool #BM1231 3.500% 11/25/31... |.. | 06/01/2021. | PAYAOWN.........cvvurieiiieriniiiiciiniins | orvienrienienienienns | oviienas 394,384 | ......... 394,384 | ......... 411,007 408,764 | .....oovevvcres | s (14,380) (14,380) 394,384 | ...... 0 [ 5,673 | 11/25/2031. | 1.A.
3140KD LJ 7 |FNMA Pool #BP5728 2.500% 06/25/50.... | .. | 06/01/2021. | Paydown w.rr.1,633,036 | ....... 1,633,036 1,691,404 | ..........1,690,797 57,760) | .. ..(57,760) | .. ...1,633,036 |...... 0. 15,629 | 06/25/2050. | 1.A.
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48... | .. | 06/01/2021. | PaYAOWN........cocorveerieeeriiieniiinns | cevevieneeiseeeisnniins | cevenns 2,872,714 | ... 2,872,714 2,931,066 2,928,909 | ..ooovvevrrieinns | v (56,195) (56,195) 2,872,714 | ...... 0| 40,710 | 05/25/2048. | 1.A.
3140X9 6Y 6 |FNMA Pool #FM6286 2.500% 01/25/51... | .. | 06/01/2021. | Paydown 229,023 | e 229,023 | .......... 238,846 ...(9,823) ISR 7.X) | IS IO 229,023 |...... 0 941 | 01/25/2051. [1.A .
31417D LN 1 |FNMA Pool #AB6632 3.500% 10/25/42.... | .. | 06/01/2021. | Paydown.........ccccceuvruimriinriinniivnis [ v | 002,211,609 | Lo 2,211,609 | ....... 2,313,896 2,305,549 93,940) ..(93,940) 2,211,609 |...... 0 .. 31,197 | 10/25/2042. | 1.A.
31418D WR 9 |FNMA Pool #MA4255 2.000% 02/25/51... | .. | 06/01/2021. | PaydOWN........cocourveenmviiemiiiiniiinns | o | ceeeeenn 164,482 | s 164,482 | .......... 169,692 | ..vvoovereieriiiens | e | e (5,211) [ oo [ e (5,211) | covvvrerereeerees | eevererireens 164,482 |...... 0 02/25/2051. | 1.A.
31418D XJ 6 |FNMA Pool #MA4280 1.500% 03/25/51... | .. | 06/01/2021. | Paydown 8,311 | .. ..57,545 765 765 58,311 |..... 0 | i 03/25/2051.
31418D XL 1 |FNMA Pool #MA4282 2.500% 03/25/51... | .. | 06/01/2021. | PaydOWN........c.ccurvveimviiemiiriniiinns | conevereiisnniiennins | eeeenenn 139,534 | Ll 139,534 | ......... 145,257 | oo | e | v (5,723) | oo [ e (5,723) 139,534 |...... 0 625 | 03/25/2051.
34074M PG 0 |Florida St Hsg Fin Corp Rev Txbl Ref Hom | .. [ 06/01/2021. | Call  100.0000...........cccoumvermmere | corermmrrirmrneirinnirines | e 274,831 | i 274,831 | .......... 274,831 274,831 | oo [ e [ | e 0 [ oo | e 274,831 | ... (U I 2,909 |01/01/2043.
lowa Hsg Fin Auth Rev LBASS MF FHA
462462 BM 3 |InsM oo [ 04/01/2021. | MALUFItY.......cvooeeverricrieeriienis [ e | e 50,000 | ..coovenees 50,000 | ...cooeu.e 43,240 | oo 49,881 119 119 | e [ e 50,000 |...... 0 [ 1,500 | 04/01/2021.|1.BFE.........
Ohio St Hsg Fin Agy SF Mtg Rev LBASS
677377 _2M 4 [Txb .. 1 06/01/2021. | Call  100.0000..........cooeeemieeramii | cormmiiisiiiisniiiinns | v 3,630,000 | ....... 3,630,000 | ....... 3,630,000 3,630,000 | ...oveinniiiini [ | e | o0 | e | 3,630,000 | ...... 0 [... 48,949 | 11/01/2041. |1.AFE.........
3199999. Total - Bonds - U.S. Special Revenue and Special A MS. s | e 22,819,112 | ... 22,819,112 | ..... 23,030,395 | ......... 21,885,618 | ...occoocvennan 0. (398,095) | ....ccocceenuud 0 | (398,095) | ..oovicvneanc0 | i 22,678,445 |..........c..... 0. 140,667 | ....... 140,667 | ... 368,930 XXX XXX
Bonds - Industrial and Miscellaneous
000759 CV 0 |American Business Fin Svcs Inc RMBS Ser| .. | 06/01/2021. | PAYAOWN............coomrvureriimemeiiienis [ coviereiieneirineiiines | o 157,623 | ......... 157,623 | .......... 122,833 122,833 | oo | e [ e | e LU TR 122,833 | .o | e 34,791 | ... 34,791 | ... 1,277 | 09/15/2033.|1.D FM.........
ALM Loan Funding CLO Ser 2012-7A CI
00163G  BC 0 |A2R2 .. [06/22/2021. | Call ~ 100.0000..........coorervererrier | ceriremerieneeiireiirenes | e 25,000,000 | ..... 25,000,000 | ..... 25,000,000 | ......... 25,000,000 | .cvooucvereriins | e [ e | e 0 [ oo | e 25,000,000 |...... 0 ... 360,070 |07/15/2029. |1.C FE.........
ACE Securities Corp RMBS Ser 2006-NC2
00441X AD 6 |Cl .. [ 06/25/2021. | PaYAOWN...........ocvvoreeereieriiienies [ e | cevieeeiens 34,234 | ... 34,234 | o 16,191 | oo 16,073 | oo M7 | 18,044 | oo | s 18,161 | oo | e 34,234 | ... 0 [ 111 | 07/25/2036. | 1.D FM.........
Alameda Cnty CA CTL Ser 2002-A
01082# AA 3 |7.500% .. | 06/15/2021. | Redemption ~ 100.0000..........ccoce. | coverervrermririirniirinns | e 1,051,192 | ...... 1,051,192 | ...... 1,114,263 | .......... 1,054,227 | ..coovvviiicaces [ s (3,035) | ..o [ e (3,035) | oo [ e 1,051,192 |...... 0 39,032 | 06/15/2021.|1.B ..............
022098 AL 7 |Altria Group Inc Co Gtd Nt 4.750% 05/0... | .. | 05/05/2021. | MAtUTItY.........ccvvveerererirmriiiriisrinnis [ e | coenes 3,000,000 | ....... 3,000,000 2,987,250 2,999,458 542 L7, 25 RTINS IO 3,000,000 |...... 0. 71,250 | 05/05/2021.| 2.B FE.........
023765 AA 8 | American Airlines Inc LBASS EETC Ser 16-| .. | 06/15/2021. |[Redemption ~ 100.0000..........ccccc. | coverruremiieniivcirens | o 10,688 | .........c.. 10,688 | ...ccooouce. 10,714 (27) (V24 T ISR 10,688 |..... (U I 171 | 06/15/2028. | 2.AFE.........
American Airlines Inc LBASS EETC Ser
023771 R9 1 |201 .. | 04/15/2021. | Redemption  100.0000, 8,199 | .. 8,199 | oo 8,291 (92) (72 ) I 8,199 |..... (U I 123 | 10/15/2028. | 2.AFE.........
American Airlines Inc LBASS EETC Ser
02377D AA 0 |201 .. | 04/15/2021. | Redemption ~ 100.0000..........cccco. [ vorrrvrmmriemnireriveriras | v 151,659 | .ccoveeee 151,659 | .ccovenee 151,659 128,214 23,445 23,445 | e [ s 151,659 |...... 0 2,806 |10/15/2025.|3.B FE.........
Ameriquest Mtg Sec Inc RMBS Ser 2005-
030728 L9 4 |R8 .. | 06/25/2021. | Paydown.........ccccvvveirinriiciinniiens [ e | e 758,098 | ... 758,098 | ... 668,903 752,392 5,706 5,706 | ..o | e 758,098 |...... 0 [ 2,639 |10/25/2035.| 1. AFM.........
031162 CX 6 |Amgen Inc SrNt 2.770% 09/01/53........... .. | 05/19/2021. | Tax Free EXchange..........cccccccvueves | covemrevimnevinnciiines | e 2,421,955 | ....... 2,500,000 | ....... 2,421,075 2,421,368 588 588 | ..o | e 2,421,955 | ...... 0 52,322 | 09/01/2053. | 2.AFE.........
Angel Oak Mortgage Trust RMBS Series
03464R AA 1 |202 .. [ 06/01/2021. | PaydOWN...........ocveerrereieriiienies [ e | oo 459,228 | .......... 459,228 | .......... 459,219 458,866 362 K152 IS IS 459,228 | ... (U I 4,677 |12/25/2059. | 1.AFM.........
Barclays Comm Mort Sec CMBS Ser 2013-
055298 AC 3 |TYS .. | 06/01/2021. | Paydown 66,806 (77) 66,729 |...... 09/05/2032.
05950T AF 2 |Banc of America Mtg Securities RMBS Ser | .. | 06/01/2021. | Paydown .11,900 (2) 11/20/2046.
Bayview Opport Mast Fund Trust RMBS
07331Q AA 5 |Ser .. | 06/28/2021. | Paydown..........ccooeuuirinriiciieniienns [ e | i 482,952 | .......... 482,952 | ......... 497,006 488,519 | ..o | e (5,566) | ..oovvevvris [ e (5,566) | ..ooovverriirenes | e 482,952 | ... (U I 7,852 | 06/28/2053. | 1.AFM.........
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09261W AN 4 |Blackrock DLF [X CLO Ser 2020-1 CIW 2|.. | 04/21/2021. | PaydOown..........ccccuumriremimricniincis [ eoverirerissisnicnsinns | covevienens 19,256 | ..coovence 19,256 | ..ccoveneee 19,256 219,256 [ e [ [ | e s | 19,256 0 204 |07/21/2030. [4.BFE.........
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AA le .. | 04/15/2021. | Redemption  100.0000. 201,913 | oo 201,913 201,913 201,913 (U I 7,299 | 10/15/2022.
1248EP  CJ 05/01/32 .. | 05/13/2021. | Tax Free EXChange.........cc..coevvvevves [ vovmrvevirerissiiiniiens | oveeee 1,577,258 | ....... 1,524,000 | ....... 1,578,379 | oo | e | v (1121) | e 0| 36,576 | 05/01/2032.
12567A AP Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 06/01/2021. | Paydown 7875 | v 10,915 | cieieenn9,217 | s 9,217 | oo e [ | evvrisnieneenn0 [ | i 9,217 i | e (1,342) | ... (1,342) | ..o 247 |03/25/2022.
Comm Mortgage Trust CMBS Ser 2014-
125910 AD uBs2C .1 06/01/2021. | Paydown 750,121 | .......... 750,121 772,59 754,625 | ..oovvevniinns | e (4,504) [ ..o [ s (4,504) | oo | e, 750,121 0. 12,290 | 03/10/2047.|1.AFM.........
Comm Mortgage Trust CMBS Ser 2016-
12593y  BC CR28C .1 06/01/2021. | Paydown 140,718 | .......... 140,718 144,936 142,161 | oo [ v (1,443) | oo [ (1,443) | oo | e, 140,718 (U I 2,019 |02/10/2049.|1.AFM.........
Commercial Mortgage PTC CMBS Ser
12624K  AC 2012-CR .. | 06/01/2021. | Paydown 295,036 289,481 294,479 557 157 PRI I 295,036 (U I 3,219 | 08/15/2045.
12638P AB Credit Suisse Mtg Cap Cft RMBS Ser 2007 .. | 06/01/2021. | Paydown 50,782 | ............50,782 | ..cvonnee. 23814 | . 21,269 | .......... 2,544 | ... 26,968 | ....ccooviininne 50,782 0 302 | 04/25/2037.
12644*  AC CTL Cap Tr CTL Ser 2002-3 Anchorage 7.|.. | 06/15/2021. | Redemption ~ 100.0000 38,314 | .......38,314 | ... 38,314 238314 | e i [0 e | e 38,314 0 [ 1,153 | 12/15/2026.
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 12 .| 06/10/2021. | Redemption ~ 100.0000..........ccoce. | coverervrerermrrmrnirinns | coverenenn 78,574 | i T8,574 | i 88,850 ...84,305 0 12/10/2028.
CVS Health Corp LBASS PTC Nt 6.943%
126650 BQ 01 . [ 06/10/2021. [ VAIOUS.........covorcreecevicerieririenens [ e | cevrerern 36,356 | 136,356 | e 37,585 ...37,040 (684) 0 01/10/2030.
CVS Health Corp LBASS PTC Nt 7.507%
126650 BS 01 .| 06/10/2021. | Redemption  100.0000. 16,220 | ..o 16,220 | ..o 20,618 ...19,062 (2,841) (2,841) [ oo [ e 16,220 0 508 | 01/10/2032.
CWMBS Inc RMBS Ser 2005-85CB CI 2A4
12668B EJ 8 |5. .. | 06/01/2021. | Paydown 148,774 | .......... 149,576 133,723 133,723 02/25/2036.
16165V AM 0 |Chaseflex Tr RMBS Ser 2007-1 CI2A9 6. |.. | 06/01/2021. | Paydown 31,183 | e 31,560 | ..coooooee 23,231 | s 18,798 | .......... 4,828 02/25/2037.
17323M  AA 3 | Citigroup Mtg Loan Tr RMBS Ser 2015A Cl | .. | 06/01/2021. | Paydown 125211 | ..cccooe. 125,211 125,915 125,872 06/25/2058.
17323T AA 8 |Citigroup Mtg Loan Tr RMBS Ser 2015-RP2| .. | 06/01/2021. | Paydown 377,967 377,967 375,778 376,616 01/25/2053.
17326Q AA 1 |Citigroup Mortage Ln Trust Inc RMBS Ser.. | .. | 06/01/2021. | PaydOWN..........c..oorveemiereriireniiins | eorereiieeeiirencirennnes | ceeeenn396,521 | L 356,521 372,299 0 |.....4,351 |09/25/2064.
191216 BZ 2 |Coca-Cola Co SrNt 2.250% 09/01/26...... .. | 05/20/12021. [ VAIIOUS.......overerrivririererniiseiernnes | versniseerenssisnernnnns | 20nn31,535,463 | ... 29,500,000 | .....28,875,380 | ......... 29,116,663 | ..vevvevvvvrieree | 003,762 | e [ e 23,762 | e | 000029,140,426 | i | e 359,574 359,574 | ..2,495,932 | 09/01/2026.
210795 PZ 7 |Continental Airlines Inc LBASS EETC Ser.. | .. [ 04/11/2021. | PaYdOWN..........cccoourvermmeremiirnnnns [ eervnrmrienervinniinens | ceerenenn 15,0120 | i 15,012 0 311 | 04/11/2024.
247361 ZW 1 |Delta Airlines Inc PTC Ser 2020-A 2.50.... | .. | 06/10/2021. | Redemption ~ 100.0000.........ccccoue. | vorrrrrvrrerivrrererinns | verrennnd19,226 | oo 419,226 419,226 0 5,240 | 06/10/2028.
25271C AL 6 |Diamond Offshore Drilling Inc Nt 5.700.... | .. | 04/27/2021. | Taxable Exchange... +er..3,546,000 376,763 | ..o [ e | e | cevrenenienenenen0 oo | oo 376,763 [ i [ 261,518 261,518 .| 10/15/2039.
25271C AN 2 |Diamond Offshore Drilling Inc Sr Nt 4....... .. | 04/27/2021. | VarOUS.........coorrvierierinriisiicssirens [ cvsriiniessieciienns | 00000.5,760,000 | ... 32,000,000 | .......4,040,160 | .......... 3,920,000 120,160 .1,719,840 1,719,840 .| 11/01/2043.
260543 CT 8 |Dow Chemical Co SrNt 3.150% 05/15/24 | .. | 05/18/2021. | Call ~ 107.6030 10,760,300 | ..... 10,000,000 | .....10,002,096 | ......... 10,001,551 (211) (1) | oo | 20000 10,001,340 | oo | s (1,340) | .......... (1,340) | .....920,425 | 05/15/2024.
29250R AU 0 |Enbridge Energy Partners LP SrNt 4.20.. | .. | 06/15/2021.|Call ~ 100.0000 8,200,000 | ....... 8,200,000 8,248,244 | ......ocvvivini | e (30,973) | oo [ v (30,973) | .o | 8217271 | i | i (17,271) (17,271)| .....258,300 | 09/15/2021.
31620M AR 7 |Fidelity Natl Info Serv Inc Sr Nt 5.00......... .. [ 04/01/2021. [ Call  116.3366........crrrerrrrerrreens | cevrrereerneeeiinnneiinnns | e 5,816,828 | ....... 5,000,000 | ....... 5,556,800 5,424,126 PANCH L) O I ..(21,616) ....5,402,510 ....(402,510) (402,510) | .....932,106 | 10/15/2025.
31620M AT 3 |Fidelity Natl Info Serv Inc Sr Nt 3.00......... .. | 04/01/2021. | Call ~ 109.4920 5474598 | ... 5,000,000 5,045,300 5,036,216 ..(1,539) ...(1,539) 25,034,677 | . | e (34,677) (34,677)| .....568,764 | 08/15/2026.
First Horizon Mtg PT Tr RMBS Ser 2007-
32052W AC 3 [FA .. [ 06/01/2021. | Paydown.........ccccovvurevivnnicnninciinis [ rverrerinniinnicnnines | coverennnnid2,696 | o 44,867 | oo 30,117 230,17 [ e [ | 0 [ | 30,17 i | 12579 | ..o 12,579 08/25/2037.
345397 XA Ford Motor Cr Co SrNt 3.219% 01/09/22. | .. | 06/22/2021. | Bank of America BISD Dealer......... | .cccccocovvvrrirriirnnnnes 5,500,000 5,500,000 55,000 55,000 01/09/2022.
Fremont Home Loan Owner Tr RMBS Ser
35729T AD 2006 .. | 06/25/2021. | Paydown 57,816 | .ccoooennn 57,816 | ..ccoooennee 29,737 ..29,737 28,079 28,079 | .o 57,816 0 70 | 10/25/2036. [4.B FM.........
361448 AL GATX Corp Sr Nt 4.850% 06/01/21.......... .. | 04/01/2021. | Call ~ 100.7540 10,075,400 | ... 10,000,000 11,051,500 | ......... 10,070,994 | ... | e (42,314) | oo [ (42,314) | ocvvrreci | v 10,028,680 | .....vvorrveerans [ o (28,680) (28,680) | .....237,067 |06/01/2021. 2B FE.........
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GS Mortgage Securities Corp RMBS Ser
36228F C3 200 . [ 06/01/2021. | PaYAOWN..........covverreireiieciiienins [ e | covevieneeenens 27 | 217 217 | i [ e | v | s [ e 217 5 [ 11/25/2033. [ 1.AFM.........
GSAA Home Equity Tr RMBS Ser 2005-9F
362341 Q6 ci .. | 06/01/2021. | Paydown 58,818 | ..... 59,217 254,383 | [ v [ 0 e | e 54,383 | ..o [ e 4,435 12/25/2035.|1.D FM.........
38218D AA Goodgreen Trust LBASS Ser 2019-1A CI A | .. [ 06/15/2021. [ PaydOWN............ccooviuiiiiniinninciins | cevivesiesiiniisiiseies | e 287,963 291,962 | ..oovvvrvernen | eereeerne(3,998) [ o [ veiieernc(3,998) | o | i 287,963 10/15/2054.
38218G  AA Goodgreen Trust LBASS Ser 2018-1A CI A | .. | 06/15/2021. | Paydown 37,023 ..38,717 37,023 10/15/2053.
Greenpoint Mtg Funding Tr RMBS Ser
39538W  CZ 2005- . | 06/15/2021. | Paydown 6,115 L3417 2,698 6,115 7 |09/15/2030.
Greenpoint Mtg Funding Tr RMBS Ser
39530M  AA 2007- . [ 06/25/2021. | PaydOWN............cvvvrviiriiirriiinies [ o | e 120,901 | ......... 120,901 112,851 8,050 8,050 | .o | e 120,901 | oo | e | v | s 166 | 06/25/2037. | 1.AFM.........
Harborview Mtg Loan Tr RMBS Ser 2007-4
41164Y AB c .. [ 06/21/2021. | PaydOwn..........cccooirviiniiinriiinis [ e | s 136,183 | .......... 136,183 133,619 2,564 2,564 | .o | i 136,183 07/19/2047. | 1.AFM....
437084 PZ Home Equity Asset Tr RMBS Ser 2005-8 Cl| .. | 06/25/2021. | PAYAOWN..........c..cvrveenrveenreirnniins | eoererinnneienniiennees | ceveees 2,317,408 | ....... 2,317,408 2,303,589 | .cooovvvriieies | e 13,820 | oovvervienns | e 13,820 2,317,408 02/25/2036. | 1.AFM....
IMPAC CMB Tr RMBS Ser 2005-2 Cl 1A1
45254N MY 0. . | 06/25/2021. | Paydown 84,300 | ...coooonen 84,300 ...82,094 2,205 2,205 | oo | e 84,300 236 | 04/25/2035. | 1.AFM.........
Indymac Indx Mtg Ln Tr RMBS Ser 2007-
456652 A1 .| 06/01/2021. | Paydown 21,931 | oo 21,832 | oo 14763 | 13,024 | .......... 1,740 1,740 | e | e 14,763 | o | e TA67 | oo 16T | 593 | 08/25/2037.|1.D FM.........
Invitation Homes Tr RMBS Ser 2018-SFR2
46185H C . | 06/17/2021. | Paydown 21,637 ...21,637 91 | 06/17/2037. | 1.AFE........
JPMBB Comm Mtg Sec Tr CMBS Ser
46639N AR 2013-C12 .. [ 06/01/2021. | PaYAOWN...........cveerrveeriiiereiienies [ ceviereeiiriiienniiiens | e 1,335,929 | ...... 1,335,929 | .....1,375999 | ........... 1,338,926 (2,997) [ coovverrerinenne (2,997 [ | 1,335,929 | e | cevirneineneennn0 [ 17,581 | 07/15/2045. | 1.AFM.........
50026  AA Kohls Corp CTL Shelby Ml 7.600% 12/15/| .. | 06/15/2021. | Redemption ~ 100.0000..........cccc | corrrrermmmrrmeremrnniines | cevererenens 49,507 | oo 49,597 ...49,940 (343) 0 [ 1,570 [12/15/2022.|2.C ......ov.....
Long Beach Mtg Loan Tr RMBS Ser 2004-
542514 HT 4C . [ 06/25/2021. | PaydOwN..........cvovveirineiieiieriinens [ e | i 291,445 | ......... 291,445 278,690 | ..coovvovevriers | v 12,754 | o | e, 12,754 | oo | v 291,445 0 [ 1,170 [ 10/25/2034.|1.AFM.........
Master Asset Bkd Sec Tr RMBS Ser 2006-
552758 AD NC .| 06/25/2021. | Paydown 56,235 | .o 56,235 31973 [ | 24,262 | ..o | v 24,262 | ..o 56,235 | ..o e | 0 [ 100 | 08/25/2036.|1.D FM.........
MASTR Alternative Loans Tr RMBS Ser
552758 AR 2007 .| 05/01/2021. | Paydown 2,288 2,288 | oo 1,809 | e 1,173 976 31 1,007 [ oo | e 2,180 | oo | e 108 | o108 | s 46 | 11/25/2021. |1.D FM.........
Madison Park Funding LTD CLO Ser 2014-
55818P AN 12 . [ 04/20/2021. | PaydOWN.........cevvuriiiciieriieiiinns [ e | e 4,379,211 | ....... 4,379,211 ...4,379,211 ...4,379,211 (U 41,426 |07/20/2026. [1.AFE.........
Mello Warehouse Sec Tr RMBS Ser 2019-
585503 AA 1C .105/17/2021. | Call - 100.0000..........ccoemrvrerirenes | e | e 13,300,000 | ..... 13,300,000 | .....13,300,000 | ......... 13,300,000 13,300,000 [ 47,722 |06/25/2052. [1.AFE.........
Mello Warehouse Sec Tr RMBS Ser 2019-
585503 AB 1 |1C .. [ 05/17/2021. | Call  100.0000.........cocomvrvemrrveis [ rrerierinriiriicsiines | v 3,570,000 | ....... 3,570,000 3,570,000 ....3,570,000 0. 15,586 | 06/25/2052.|1.C FE.........
59020U YN 9 |Merrill Lynch Mortgage Tr RMBS Ser 2005-| .. | 06/01/2021. | PaydOWN...........orvuerriueeriireniiiens | cerevieeerienesisnenins | ceevireees 233,149 | .......... 233,149 228,504 | .ovvverreeriei | e 4,645 | ..o 0 | e 3,180 | 06/25/2035.|1.AFM.........
59166E AA 3 |Metlife Securitization Trust RMBS Ser 20... | .. [ 06/01/2021. | PaydOWN..........cccouviveiiimiineininiinns [ e | cvveeiiens 73,803 | .cocooneee. 73,803 ...74,641 (838) 0| e 1,138 | 04/25/2058.
59980Y AB 1 |Mill City Mortgage Trust RMBS Ser 2018-4 | .. | 06/01/2021. | PAYdOWN..........cooorveuerieimrireciins | eoeeerieieeieeeiiisennes | e 1,057,000 | ....... 1,057,000 | ......1,112,245 | .......... 1,104,698 | ..o | s (47,698) | ...ovvrcrrrinne 0. 15,345 | 04/25/2066.
Morgan Stanley BAML Tr CMBS Ser 2013-
61762M BU C10 .. [ 06/01/2021. | PaydOWN............covverieiriieriienis [ e | v 264,632 | ......... 264,632 265,559 (927) 07/15/2046.
Morgan Stanley Cap | Tr CMBS Ser 2014-
61764) AD MP .1 05/01/2021. | PaydOWN............cvvereeiriieniienins [ e | e 13,500,000 | ... 13,500,000 | .....13,788,734 | ......... 13,526,575 | ..vvvcvviiencis | e (26,575) | ..oovvvenriians [ e (26,575) | ...vvorrins 13,500,000 0. 207,731 | 08/11/2029. | 1.AFM.........
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Morgan Stanley BAML Tr CMBS Ser 2015-
61764X BG 9 |C21 .. [ 06/01/2021. | PAYAOWN.......coouvrrrereircrrerierenees [ oo | covenn 423,840 | ......... 423,840 | ......... 436,537 427,159 | oo | e (ICE:) T R PR [T E:) SRS IS 423,840 |...... 0 | e 5,566 | 03/15/2048.| 1.AFM.........
626717 AF 9 |Murphy Oil Corp SrNt 4.950% 12/01/22.. |..| 04/04/2021. | Call ~ 107.3982........cccccvuvummrumrues | orrrcmrrverrerisnienns | oo 17,296,479 | ... 16,105,000 | ..... 15,823,163 | ......... 16,002,104 | ..oovvvvvvrers | v 13172 | v | s 13172 [ e | v 16,015,276 | ..oovveeriieres | s 89,724 | ........ 89,724 | 1,463,855 |12/01/2022.|3.C FE.........
New Residential Mtg Ln Tr RMBS Ser
64828M AA 5 |2017- . 106/01/2021. | PaydOwN..........ccooriniiciiniiiciinns [ e | o 96,633 | ............ 96,633 | ............ 97,705 | ..cvvvciiane 97,435 (802) [C1072 ) 96,633 |...... 0| e 1,599 | 04/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64828Y AQ 4 |2014- .| 06/01/2021. | Paydown 82,751 | oo 82,751 | oo, 84,561 | ..oovviirs 83,971 | e | e (1,221) [ o [ e (1,221) | oo 82,751 |...... 0| e 1,183 | 05/25/2054. | 1.AFE.........
New Residential Mtg Ln Tr RMBS Ser
64828Y AR 2 |2014- . [ 06/01/2021. | PAYAOWN.......coonivnirrireieiienieens [ coneiriesiinsiesiisnins | crereins 141,858 | .......... 141,858 | .......... 145,261 144,074 (2,216) (V2 41:) ) RIS IO 141,858 |...... 0| e 2,028 | 05/25/2054.| 1.AFE.........
New Residential Mtg Ln Tr RMBS Ser
64829C AD 0 [2015- . [ 06/01/2021. | PAYAOWN.......coonirmiirireiiniierieees | coseiriesiinsissiienins | cveneins 191,233 | oo 191,233 | v 195,852 194,001 (2,768) (2,768) | oo | e 191,233 |...... 0| e 3,029 | 04/25/2052. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830B AA 5 |2017- . [ 06/01/2021. | PAYAOWN.......coonvrrirrireieerieninens [ eorneirissississsienins | ceeneins 381,343 | .......... 381,343 | .......... 394,208 390,826 | ..ocvverieriiens | e (9,483) [ .oovvererrreins [ e [CRESK ) RS I 381,343 | ...... 0 | e 6,245 | 08/27/2057. | 1.AFM.........
o New Residential Mtg Ln Tr RMBS Ser
m 648300 AB 9 [2019- . [ 06/01/2021. | PAYAOWN.......coomrirmirrineiierierinens [ coneirnssissinenienins | ceeeeins 900,969 | .......... 900,969 | .......... 963,333 955,840 | ..voevercireris | s (54,871) | ooeverererncerns [ e (54,871) | vvvreereererin | e 900,969 |...... 0. 16,230 | 12/25/2057.| 1.AFM.........
o New Residential Mtg Ln Tr RMBS Ser
_U'I 648306 AB 2 |2018- . [ 06/01/2021. | PAYAOWN.......coonirrivnrireiierierinens [ eoneirieeissineisienins | coeeeen 664,042 | ......... 664,042 | ......... 687,598 685,171 | .eveerereerienns | s (VAT i) | [ DO (21,129) | v | e 664,042 |...... 0. 11,295 | 12/25/2057. | 1.AFM.........
H New Residential Mtg Ln Tr RMBS Ser
64830H AA 2 [2019- . [ 06/01/2021. | PAYAOWN.......cvomvrrienrireiierierinens [ eoneiresississisenins | cveeein 688,861 | .......... 688,861 | .......... 698,099 695,910 | ..cvvoverrrirer | e (7,049) [ oo [ s (7,049) | oo | e 688,861 |...... 0 | e 9,320 | 02/25/2049. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830K AA 5 |2018- . [ 06/01/2021. | PAYAOWN.......covmvrrrercirerierinrinens [ coveenesissinerienins | eoeenen 498516 | .......... 498516 | .......... 533,723 528,577 | .ovvveeereverivers | ereeerd(30,061) [ oo [ rereennea(30,081) | oo | v, 498,516 | ... 0 05/25/2058.
New Residential Mtg Ln Tr RMBS Ser
64830T AD 0 |2020- . [ 06/01/2021. | PAYAOWN.......covnvrrrerrirerierieninens [ coneenssissinersienins | eveeines 384,512 | .......... 384,512 | .......... 395,458 394,158 | .ovvveerverien | erreeereea(9,648) [ oo [ veiierenn(9,646) [ i | 384,512 | 0 5,534 | 10/25/2059.
New Residential Mtg Ln Tr RMBS Ser
64830W AD 3 |2019- .. | 06/01/2021. | PAYAOWN.......coorvrrrrrrirerreiierinens [ e | e 444,129 | i 444129 | .......... 457,176 454,067 | .ovoeveecreeres | eerereenn(3,938) | e | eerienennn(9,938) | o | e 444,129 | 0 12/25/2058.
653240 AA 9 |Newtown CTL Ser2002 6.082% 05/15/23 | .. | 06/15/2021. |[Redemption ~ 100.0000..........ccccee | corerrrvrvmrremmrverirens [ e 70,902 | i 70,902 | .o 70,900 | coovrvrrirnns 70,902 T e | e T | [ v 70,902 | 0 05/15/2023.
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 . [ 06/01/2021. | PAYAOWN........oonrvvreireireiineieciinins | e | oevesseiineins 738 | oo 738 | oo 738 737 I ST IV L 738 |...... 0 15 | 03/25/2034. | 1.AFM.........
Nomura Asset Sec Corp RMBS Ser 2006-
65535V US 5 [AR2 .| 06/25/2021. [ PAYAOWN.......oovvrivrririinirnrieriniiee | vevrvevsissniensssssees | vveernnes 38,758 | oo 38,758 | oo 12,111 | 12,111 26,647 26,647 | ..o, 38,758 |...... 0 222 | 04/25/2036. [ 1.D FM.........
Northwest Airlines LBASS EETC Ser 2001-
667294 AW 2 |1 .| 04/01/2021. | PAYAOWN.......cvurirerriciiereiersninees | eveersssseeensssienins | eresnenes 251,529 | .......... 251,529 | .......... 286,114 256,318 3,260 (8,049) (G £:1) 1 T ISR 251,529 |..... 0 8,855 | 10/01/2023. | 3.B FE.........
Northwest Airlines LBASS EETC Ser 2001-
667294 AW 2 |1 .| 06/23/2021. [ VAIOUS......cvorvrireriririrenieisisssiens | vevsersssseiesnnisnees | evveees 1,514,229 | ....... 1,514,229 | ....... 1,722,435 ....1,543,058 ..1,514229 | ... 0 ... 137,948 | 10/01/2023.|3.B FE.........
NRRC-D Facilities Corp CTL GSA Rev Bd
670208 AA 8 |Ls .. | 06/07/2021. | Redemption ~ 100.0000..........ccocc. [ wverererermremmiiinniinns | e 75,678 | .ccooneee. 75,678 | ..coonnee. 75,678 | .ooovvirine 75,678 | cooeveerncianne [ vrrvneinnennnies [ | eovnersniinnninenn0 v | v 75,678 | i 0| e 2,051 | 11/07/2023.
69352P AQ 6 |PPL Capital Funding Inc SrNt 4.125% 0.. | .. | 06/30/2021. [ Call  113.6770......ccccvevrrmrervernnns | corrrrrrerirerieeeneeis | eeveees 1,818,832 | ....... 1,600,000 | ....... 1,882,304 | ..o | ceereeissninennes | v (13,234) [ oo [ e (13,238) [ e | 001,869,070 | oo ..(269,070) | ...... (269,070) | .....265,582 | 04/15/2030.
70069F MS 3 |Park Place Securities Inc RMBS Ser 2005- | .. | 06/25/2021. | PAydown............cocuneiemiinniiieiiiniins | onviessiiieiiienisnionns | oviienes 501,623 | .......... 501,623 | .......... 459,612 498,472 3,151 | | 3151 | | 501,623 | 0| e 1,735 | 09/25/2035.
70163# AA 0 |Parliament Funding (Owl Rock) Nt 2.944..|..|06/30/2021. | Redemption ~ 100.0000..........cocve. | ovrrrrereererererneennns | ovverenen 200,000 | .......... 200,000 | .......... 200,000 163,025 | cvvveveerveiinns | ervnireerenseiienes | eovernnseiinnins | vevvnisenreninennnQ [ vniesineiseine | v 200,000 oo 0 3,647 | 07/15/2030.
Parmer 31 (Austin TX) CTL Pass CTL Ser
70176@ AA 7 |A .| 06/15/2021. | Redemption ~ 100.0000.........ccccrers | corererrrrrerererreninnees | eveerenns 113,104 | ......... 113,104 | .......... 113,953 113,747 (643) | evvvncervrinens | e (643) | o | v 113,104 | 0 01/15/2032.1.C ...
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7T4041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser. | .. | 06/24/2021. | Paydown 305,647 32,632 RV 7.2 IO TR 338,279 0 1,752 | 12/24/2033.
74042C  AA 6 |Preferred Term Sec Ltd LBASS Sr Nt CI A- | .. | 06/22/2021. | Paydown ...84,281 242 84,523 0 03/22/2038.
74042T AC 5 |Preferred Term Sec Ltd LBASS Nt Cl A-2 P| .. | 06/22/2021. | Paydown ..17,161 5,655 22815 0 12/22/2037.
74043A  AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt CI | .. | 06/22/2021. | Paydown LAB.5T4 | i | e 1270 | | 1,270 0 . 12/22/2036.
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/25/2021. | Paydown 142,791 23,819 0 238 | 08/25/2037.
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A| .. | 06/01/2021. | PAYAOWN............coorrveemrviinrriinnines [ covirmrerinneiinnniienes | cevieeenens 12121 | 11,809 | coooverrn6,643 | o 6,643 09/25/2037.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 CI| .. | 06/15/2021. | PaYAOWN........orvvvvvvcvrmssninnninnns | wovvissssssnsnsssssisinns | eevvisines 174811 | ..., 174,811 174,776 03/15/2033.
81745 AA 3 |CI .. [ 06/01/2021. | Paydown..........ccoovvveiiinricciieniienis [ e | v 218,400 | .......... 218,400 218,217 12/25/2043.
81746H AB 7 |Sequoia Mtg Tr RMBS Ser 2017-CH1 CI A2] .. | 06/01/2021. | PAYAOWN.......ovuurrvrvvviiriissnsnnniniis | wovvisssssnsnsssssiiinns | evvvisines 151,005 | .......... 151,005 152,570 10/25/2047.
863576 FK 5 (2006- . __ .. | 06/25/2021. | Paydown ,202,453 ..2,202,453 2,155,645 02/25/2036.
86359B JU 6 |2004- . [ 06/01/2021. | PaYAOWN. ... [ o | oo 105 | oo 105 104 03/25/2034.
TBW Mtg Backed RMBS PTC Ser 2007-2
o 872227 AA ClIA1 .. [ 06/01/2021. | PaydOWN............ccovorviceiiiriiinis [ e | o 79,532 | oo 79,532 | oo 48,972 | oo 39,756 | .......... 9,216 | ......... 30,560 | ..o | o 39,776 | oo | s 79,532 0 892 | 07/25/2037.{1.D FM.........
Il s7260A BJ 3 |T-Mobile USAInc 1st Lien 2.550% 02/15. | .. | 05/27/2021. | Tax Fre@ EXCNANGE...oooervrcr | s | o 2,569,507 | ....... 2,500,000 | ....... 2,573,150 2,572,097 (2,590) 2,569,507 0 58,969 |02/15/2031.|2.C FE........
8 89054X AD 7 |Topaz Solar Farms LLC Nt 4.875% 09/30/|.. | 04/14/2021. | Call 0.0000.......c0cmmiimmiiinris | corrieneieneiennis | e 4/ OO OO 0 [ 1,425 | 09/30/2039. | 3.BFE.........
. Towd Point Mortgage Tr RMBS Ser 2017-1
o 89173F AA 8 |C . [ 06/01/2021. [ PaYdOWN...........ccvveirririiiciiinies [ e | o 829,868 | .......... 829,868 | ......... 813,270 819,557 0 10/25/2056.
Towd Point Mortgage Tr RMBS Ser 2018-3
89175M AA 1 |C .| 06/01/2021. | Paydown 352,089 | .......... 352,089 | .......... 371,592 369,897 | ..o [ s (17,808) | ..o [ v (17,808) | ..o | v 352,089 (U I 5,541 | 05/25/2058. | 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2019-1
891778 AA 3 |C . [ 06/01/2021. [ PaydOWN. ..o [ e, | o 493,891 | .......... 493,891 | .......... 490,883 491,248 2,643 2,643 | oo | e 493,891 (U I 6,118 | 03/25/2058. | 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2019-4
891788 AA 2 |C . [ 06/01/2021. | PaydOWN...........cvvvvrviriiciiiinies [ o | o 478,585 | .......... 478,585 | ......... 483,224 482,321 (3,737) (I T ) O 478,585 (U I 5,824 | 07/25/2059. | 1.AFM.........
Tricon American Homes RMBS Ser 2020-
89613) AA 8 |SFR2 . 1050172021, | PaYdOWN........oovvvrririciiieriniiiiens [ e | e 313 | e 313 | e 313 13 [ i e [ | (U 313 0 2 [ 11117/2027. | 1.AFE........
UBS-Barclays Comm Mort Tr CMBS Ser
90270R BF 0 [2012- .. [ 06/01/2021. | PaydOwN.........cvveviirinrineiinniinens [ e | e 871,841 864,417 870,535 | ..ovvverriins | e 1,306 | .o 12/10/2045. [1.AFM.........
90932) AA 0 |United Airlines LBASS Ser 2019-2 AAPTT | .. | 05/01/2021. | Redemption  100.0000, 96,504 ..96,504 ...96,504 .0 11/01/2033.
90932K AA 7 |United Airlines LBASS Ser 2019-2 B PTT... | .. | 05/01/2021. | Redemption  100.0000 99,932 97,559 2,373 2,373 99,932 11/01/2029. | 3.
91831A AC 5 |VRXEscrow Corp SrNt 6.125% 04/15/25 | .. | 06/30/2021. | Redemption ~ 102.0420..........cccc. | covvrvvermrerirmmnrrinnis | v 10,204 10,213 (8) (8) 04/15/2025. |4.BFE.........
92343V BR 4 |Verizon Communications Inc SrNt 5.150. | .. [ 05/28/2021. [ Call  110.3160........cccccurvrimrienns [ eorvrriverirerireninnins | s 5,515,800 | ....... 5,000,000 5,391,700 5,125,859 | ..oocvvvvirveiins [ e (17,896) | ..ocvvvverciins [ e (17,896) | ...vovvverivceri | weerreen5,107,963 | e ...(107,963) 09/15/2023.
92837D AA 5 |Visio RMBS Ser2019-2 CI A1 2.722% 11/{ .. | 06/01/2021. | PAYAOWN........ooourveereiiereiieneiinns | coreeieeeriseeiensiins | ceevienes 725814 | ........ 725814 | ........ 727,978 727,671 | [ s (1,857) | oo [ e (1,857) 11/25/2054.
92837D AB 3 |Visio RMBS Ser2019-2 CI A2 2.924% 11/ .. | 06/01/2021. | PaydOwn.........ccccovevuirumrireiinniinnns [ e | coveiis 102,319 | v 102,319 | v 102,317 102,295 25 25 11/25/2054.
Washington Mutual MSC Mtg PT RMBS
939348 AE 8 |Ser20 .1 06/01/2021. | Paydown 86,973 LTTH4T | 59,610 289,610 [ oo e e | 0 [ | 59,610 [ | 27,363 04/25/2037.11.D FM.........
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .| 06/01/2021. | Redemption  100.0000. 20,128 | .o 20,128 | .o 20,128 220,128 [ e e [ | s (V1 ORI 20,128 0 559 | 08/01/2027.{2.B ..............
Wells Fargo Bank Northwest NA CTL
94978%# AU 1 IMWRAL .1 06/15/2021. | Redemption ~ 100.0000........cccccoe. | covrvvmmrererirerinnins | cvvreriens 13,779 | v 13,779 | v 14,427 ...14,096 (317) (L4 TR I 13,779 0 508 | 05/15/2032.{1.B .....cccoo.uue
Wells Fargo Bank Northwest NA CTL CVS
94978# AX 5 |Co .1 06/10/2021. | Redemption  100.0000..........cccoow. | coveremrreemmiianeiiinns | o 136,808 | .......... 136,808 | .......... 136,808 136,808 | ...oovvvinniees [ | e | i (U0 EOPOPPORIOTON IDT 136,808 0. 14,424 1 10/10/2024.|2.B ..............
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Wells Fargo Comm Mtg Tr CMBS Ser
94989E AH 0 |2015-LC . [ 06/01/2021. | PAYAOWN.......oorvirrircrrerierninerinens | cerverissiienieninsenns | soveseessessnenienins | sovesssssssssessenins | eossessnens 36,291 WABAT8 | s | v (15,478) | ooververerris [ e (15,478) | ..vevecernerieenns | ceereriseriserienireenne 0 | e 2,090 | 04/15/2050. | 1.AFE.........
Wells Fargo Comm Mtg Tr CMBS Ser
95000C BC 6 |2016-NX .. [ 06/01/2021. | PAYAOWN.......coouvrrverrircrierienenees [ e | eovennn 468,706 | .......... 468,706 | ......... 482,763 AT3A472 | e | e B,766) | e | evereeeenen(B,766) | v | e aB8,706 | e | s [0 | 6,609 | 01/15/2059.
98212B AE 3 |WPXEnergy Inc SrNt 5.250% 09/15/24.. | .. | 06/10/2021. | Tax Free EXchange.........cccucvvinee [ vovvvevenenerinencrenns | vven 3,915,535 | ....... 4,000,000 | ... 3,820,000 3,900,901 | ovvevvrernnve | e 10,835 [ o | e 10,835 [ | 3,911,535 | i | 4,000 | 4,000 154,583 | 09/15/2024.
000000 00 O |VTBBank OJSC Sub Nt 6.950% 10/17/22|D| 04/13/2021. | Direct ..591,500 .560,000 608,888 591,152 | v | eerrenene(d817) s [ @817) s | i 586,334 | i | 10000.5,166 | ......5,166 | ... 19,244 | 10/17/2022.
000000 00 O |Sberbank of Russia Sub Nt 5.125% 10/29 | D| 04/15/2021. | Direct 301,963 | .......... 290,000 306,965 300,843 | ..o | e (1T21) s [ (B721) [ | 299,122 [ i | 2,841 | 2,841 | e, 7,018 | 10/29/2022.
DTEK Finance PLC 1st Lien PIK 10.750%
000000 00 O |1 D| 05/17/2021. | Taxable Exchange...........ccccoocuvvies | corvivnrivciiieriinciinns | e 480,797 | .......... 600,000 | .......... 545495 | .............. 245,700 | .....136,848 | ........3,145 | i | i 139,993 12/31/2024. | 6. FE............
000000 00 O |China Evergrande Group Sec Nt 8.750% 0| D| 05/04/2021. | DIFECE...........cvveurvemeremmermrirerierirenes | oveeesersenirenerseennnes | veverenes 169,894 | .......... 205,000 | .......... 183,475 | v 169,747 ...18,946 06/28/2025. |4 B FE.........
000000 00 O |Office Cherifien Des Pho SrNt 4.500%.... | D| 06/23/2021. | Call ~ 106.0000.........cccsuwrrerermeerns | rrremerreriererneesanns | covvrenes 826,800 | .......... 780,000 | .......... 833,606 557,179 ....(4,300) 10/22/2025. | 3.AFE.........
000000 00 O |Volcan Cia Minera Sr Nt 4.375% 02/11/2. | D| 04/06/2021. | Direct 338,036 | .......... 330,000 336,105 (217) 02/11/2026.
000000 00 O |MHP Lux SA SrNt 6.950% 04/03/26........ D 05/19/2021. | Direct ..248,400 .240,000 178,214 183,640 2,876 ..10,564 | 04/03/2026.
o 000000 00 O |Akbank TAS Sub Nt Fix to Float 7.200%.. | D| 05/05/2021. | DIF€CL..........covuruerererrermrireiirerirenes | ovvienerienienerseesnns | cveverenes 354,813 | .......... 350,000 | .......... 337,750 | oo | e | v 198 | [ 198 [ | e 337,948 | i | 10, 16,864 | ... 16,864 | ......... 3,570 | 03/16/2027.
T ooo000 00 o0 Turkiye Garanti Bankasi Sr Nt 6.125% 0.. | D | 04/14/2021. | DIrECE...........oeveurrermrerneemneerineinneinns e | covreend 636,438 | .......... 645,000 | ......... 603,631 608,368 05/24/2027.
8 000000 00 O |Leviathan Bond Ltd Sec Nt 6.500% 06/30 | D| 04/12/2021. | DIFECE..........cvveurverererrirmrirerierirenes | evveeserienienerseeinns | vevirenes 337,125 | .......... 300,000 | ......... 325,125 06/30/2027.
. 000000 00 O |AlCandelaria Spain SLU Sec Nt 7.500%. |D| 05/12/2021. | Call ~ 110.5000........cccomevrrmrermmrrns | erremmrrerierernennenns | cervreees 309,400 | .......... 280,000 308,420 307,027 06/15/2028.
o 000000 00 O |Metinvest BV SrNt 7.750% 10/17/29....... D| 06/16/2021. | Direct v 223,250 .200,000 197,500 197,594 10/17/2029.
000000 00 O |AlfaBank AO Via Alfa Bond Sub Nt 5.95.. | D| 06/16/2021. | DIrECL...........cvvumrermermmeererirerserirenes | ereesersessenesseesanns | oeveeees 310,488 | .......... 295,000 287,404 287,763 04/15/2030.
ACWA Power Mgmt Invst Sec Nt  5.950%
000000 00 O |12 D | 05/11/2021. | DIFECL.......cvvevvrrerereeereeeiesreeesienes | cevviesseessiessessnnns | ervienns 359,138 | .......... 305,000 | .......... 327,113 325,419 (664) 12/15/2039.
00654A AA 4 | Adani Green Energy UP SrNt 6.250% 12/| D | 06/22/2021. | Direct cerereen222,000 | e 200,000 | ......... 200,000 200,000 12/10/2024.
00870W AA 4 | Al Candelaria Spain SLU Sec Nt 5.750%. | D | 05/11/2021. | DIfECL.........ccvvemmeremrernerrmneeserinneennes | corneirneeinssiseisenins | eeeeeenes 280,700 | .......... 280,000 | .......... 280,000 06/15/2033.
03847Q AA 1 |Arabian Centres Sukuk Il Sr Nt 5.625%.... | D| 04/22/2021. | Direct 206,250 | ......... 200,000 200,000 10/07/2026.
15236F AB 6 |Centrais Eletricas Brasilier Sr Nt 4.6......... D| 06/16/2021. | Direct ..667,875 .650,000 660,395 659,702 (409) 02/04/2030.
19533P AC 4 |Colombia Telecom Sr Nt 4.950% 07/17/30| D | 05/06/2021. | DIFECE..........cvvurvererimrirmrieiiienirenis | orvieserienieniressienns | ovvirenas 420,390 | .......... 405,000 | .......... 417,800 417,471 (395) 07/17/2030.
200447 AH 3 |Comision Fed De Electric Sr Nt 3.348%... | D| 04/23/2021. | DIr€CL..........evvrrurmerimieereeirerierirenes | eveesersensenesseesenns | oseenenes 256,056 | .......... 265,000 | .......... 265,000 02/09/2031.
Continuum Energy Levante Sec Nt
21218M  AB 1 |4.500% D | 06/18/2021. | DIFECL. ......cvvurvrrrvrrerrreinerinnerserirenes | eveessersseniesesseesnnns | eevenenes 365,650 | .......... 355,000 | .......... 355,000 08/09/2026. | 3.AFE.........
37363B AB 4 |Georgian Railway JSC SrNt 4.000% 06/1 | D | 06/16/2021. | DIr€CE.......c..vvvrevrerereererrrrinnreierinnis | everveneirerssissirenes | cvveenes 202,250 | .......... 200,000 | ......... 200,000 06/17/2028. |4 AFE.........
Grupo Kuo SAB De CV Sr Nt 5.750%
40052C AC 0 |07/07 D | 05/28/2021. | DIFECL.......vvurvrerereiireirerirneisniieies | eveesseiseesiesesseesenns | evveenes 314,550 | ......... 300,000 | ......... 294,750 295,915 218 07/07/2027.|3.C FE.........
HSBC Holdings PLC SrNt 5.100%
404280 AK 5 |04/05/2 C| 04/05/2021. | Maturity. 9,000,000 ..9,000,000 .8,980,470 8,999,365 635 635 9,000,000 0 ... 229,500 | 04/05/2021.
55388R  AA 4 |MV24 Capital BV 1st Lien 6.748% 06/01/. | D | 04/20/2021. | DIrECE.........ccvvvmmerermrereermeersrineinnes | corneereeissiserinenins | eoveenes 599,401 | .......... 567,792 | .......... 567,792 567,792 | .ooeveerierieees | cvvrrerierieeinee | everienineenes | e 0 567,792 | ..vveerrrrnans | e 31,609 | .ooooce 31,609 | ... 15,007 | 06/01/2034.
MARB BondCo PLC Sr Nt 3.950%
566007 AC 4 |01/29/31 D | 05/24/2021. | DIFECL.......vvurvreerrerrreireeinnerierirenes | everseersensensseesnes | vevenenes 370,755 | .......... 385,000 | .......... 385,000 | ..ovvuerrrerrererienes [ e | e [ e | e (1 PO ISR 385,000 | ..ovvrnrrrereries | oo (14,245) | ........ (14,245) | ......... 4,942 |01/29/2031. [3.C FE.........
Minerva Luxembourg SA Sr Nt 4.375%
603374 AF 6 |03/ D | 04/13/2021. | DIFECL. ......cvvurercererrreimeeisnerierirenes | everssersensensseensnes | vevenenes 405111 | ... 415,000 | .......... 410,858 25 25 | o | e 410,884 | ..o | e (CRAK) ] p— (CNEE)] p— 1,362 | 03/18/2031.|3.B FE.........
62459L  AA 7 |Movida Europe SA SrNt 5.250% 02/08/31| D| 04/14/2021. | DIreCt..........ccovurvrerinrinnrinniiieiiienis | coreissiieesienienienns | v T3 | 735,000 | ......... 735,000 | .ocooeeeieiriieiinns | e e | | (V1 VUTTRIOTOT ISRN 735,000 | .o | s (23,888) | ........ (23,888) | ......... 7,289 | 02/08/2031. |4.AFE.........
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Nordea Bank AB Sub Bk Nt 4.875%
65557F  AA 4 |05/13/ C| 05/13/2021. | MAUIIY.......coocerereeerrcrierieeeieeine | vevereeissrserienienes | eeves 5,000,000 | ....... 5,000,000 | ....... 4,631,100 | ..ccooveer 4,985,574 | ..o | i 14,426 | oo | s 14,426 | ..o | e 5,000,000 05/13/2021.|1.GFE.........
68373N  AA 3 | OP Servicios Mega Sr Nt 8.250% 02/11/2 | D | 04/21/2021. | Dr€C...........covveervmiiniiimniiiiniicnsinns e | e 357,300 | ......... 360,000 | ......... 365,850 (77) (T7) [ oo | v 365,773 02/11/2025.|3.C FE.........
71647N  BE 8 |Petrobras Global Finance SrNt 5.093%... | D | 04/28/2021. | DIr€Ct...........oevuerermrvreermemrrrineines | o | coveere 674,688 ....635,000 ....669,040 668,211 (991) (991)] ... ..667,220 01/15/2030. | 3.C FE........
83006L AB 9 |Sixsigma Networks Mexico Sr Nt 7.500%. | D| 05/27/2021. | Direct 89,563 | .........105,000 | .........105,000 | ......cccoo..ce 97,388 | .......... 7,613 7,613 ..105,000 05/02/2025. | 4B FE.........
899415 AG 8 |Tullow Oil Pic Sec Nt 10.250% 05/15/26... | D| 06/16/2021. | DIFECL..........evvrrrvrmererrerrrirerierirenes | evveererserienerseesnnes | vevinenes 451,600 | ......... 430,000 | ......... 430,000 | ..ovooeereerrrierienes [ e [ e [ | e (1 PPN ISR 430,000 05/15/2026.|4.C FE........
90015W AK 9 |Turkiye Vakiflar Bankasi Sr Nt 6.500%..... D| 06/15/2021. | Direct ....206,000 ....200,000 ....198,916 198,916 ..199,026 01/08/2026.|4.B FE.........
90015Y AB 5 |Turkiye Sinai Kalkinma Sr Nt 5.875% 01.. | D | 06/15/2021. | Direct v 286,853 | ..........285,000 | ..........283,481 ..283,594 01/14/2026.|4.C FE.........
90471M  AD 4 |Unifin Financiera SA DE SrNt 9.875% 0.. | D| 04/21/2021. | DIr€CL..........cevvrrerermmrrirererneirerinnes | eveemeesessesisseesinns | eevrenes 374,581 | .......... 365,000 | .......... 365,000 | ..ovouernririneiienes | e | e [ e | o0 [ | e 365,000 01/28/2029. | 3.C FE.........
P8704L AB 4 |Sixsigma Networks Mexico Sr Nt 7.500%. | D| 05/27/2021. | DIr€Ct.........cvuvnrueimiimirnmminmiiniienes | ovniesmrienienssnnsnns | converenes 340,000 | .......... 400,000 | ......... 371,500 | oo 185,500 ) I 374,225 I (34,225)| ........ (34,225) | ....... 16,958 | 05/02/2025. |4.BFE.........
3899999. Total - Bonds - Industrial and MISCEIANBOUS. ... vuuiiriiisiiririiiis | aiiiisesis e sees sttt een ...237,782,214 |...260,649,617 |...230,843,872 | ....... 220,009,204 | ......358,028 | ......(114,283)] ..cccovoeien0 | 000243745 | o0 | i 229,782,644 0].1,833954 |... 1,833,954 | 10,294,650 XXX XXX
Bonds - Unaffilited Bank Loans
000000 00 O |Capstone Logistics Acq 1st Lien Term Ln...| .. | 06/30/2021. | Redemption ~ 100.0000. 5,002 | e 5,002 | 4,956 | 4,199 45 45 5,002 0 12/15/2024.
000000 00 O |HCAIncTermLnB-12Nt1 1.878% 03/13|..|06/30/2021. |[Redemption ~ 100.0000..........ccccve. | vevererrrrrrerererirenes | crvee 3,640,837 3,640,837 | oo [ e | e | e 0 3,640,837 0 03/13/2025.
000000 00 O |Vistra Operations Co LLC Incremental Ter. | .. | 06/30/2021. | Redemption  100.0000 21,619 ...21,098 183 183 | e 21,619 0 12/31/2025.
000000 00 O |Berry Plastics Corp TermLnZ Nt 1 1.8.... |.. | 06/14/2021. | Redemption  100.0000 (5,956) (5,956) 2,292,607 0 07/01/2026.
000000 00 O |Sonny's Enterprises LLC Delayed Draw Ter|.. | 06/30/2021. [ Redemption ~ 100.0000..........cccoe. | corrrrrerrrnrrmermenmienins | vvrnrieeenn 915 | 915 | 915 | 915 | s | e | e 0 915 0 08/31/2026.
000000 00 O |Sensata Technologies New #2 1st Lien Ter | .. | 06/30/2021. | Redemption  100.0000 (27) (V1) — 7,453 0 09/20/2026.
14852D AC 5 |Castle US Holding Corp Term Ln Nt 1 3... .. | 06/30/2021. | Redemption  100.0000 187 (16) 171 7,813 0 01/31/2027.
18449E AD 2 |Clean Harbors Inc New TermLn 2Nt 1 1. |.. | 06/30/2021. | Redemption  100.0000 36 2 38 0 94 | 06/30/2024.
24702N  BF 6 |Dell International LLC Term LnB-2 Nt 1.... | .. | 04/30/2021. | Redemption ~ 100.0000................ (53 ORI IO 6 0 52 | 09/19/2025.
28414B  AF 3 |Elanco Animal Health Inc Term Ln Nt 1...... .. | 06/30/2021. | Redemption ~ 100.0000.........cccow. | vorervrmrrermnrnerrerrns | ervverreennne8,250 | ciiiiiien6,250 | civiieere8,250 | 8,250 [ o | e [ | s 0 0 59 | 08/01/2027.
44969C BH 2 |Quintiles IMS Term Ln B-2Nt 1 2.104%... | .. | 06/30/2021. | Redemption ~ 100.0000 29 (12) 17 0 22 | 01/18/2025.
44989* AA 1 |IQNavigator Inc 1stLien TLNt1 5.655..... .. | 06/30/2021. | Redemption  100.0000, 54 54 0 216 | 08/20/2024.
45778E  AG 9 |Innophos Holdings Term Ln Nt 1 3.825%. | .. | 06/30/2021. | Redemption  100.0000, 23 23 0 95 |02/07/2027.
552462 B# 9 |Lytx Delayed Draw Term LnNt1 7.000%. | .. | 06/30/2021. | Redemption  100.0000 3 3 s | e 6 0 22 |02/28/2026.
552462 B@ 1 |LytxTermLnNt1 7.000% 02/28/26......... .. | 06/30/2021. | Redemption  100.0000. 14 55 69 0 [ i 127 | 02/28/2026.
Community Brands Incremental DD Term
60367* AA 9 |Ln .. | 06/30/2021. | Redemption  100.0000. 2,703 | coveereen2,703 | 2,703 | 2,567 135 135 | i 2,703 0 12/02/2022.
60367 AB 7 |Community Brands Incremental Term Ln Nt| .. | 06/30/2021. | Redemption ~ 100.0000..........ccccove | vervrvemrireriveneirens | woverenns 14,115 ...13,409 675 31 706 14,115 0 12/02/2022.
70466@ AA 6 |Peach State Labs Inc Sr Sec Term Ln Nt 1 | .. | 06/30/2021. | Redemption  100.0000. 29,616 ...29,596 21 21 29,616 0 01/01/2023.
79546K AE 0 |Sally Beauty Holdings New Term Ln B-1 Nt| .. [ 06/30/2021. | Redemption  100.0000..........ccccovs | vorrvrrermrrrerivmrnnrenes | wovervnis 18,000 ..17,820 228 (48) 180 [ v [ v 18,000 0 07/05/2024.
83549# AA 8 |Sonny's Enterprises LLC TermLn Nt 1 7..|.. | 06/30/2021. | Redemption  100.0000 5945 | ...cceee..5,945 | 5,826 | 5,833 13 113 5,945 0 08/31/2026.
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt| .. | 06/30/2021. | Redemption ~ 100.0000 56,242 55,715 77 (243) 528 56,242 0 06/01/2024.
US Foods Inc New Term Ln Nt 1 1.854%
90351H AB 4 |0 .. | 06/30/2021. | Redemption ~ 100.0000..........cccce. | vorerermrvmrecnncnirires | rereennn 720,819 | ...0n 720,819 | ... 725,189 | .............708,925 | ........ 14,108 ..720,819 0 06/27/2023.
000000 00 O |BurgerKing TermLn B-4 Nt1 1.854% 11 |A| 06/30/2021. | Redemption  100.0000 48 2,229 0 11/14/2026.
68371Y AJ 2 |Open Text Corp Term Ln Nt 1 1.846% 05/| A | 06/30/2021. | Redemption  100.0000 20,556 0 05/30/2025.
000000 00 O |Desarrolladora Energetica SA Term Ln 1L. |D| 04/15/2021. | Call  100.0000, 360,486 30,040 ...210,283 210,283 .1 05/01/2021.
000000 00 O |Desarrolladora Energetica SA Term Ln 1L. | D| 04/15/2021. | Taxable Exchange..........cccccccoovveees | covivviicniiivciveiinnns | 000,805,948 | 101,311,095 | .........852,212 | ............. 786,657 | ........ 65,555 | ..o | e I (46,264) | ........ (46,264) | ... .105/01/2021.




Statement for June 30, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
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) BJAC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
8299999. Total - Bonds - Unaffiliated Bank LOANS...........ciiiiiiiiiniiiiiins i ssssssssssssssnssensssnissnssens | onioas 8,299477 | ....... 8,804,624 | ... 8,145,621 | .......... 5,718,873 | ..... 111,829 | .........d (7.975) | oo [ 103,854 | .. L0 8,135,457 |..ccoeenn0 | 164,019 | ...... 164,019 | ...... 55,740 XXX XXX
8399997. Total - Bonds - Part 4...........c.ccoocviimiiiiniiiniissiccssiissssicsssi ....293,111,800 |....316,526,144 |....288,264,760 | ....... 271,670,450 | ...... 476,171 | ......(579,350) | ..ooccooea0 | e (103,179) | .. O 284,804,582 .0 ..2,141,602 |..... 2,141,602 | 11,339,188 XXX XXX
8399999. TOtAl = BOMAS. ...t e b skt ...293,111,800 |....316,526,144 | ....288,264,760 | ....... 271,670,450 | ...... 476,171 | .....(579,350) | ...cooceeenn0 [ i (103,179) | cooovvvcnencn 0 ... 284,804,582 | ...l 0].2,141,602 |.... 2,141,602 | 11,339,188 XXX XXX

8°6030

Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred

059501 AD 8 |Banco Davivienda SA Jr Sub Nt 6.650% P| D | 05/05/2021. | DIreCt.......ccovvemrernmmeiminmmisnnssnrinenes | evener 360,000.000 | ......... 363,150 | ..o [ e 360,000 XXX 4AFE....
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred............coooovvieiioeeinoneninieeens | v 363,150 XXX | 360,000 0 0 0 0 XXX XXX
8999997. Total - Preferred SHOCKS = PaM 4... ..o e stes s ssss sttt nesnnes | enesaneias 363,150 XXX 360,000 0 0 0 0 XXX XXX
8999999. TOtal = PrEfEITEA SOCKS. ... vttt ettt ettt | nniaenes 363,150 XXX | 360,000 0 0 0 0 XXX XXX
9899999. Total - Preferred and COMMON SHOCKS. ...t creiiiensenessses s snssnnssensenssne | osnssenes 363,150 XXX s 360,000 0 0 0 0 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks. ....293,474,950 XXX ....288,624,760 | ....... 271,670,450 | ...... 476,171 .2,144752 | ..... 2,144,752 | 11,340,186 XXX XXX




Statement for June 30, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

9030

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule / of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
Swaps - Hedging Effective - Excluding Variable Annuity G Under SSAP No. 108 - Foreign Exch
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 444 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 03/13/2013.... | 04/17/2023.... | cvoovvvverenens ....14,920,000 (4.05 GBP)| ..oooevvenrrineniens [ covrinerisseninenies | ceereennn 49,786 | i 1,089,000 |..... 0 1,255157 | i [ (161,000) [ ..oovvveerssnnrene [ s | ceveeenns 100,010 | ..ocoovrveene 100/QL......
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange. 0 0 .1,089,000 XXX ....1,255,157 0 [ (161,000) | ... ..100,010 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 .1,089,000 XXX ....1,255,157 0 [ (161,000) | ... ..100,010 XXX XXX
Total - Swaps
1379999999. Total-Swaps-Foreign Exchange 0 0 .1,089,000 XXX ....1,255,157 0 [ (161,000) | ... ..100,010 XXX XXX
140¢ . Total-Swaps 0 0 .1,089,000 XXX ....1,255,157 0 [ (161,000) | ... ..100,010 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 [V 49,786 | ............ 1,089,000 [XXX]....1,255,157 |.................. 0 ... (161,000) | ..o 0 [ 0 [ 100,010 XXX XXX
1759999999. TOTAL 0 [V 49,786 | ............ 1,089,000 XXX] ....1,255,157 | ..ccovvvrrinnac 0 .. (161,000) [ ...ooovvvvenenne (V)] [ 100,010 XXX XXX
(a) Code Description of Hedged Risk(s)
1 REBALANCES PORTFOLIO DURATION
2 MANAGES CASH FLOW RISK
3 HEDGES THE EQUITY RISK OF A LIABILITY
4 HEDGES THE INTEREST RATE RISK OF AN ASSET
5 HEDGES THE INTEREST RATE RISK OF A LIABILITY
6 HEDGES THE CREDIT RISK OF AN ASSET
7 REPLICATION OF AN INDEX
8 HEDGES THE CURRENCY RISK OF AN ASSET
9 HEDGES THE CURRENCY RISK OF A LIABILITY
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

QL Qualitative Approach for Assessing Hedge Effectiveness
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Statement for June 30, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception
Ticker Number of Notional Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point
Beginning | Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
UBS
TORBI INEE CASH DBPOSIES..... .. eeeeeeeeeeeeseeseeses e ees et sereeseeseesesseeeseeseseeseeseseesse e seeeeseeseeseseeseeseeeeseeseeseeseseeseeseseesemseeantne | oe8eeseesesessesseesnseeseesesseseesesseeseseesee et seseeeeeeeeEoeaeeseEeeEeEeEaeEoeEoEALE oot eeEeEf e e e EoeEeEALEseEee8eE e EaeEeeAeeseEseteeseeeranes | 448e81eteteesessssseseeseeseeaeeeeseesee et eesee e EeeEeeseeseEsetentee et enteenen et sesansesenantennenetnntes | ferisrasresnenad (O (U
(a) Code Description of Hedged Risk(s)
1 HEDGES THE EQUITY RISK OF A LIABILITY
2 HEDGES THE INTEREST RATE RISK OF A LIABILITY
3 REBALANCES PORTFOLIO CURRENCY EXPOSURE
4 REBALANCES PORTFOLIO DURATION
5 HEDGES THE EQUITY RISK OF AN ASSET




Statement for June 30, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book Adjusted Carrying Value Fair Value 12 13
4 5 6 7 8 9 10 1"
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Present Value of Book/Adjusted Carrying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Financing Premium Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
NAIC 1 Desig
Citibank NA.... E570DZWZTFF32TWEFAT76 | Y. 1,200,943 1,089,000 1,255,157 54,214 .100,010
0299999999. Total NAIC 1 DeSIGNAtON. ......cocurveiiriisrisossii s s ...1,200,943 1,089,000 0 1,255,157 54,214 .100,010
0999999999. Gross Totals..... 1,200,943 1,089,000 0 1,255,157 | oo [ 54,214 .100,010
1. Offset PET SSAP NO. B4........ ittt
2. Net after right Of OffSEE PEF SSAP IND. B4....... ..ottt ettt st s st ees et eeseseesse st seiee | oefeeseeseeeeEeeseeseeseeeeseeseeeeEeE 1o E e 128 e 28 eE 1 eE e 8 eE8 S e e e84 E8 e E 428 e e A e e E et aetee bt st en s et et 1,089,000 | ..o 0

8030
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Statement for June 30, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged by Reporting Entity

Citibank NA- OTC........... E57ODZWZTFF32TWEFATB.. | Ca5N.0....os s | [T PO P P P Ve

0199999999, TOAIS.........ovvoeverereeeeeeeeeeeeeeeeeeseeeeeeeseesseeeeeeses s es e eseeeseeeseseseseseseeseeesseesssesess eevresesesesesesesesseessseseseses e es et eeess s st eeseses e es e esseeesseeeseses et eeetsaesseeeseeeesares e eseeesseess e eeseses et eeteeeseieses | eeesieeseee s eet et ee ettt e et e s et et et e et et ettt e s s s e s ees e ereessess s eesesersaseessessiessssessaseeenseesses | eoerirereereeseeessessrsene] 0 0 XXX XXX

Collateral Pledged to Reporting Entity

Citibank NA - OTC...oe E570DZWZTFF32TWEFATE.. | CaSN.0.ccres et | [ cash 1,200,843 [ rosorssssrsssr XK [ s oo Veron

0299999999, TOAIS. ......eucvvuerereerseesaeissesssessseses s s s es bbb s ke R R Rs eeE8e R R R R R SRR RS 4 LR R RS R R E R R AR R AR AR £ AR R R R AR R e eRe  H4eEE R LR AR AR E RS E Rt | nebeneni s 1,200,943 | oo 0 XXX XXX XXX
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Statement for June 30, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PARTE

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

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

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

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

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

NONE




statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned as of Current Quarter

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

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

362351  AA 6 | GSAA Home Equity Tr RMBS S€r2008-20 Cl.........cvurumrrmirririererisisiisieisssissessssssesessssssssessesssssessessssssenses B I 197,209 12/25/2046.......

590212  AB 2 | Merrill Lynch Mortgage Tr RMBS Ser 2006-...........c.ovuuevererermieiereniereneineiesissiessessessesssensesinsenes . 65,664 06/25/2037.......

81378E  AA 1 |Securitized AB Receivables LLC RMBS SEI.......ciiiiiiiiiiisississeiensssissssssssssssssssssssssssessssssssessesssssssssnnses | onsssseessones 1D FM.iiinins [ v, 1,426,842 05/25/2037.......
3399999.  Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtIES. ..........vvrerrirerreeieseieinrissi s 1,689,715 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated)...........ccirririiriiiiiisiinnississsrsssse e 1,689,715 XXX
Totals
6499999. Total - Residential Mortgage-Backed SECUMHIES. ........cvviiiriiriniiiiieissse e 1,689,715 | oo 1,734,155 XXX
7099999.  Subtotal - BONMS. ...ttt 1,689,715 | .o 1,734,155 XXX
Cash Equival ( le E Part 2 Type)

000000 00 0 | Overnight Repos SEC LENDING ONLY.......iiiiiiiuimiirniesieerssrsssessnsssssensssssenssssssesenssssssnsenssssssssssssensensssssenssnssse | sosenssersessae TA s 15,396 | oo 15,396 |07/01/2021.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE).......covvrirriniriisranisrsnines 15,396 | oo 15,396 XXX
9999999, TOMAIS. ... veuierieieieieii e 1,705,111 | o 1,749,551 XXX
General Interrogatories:

1. The activity for the year: ~ Fair Value $.....(1,380,228)  Book/Adjusted Carrying Value $.....(1,373,061)
2. Average balance for the year:  Fair Value $.....7,467,631  Book/Adjusted Carrying Value $.....7,506,565
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....1,734,155 NAIC 2: §.......... ONAIC3: §......... 0 NAIC4: §........ ONAICS: §.......... ONAICE: §.......... 0

QE11




statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned as of Current Quarter

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

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

General Interrogatories:

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

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

NONE

QE12




statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOUNT OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month
Open Depositories
Bank of New York Mellon............ccocveverneernnens New York, NY......ccovvrvrrnerenns 3,051,497 | ..covenne 4,597,028 | ........... 2,334,593 | XXX
Citibank Columbus, OH 72,013 871 871 | XXX
0199999. Total Open Depositories XXX XXX 0 | 0 3,123,510 | coovrennns 4,597,899 | ........... 2,335,464 | XXX
0399999. Total Cash 0N DEPOSI..........rvvereirieiriiseeiiseseissseis sttt XXX XXX (U 0 3,123,510 | ..........4,597,899 2,335,464 | XXX
0599999. Total Cash XXX XXX (V1 - 0 3,123,510 | ..ccveeee 4,597,899 | ... 2,335,464 | XXX

QE13
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Statement for June 30, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

Exempt Money Market Mutual Funds as Identified by the SVO

825252 40 6 | SIT Investment Co Treasury Trust (AIM)............uuuurreereeemsmmmsnnrnesseseessssssssessssssssssssnes ‘ |06/30/2021 ....... 0.010 | ........ 3 566.443 34 3
8599999. Total - Exempt Money Market Mutual Funds as 1dentified DY the SVO...............iii b Seb2 AL SLLi L | 3,566,443 34 8
Qualified Cash Pools Under SSAP No. 2R

[ Nationwide Cash Management Co.........c.wwvrries | [06/30/2021...... DXl I I 6,586
8799999. Total - Qualified Cash Pools Under SSAP NO. 2R..........cccovvivnrimiiniineiererineieenies 225,945,901 0 6.586
9999999. Total - Cash Equivalents 229,512,344 34 6,594
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