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

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS...cvteeeieietie st | srieneieas 12,459,031,549 | ....ovvvrevenirrncencrrnnnnn | veevirenens 12,459,031,549 | ........... 10,464,025,882
2. Stocks:
2.1 Preferred SHOCKS. ...t sesss st ssssssessssssens | crsnesiesesns 27,769,964 | ..o | v, 27,769,964 | ... 23,008,858
22 COMMON SIOCKS. ...evuvereeercereeieceieeei et sess sttt seess st ssssnsnes | srenssssnens 8,928,688,420 | ......coccouunve 22,698,165 | ............. 8,905,990,255 | ............. 9,594,738,692
3. Mortgage loans on real estate:
B T 1 OO PSSO DTN 1,455,732,972 | oo | oneeeeeeens 1,455,732,972 | oo 1,332,981,463
3.2 Other than firSt IENS.........c.eieuiiiierieieie ettt sesies | cebsssssbsstsss s sssnsbnnies | eebonsssnsinssnssnssnsinsinsins | connsansssnessssssness s 0 [
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBTANCES).......ocvivieeictiicieteie ettt bbbt s st s snans | senbessessesanes 387,196,085 | ....covveveererierereeeieies | e 387,196,065 | .....cccove.e 403,932,964
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES).......ocvuiviieiitiee ettt bbb besaesessans | sebssssassassaes 31,120,378 | oo | e 31,120,378 | oo 31,215,437
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES).......ocveevrecrcreie e | eveeresiese i 14,003,119 | oo | e 14,003,119 | oo 3,050,000
5. Cash ($....(419,138,741)), cash equivalents ($.....863,336,848)
and short-term investments (3.....25,000,012)..........ovvereereereeereeeeeeeeeeeeeseeeeeeseeseeseeeseeeeis | coeevseesaeneon: 469,198,120 | ..vcvevvieereeieieieereeeieies | v 469,198,120 | ..cocvveeeve 636,797,489
6. Contract loans (including §.......... 0 PrEMIUM NOLES)....vvveverereereirseeneeseeseesssesetseessssssessesessesses | eesessesssssssssessessssssssssssesses | sessesssssssssessessssssssessessans | sesessesssssessessessassnssessn [0 U
7. DEIVALVES. ..ottt sttt bstesaens | evsbssesaeseesaes 1,506,622 | ..o | e 1,506,622 | ...cooeverererereiereieians
8. OtheriNVESIEA @SSELS.......c.ccvieiecicieece ettt saes s sanns | evnssaenes 5,218,758,161 | ...ceeveeve. 249,790,390 | ............. 4,968,967,771 | ............. 4,485,952,988
9. RECEIVADIES fOr SECUMHIES......u.vvrererererrirriretisiiesiie ittt | sestsessesiesiesiesiesiesieses | sestesiessesssessessessesienes | cstnesiessessessessessenened (0 RO
10.  Securities lending reinvested Collateral @SSEtS............cvrviieieiririecieieeseee e eeseiens | eveeresesae e 9,383,640 | ...coeveiiereeeieeeeens | e 9,383,640 | ...cccovvernne. 25,083,173
11, Aggregate Write-ins fOr INVESLEA @SSELS..........ccuvviveereiceee et esesees | evsisssesssanes 39,995,738 | ..o [ P 39,995,738 | ...ccvovrennne. 36,377,136
12.  Subtotals, cash and invested assets (LINES 110 11).......ccuevevcreeerierereeeeeseeeee et | cevveienens 29,042,384,748 28,769,896,193 | ........... 27,037,164,082
13. Title plants less §.......... 0 charged off (for Title INSUTEIS ONIY).........cvivereririerneieiissssisrinires | seveiesssssssessssessssssssssenss | eersssessnssssssessssssssssssssessns | sesssssessssssssesssssssssssseses [0 U
14.  Investment income due and @CCTUEM............cuevevieririiieiriciere e senseees | sevveesessssesens 98,263,032 | ...oovevvierereeiesiceeienens | e 98,263,032 | ..coovevrernne. 80,872,098
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........c.ceeeees | vevvevrennn 2,887,070,693 | ........c..cnd 66,607,960 | ............. 2,820,462,733 | ............. 2,507,805,135
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........cccvvvveerveves | covvrverenens 3,376,448 112 | ccvvverere, 3,298,220 | ............. 3,373,149,892 | ............. 3,185,616,527
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..........c.ccuevueieveerieieiesie s | esvesiesissanes 410,345,218 | ..o | e 410,345218 | ....cvueee 410,001,275
16.2 Funds held by or deposited with reinsured COmMPaNIES............ccueveverrieereiieirireieeeiees | e 46,914,946 | ..o | e 46,914,946 | ......ccooo... 20,646,590
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..............ccocveveveees | covevvieicnnes 205,472,784 | ..o | e 205,472,784 | ... 106,945,174
18.2 Net deferred taX @SSEL....... .ttt ssnnees | esssseeens 1,933,445,649 | ......ccooonv. 379,288,841 | ............. 1,554,156,808 | ............. 1,721,888,980
19.  Guaranty funds receivable or 0N dePOSIt...........c.cccvevivriveieieieieie e sses s | eveeresaeseeseens 16,433,251 | .ooereeecveeeeeeeeeiees | e 16,433,251 | coovere 5,109,165
20. Electronic data processing equipment and SOtWAIE.............c.cueeireieiereieiieeieesieeeesesens | cveevesesenand 646,623,331 | ...ccvevevnn 529,282,244 | ................ 117,341,087 | .o 120,789,339
21, Furniture and equipment, including health care delivery assets ($.......... 1) PSSR ISP 53,160,608 | ......c.ccovvvnene 53,160,608 | ....ovoovereerrerrereireees L0 S,
22. Net adjustment in assets and liabilities due to foreign EXChANGE FatES.........c.eirrirriirrirrinines [ crririerireisseiseseissieies | rreesseseseessssessesssssesnssens | seeesssssssssssssessnssssssnssn [0
23. Receivables from parent, subsidiaries and affiliates..............ccovverriercerreieeieese et | e 345,827,528 | ....covvereeeieeceeeiseen | e 345,827,528 | ......ccou... 433,201,090
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25.  Aggregate write-ins for other than invested asSets...........ccevevcueeevceeriecieceseee s | eeieeieians 2,165,986,439 | ............... 147,890,697 | ............. 2,018,095,742 | ............. 1,966,246,121
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........ceveurumererimireierisesieseeesesssesessesseesssesssessses | sronesesnns 41,228,376,339 | .....ccco.... 1,452,017,125 | ........... 39,776,359,214 | ........... 37,596,285,576
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cuevveueees | ceverreiniieieiieieeeieiesisieis | erseniesesiesssssssesesssssesens | essssessesssssssesssssssessesnes [0 TR
28.  Total (LINES 26 @NA 27)......couurverrrrierererrieeeierissesssesssessisses s essssssssssssesesssessssssseness | seessesens 41,228,376,339 | ....cocco.... 1,452,017,125 | ........... 39,776,359,214 | ........... 37,596,285,576
DETAILS OF WRITE-INS
1101. Derivative collateral and reCeIVADIES.............ccuvririiiirinessese s | cvinesinesiesis 37,763,082 | ... | e 37,763,082 | ....cccoovvvenne. 35,109,182
1102. Other investment reCeIVADIES............c..oviriiircrereree s | seesiaessinssaenies 2,232,656 | ...ocvirierirerirenennennenes | i 2,232,656 | ..ccoovvvirinene 1,267,954
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)........urweuireriirueseresnsenessessssmesssesssennss | eoseressssessenes 39,995,738 | ..o 0 [ s 39,995,738 | ...ccoiveiinns 36,377,136
2501. Agent benefit investment value of life insurance and annuity contracts..............cceeveveverveees | ceveveieiienns 160,890,586 | .....ccvvvevereirerieieriiieiienes | creerrsiinienans 160,890,586 | ................ 152,794,805
2502. Equities and deposits in pools and aSSOCIAtIONS.............cccvevevieriecieiieieies s | eveeresieseiaens 93,557,342 | ..o | e 93,557,342 | .ovvvrrn. 99,689,568
2503. MiISCEIANEOUS SSELS.........coucveierecieieieciciire ittt ettt sssssaenas | esesbessesssanes 81,259,843 | ..ooviie 3,160,548 | ...ccvvvenee. 78,099,295 | ....ccovvvnne 95,140,097
2598. Summary of remaining write-ins for Line 25 from overflow page.........cccocveeveveevveneevccveeins | e 1,830,278,668 | ..........c...... 144,730,149 | ............. 1,685,548,519 | ............. 1,618,621,651
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 BDOVE)........curverrreeiressemesseressnesssessssnsssnees | cornsreeanes 2,165,986,439 | ..o 147,890,697 | ..occcevnve 2,018,095,742 | ............ 1,966,246,121




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

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current acCident Year $.....2,041,415,732)........ccervemrererineeeieesiesssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessssanss | svseesssssssssassenens 9,250,127,059 | ...oovvvirrirrinnns 8,804,966,143
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES..........vuriiirrerrireinrirrireseiseeeeeseisssesssssseesssssssssssssessesssnass | sesessessnssesssssesenns 907,523,393 | oo 932,815,719
3. LOSS AQJUSIMENT BXPENSES. .....couevirieiiiiiieie ittt sttt bbbt s st n st n st ente s s tensans | oebessessessesnnsenaas 2,191,265,313 | oo 1,697,666,478
4. Commissions payable, contingent commissions and other Similar ChArges...........c.ocvvvivecireeeeicceeece st sessenes | coeveesissessesessessenes 233,358,640 | .ooovveriirieinn 314,242,291
5. Other expenses (excluding taxes, lICENSES AN fEES).........ccuviueieeiiieieisse sttt b sttt sssaens | evsessessssssessessesaans 123,159,379 | e 190,808,864
6. Taxes, licenses and fees (excluding federal and foreign income taxes)........cccocvvvevvereevrerereernnnes ...43,260,805 ...710,500,061
7.1 Current federal and foreign income taxes (including $ ..0 on realized capital gains (losses))...
7.2 Net deferred tax liability.
8.  Borrowed money§$.......... 0 and interest thereon §........... Dttt sttt sttt sttt s st staestsestaentas | ctiensiessaensensenssessnssnssesssnnsannss | eerteesiees ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....3,654,435,329 and including
warranty reserves of $.....7,017,735 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health Service Act). .5,890,402,742 ..5,660,053,409
10, AQVANCE PIBMIUM.....oviveevecveeeretsieie s iseee st s s b s s b s s s b s s s et b s st st ses bbb e s st ss et s st e s st es e bes b s s ssessnsassessnsntensnsas | sesesssinsessesensesens 122,093,208 | ....oovvevererirnn 91,877,136
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...ttt an s nenes | senss st s et ennts | seeest et
11,2 POCYNOIAETS. ...ttt sttt nenins | eebsnesssses st 5,222,993 | ..o 5,398,869
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccuevriririreisrierieieiesss st essesssssesss | sessessessssssessessa 2,457,740,258 | ...covvvevrerreen 2,100,643,229
13.  Funds held by company Under reiNSUIANCE trEALES..........ccouuvuiviiiiieiciicteie et bnes || evesbessesssssesaesansaes 13,868,490 | ..ooovvvcrircicind 6,267,469
14, Amounts withheld or retained by company for aCCOUNt Of OtNETS..........c.evuiviiciceicce e ssesssssesis | evsessesssssiesieneas 1,783,455,618 | .oovvvvrrernnne, 1,773,709,319
15.  Remittances and iteMS NOt @lIOCALEM.............c.cuiviieeiciiec ettt saesnsns | sressbestesessses s sansed 440,061 [ cooovererceeenns 5,785,771
16.  Provision for reinsurance (including $.......... 0 CEMfIEA)....u vttt s s sssssens | essesses s ens s raees 33,558,000 | ..cvvvrrierieicrinnns 33,558,000
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE FAES. ..o esesssssnens | reeseesssenseeesssesese s 43342 | o 23,450
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...........cccccviueiiiiiiiiiece st | eerer s 305,591,256 | ..cvovvvrrrererrnn. 240,208,680
20, DBIIVALIVES.......cveureesesisceisesis sttt | st 1,985,660 | ..oooovevrrrrcrircianne 3,800,998
21, PaYADIE fOr SBCUMEIES..........cvecvieeieciite ettt sttt st s st b st s b s sss st s ssessssssansesnsensenes | evsessssssesssssnsasen 278,843,721 | oo 18,925
22, Payable for SBCUMLES IBNAING.........ccceiveieiieiicicei ettt bbb bbbttt es st saes st | esssssssessessessinsaees 12,380,055 | ...coooverereiirine 28,191,086
23.  Liability for amounts held UNder UNINSUMEA PIANS...........oreriuriirreeirieeieersesieseseisetsesssseseseesssessss e ssessssssssesssssessssssessessassssssessns | sesessssssssssssasssssssssesssssssessassansns | ressessessssssessessnsssnssessassnsnnssnssns
24. Capital notes §.......... 0 and interest thereon §.......... 0ottt ettt ees s | stiesiiesiiesiiesseesseessees s ssssnnsnnss | eevieesiees ettt
25.  Aggregate WIte-inS fOr ADINIIES. ..........cc.ccvereeveeieisieessee ettt sses s sesse s sensesassansns | ssessssesnsinsessnsas 1,420,389, 711 | oo, 1,549,384,884
26. Total liabilities excluding protected cell liabilities (LiNeS 1 through 25).........c.cuiueieincieieeeieiesse e sessssssesesas | cvvesiessssesnenns 25,074,709,704 | covovvvrrrreinns 23,509,920,781
27, PrOtECIEA CEIl HIADIEIES. .. .veoveueerereieeesrireiseeseesee st ss et ss s sss st sns s ssess s s st en s s ss st s ssessensessessansensnssessensessns | sosessssssnsnssonssnssessensanssnssessassansss | sressossonssnssessensanssnssessanssnssessassans
28.  Total liabilities (LINES 268 @MU 27).........veriirireierieceiesieesiee e esi bbbttt ess s | stisssssssseessees 25,074,709,704 | ...oocovvcciennce, 23,509,920,781
29.  Aggregate write-ins for SPECIAl SUMPIUS fUNAS.........cvvviveeiiirceeicetetes ettt sse st ssae s sssssssessssenes | sesissessessesssssse st sesees s senes [0 TR 0
30, COMMON CAPIAI STOCK.........vuveieieieciieteiie ettt bbbt bbb bbb ae st ss st enses e bssessessnns | nebestesssssssessessssessessessnssntessnssntens | stessessssessesssssnsesse s st st es et entensenas
31, Preferred CAPtal STOCK.........ooveviiiecieeiciree ettt ettt bbbt sa st st s tensenas | nebestesstestes st esaessesensentesnsentens | sreserentesess sttt en s
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........ccveiiiieieicis ettt | eressssssess bbb snans 0 [ 0
33, SUIMIUS NOES.....ceevevcvceie ettt et ettt s st s e bbb st ae st n s st s s e bt saessssssensesntantenes | eresbesessissensesanes 3,540,876,368 | .......ccevrrrrnnnes 3,540,588,539
34.  Gross paid in and CONMDULEA SUMIUS.........c.euuriuiecieiiereireie ittt ss sttt ss b s bbb bs s st bsnes | oestestsssessessassessessestastsnssestessanes | eesestessssesseesastsesses st et ssesteneas
35, UN@SSIGNEA fUNAS (SUIPIUS).....ucvueveieieeiicieieiee ettt ettt sttt s b s s ssssss s s s s st st s s sensssssssesansnntes | svsesessesnsassnes 11,160,773,142 | coevve 10,545,776,256
36. Less treasury stock, at cost:
36.1 0.000 shares common (value included in Line 30 §.......... 0) vttt ensstsens | srtess ettt tntas | ersestan e ettt ntns
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... ) eereerrereereeese ettt ss st ssessenses | sesenssnseeensent s sessens st s s st enes | erersessensinesessenssne st ee st ent s
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36)........cccuerriruireiiieeieiessesessssse st sessesssssse s ssessss s ssesssssssssessns | sessssessessssssees 14,701,649510 [ ..o 14,086,364,795
38.  Totals (Page 2, LINE 28, €0l 3)......crverrrerreererereeiireeeieeeeseeesseeeseesssesessesssess st ssessssessseesssssssesssssesssesssssesssnssssssssssssassssansssns | soeeesmsssmmesesnes 39,776,359,214 | ....vvvvevvenne. 37,596,285,576
DETAILS OF WRITE-INS
2501, ACCTUEA AEMHVALVE ADIIY. ... veeeorvereeereeereeeseeeseeieeeie i ssess sttt ses st sestsanntans | eessesssnessnssssnesssnssnas 383,488 | oo 338,283
2502. AQENt'S SECUMLY FUNA FTESEIVES.........ouvicveceeieeictee ettt sttt bbb sss b saes st es s sessesassnsns | eventessssissessesanes 1,030,845,641 | ..ovvvevere. 1,084,914,130
2503. ContiNgeNt SUIL lIADIHES. ..........cveverieiieeicisieie ettt bbbt b st s s bessesansas | sessessesssensesssansssans 6,546,753 | ..oveverereieia 8,367,230
2598. Summary of remaining write-ins for Ling 25 from OVErflOW PAJE..........cc.ceieicviiiieiceee ettt besses s snns | soeseesisseseesissesaenes 382,613,829 | ..ovovvereeree 455,765,241
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 BDOVE).......rerurrerrrerrsrressressssrersssssssesssssssssesssssssssssssssesssssssssssssssssssssssssesssssssses | eossssssssssssssasees 1,420,389,711 | oo 1,549,384,884
4 OO OO O PP DO
2902, oottt eS8 8RR R8RSR st | HEeee Rttt st s ens | Heseess sttt
2003, oottt eee RS8R R84 EE R ERE R8RSR s £ | HEeee s Rt ettt s s nes | Heseess e nen et
2998. Summary of remaining write-ins for Ling 29 from OVEIIOW PAGE.........ovuvrrrririrereirisiiesissis s issssssssssssessssssssssssessessssssessesss | sesssesessesssssssssesssssssssssessessnens [0 TR 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 @DOVE). .......ovureiuiiireasssreissssrssssssssssssssesssssssssesssssssssesssssssssessessesssssssssesssnssnsses | sssossssssessssssnssessasssnsssssessenssneas 0 ] i 0
320, RS S R S R R S R E R R R R R E Rt | Heeee st | e
3202, ettt AR R R8RSR £ s | HEeee Rt ettt st | Heseess et sttt
32083, RS R RS S R R S R R
3298. Summary of remaining write-ins for Line 32 from overflow page.
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 8D0VE)........cuiuiuieiieiiiiiieeseictestes s ss et ss b s sss s ssssnessneas




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

. Net income of protected cells

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. (WHILEN $.....1,413,971,564)......covvirierieeissseits sttt sssssnsnns | sesssssens 1,437,117,954 | ........... 1,385,407,066 | .......... 2,820,318,826
1.2 Assumed . (written $ ...8,800,543,856 .8,255,608,583 | .........16,825,939,095
1.3 Ceded............. (WHIEN $....4,144 514,994)........ooorieeiesisseis sttt | _sssssassees 3,813,961,818 | ........... 3,443,912,680 | ........... 7,093,871,348
1.4 Net.....oooorennee. (Written $.....8,654,018,439).......cuumrirriieriinissesississsiss sttt ssssesnsnns | sesssensens 6,423,699,992 | ........... 6,197,102,969 | ......... 12,552,386,574
DEDUCTIONS:
2. Losses incurred (current accident year $.....3,870,722,952):
2.1 DIFECL eSSttt | eentnieeneeas 717,271,943 | oo 718,154,935 | ........... 1,655,759,331
2.2 Assumed.... v | e 5,585,275,310 .5,284,019,011 | ......... 11,698,053,490
2.3 CRABA. ...ttt | eiineiieees 2,567,362,124 | ........... 2,187,495599 | .......... 4,952,121,093
2 INBL. oSSRttt | eieeiieees 3,735,185,129 | ........... 3,814,678,347 | .......... 8,401,691,728
3. Loss adjustment eXPENSES INCUITEM............cccrvueiiiiieiieieieeisese ettt esse s sssesse s sessessssssensenes | sbessesssenes 615,646,661 | .............. 629,683,780 | ........... 1,194,483,892
4. Other underwriting expenses incurred ..2,126,351,727 .2,039,367,335 4,161,868,843
5. Aggregate write-ins for underwriting dedUCHIONS............cceveviiiieieicese et ssssssessessssssssnsenns | enverssrsssssesssssssnessesses0 | crerisssssessssseessesssensns 0
6. Total underwriting deductions (LIN€S 2 throUGh 5).........ccuiueiciciiiiseeese ettt sesesssenas | cverneans 6,477,183517 | ........... 6,483,729,462
7
8

1.

12.

13.

. Net underwriting gain (loss) (Line 1 minus

Line 6 + Line 7)............

INVESTMENT INCOME

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

Net realized capital gains (losses) less capital gains tax of $....19,487,313..........covuererrerreeeeeeeeee s

Net investment gain (I0SS) (LINES 9 # 10).......cuiuiuriiieiereireieeretreise ettt s st ensenis

Net gain or (loss) from agents' or premium
(amount recovered $.....(43,074) amount ¢
Finance and service charges not included

OTHER INCOME

balances charged off

harged off $.....19,677,841

in premiums.

............... (53,483,625)] ............(286,626,493)| ..........(1,205,657,889)
.............. 184,552,447 | ............563,411,290 | ..............725,203,511
............... (34,504,987) ...(143,649,030)] .............(194,5670,763)
.............. 150,047,460 | .............419,762,260 | ..............530,632,748

............... (35,640,717)

.71,050,779

14. Aggregate write-ins for miscellaneous income........... ...106,690,704
15. Total other income (LINES 12 throUGh 14).........c.iieiieeieisccsseee e siessss s s ssssessssssessessens |oessensensnnsess 90,00 3,204 | cvvirierinnnnn 43,872,130 | oo 142,100,766
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOME taxes (LINES 8 + 11+ 15). ...ttt st sssssstensns | sssessessanses 195,237,199 | wovvernne. 177,007,897 | ovvvevevnne (532,924,375)
17. Dividends to policyholders 2,684,557 3,528,592 | ..o 5,239,973
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 192,552,642 | ..o 173,479,305 | ..ooveveene (538,164,348)
19. Federal and foreign iNCOME taXeS INCUITEM...........cc.eiviuiieiieiiieie sttt bbb ss s es b ssenes | enbesssssnes (194,745,354) 34,703,637 | ............. (118,176,337)
20. Netincome (Line 18 minus Ling 19) (10 LINE 22).........ciiiiiinieiinciseeisesse st ississssssssssssssssssns | esesssssseens 387,297,996 | .............. 138,775,668 | ............. (419,988,011)
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 PHOT YEAT..........ccccueieieieiesieesieie st sssssessssssssesssssssns | evesens 14,086,364,795 | ......... 13,289,229,365 | ......... 13,289,229,365
22. Netincome (from LINE 20)........ccuuuiuriuieeieeiieiieitessaesissssssssss st ssssssssssss bbb bbb ssb bbb b ssssssssssssssenses | sestssssnsens 387,297,996 | ...ccconen. 138,775,668 | ............. (419,988,011)
23. Net transfers (t0) from Protected Cell ACCOUNLS...........c.cocvcveiciiceiee ettt ssessss s ssesssssssas | ervessessesssssesessssssssessesss | sesiessesssssssssesssssessssessens | ees
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....56,314,702 ..339,014,290 | .. 549,277,137)| ...
25. Change in net unrealized foreign exchange capital gain (I0SS)........ccocueieiieieieineieie e ssesssssas | evessessessenes (2,137,894) [ ...ceverne. 230,945 |....
26. Change in net deferred income tax ...(156,828,503)] .............. 117,496,199
27. Change in NONAAMItEEA @SSES.........cc.cvuiucieiericie sttt bbbttt esssbassans | anssssesssessanes 24,655,830 (17,221,757)
28. Change in provision for reinsurance...
29. Change in surplus notes......
30. Surplus (contributed to) withdrawn from protected cells.
31. Cumulative effect of changes in accounting principles
32. Capital changes:
32.1 Paidin
32.2 Transferred from surplus (Stock Dividend
32.3 TranSfEITEA 10 SUMPIUS.........cvuveceieiiieict ettt bbbttt e nann
33. Surplus adjustments:
33.1 Paidin
33.2 Transferred to capital (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 losses in surplus... L.22,T47134 |.. .6,469,337 ..(220,819,996)
38. Change in surplus as regards policyholders (Lines 22 through 37)... ..615,284,715 .1,043,590,572 | ... ...7197,135,430
39. Surplus as regards policyholders, as of statement date (Lines 21 pluS 38).........cccouevererirereieieeeeeeeeeeeeeeieesiens | eveinns 14,701,649,510 | ......... 14,332,819,937 | ......... 14,086,364,795
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow Page.........cccoccueerieieiicrseeeeeeeeee e ssssessesnns | e .0
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE).......ciuieiriiieei ittt s ssesnsenesssnaes | eorsessesesssnssssessnssseesanead 0o | e
1401. Change in contingent SUit ADIIIIES...........cccveviviriieicsece et nans | caee ..1,820,478 ..(3,999,893)
1402. Other MiSCEllANEOUS INCOME........cuuiurrerirrirerereee ettt ss sttt sttt ss st estensesssessessansases | sesnsssessessnes 33,411,219 36,412,238
1403. Change in cash surrender value of corporate OWNEd life INSUFANCE.............cceeveieeveereerieeieireteeesee s sssssssesssens | eeevessessenanns 49,148,169 |.................15,715189 | ................. 74,278,359
1498. Summary of remaining write-ins for Line 14 from oVerfloW PAGE..........coenrriminrnnirininriseesserssessssssssssssseessssssssssssens | sessessnsssssessssssssssesssens (0 SR B ISR 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)...... ....84,379,866 | .. ...25,313,762 ...106,690,704
3701. Change in surplus - pension and postretirement benefits net of tax.. ...14,951,738 |.. 6,430,469 | ... ..(151,694,819)
3702. Change in surplus - agent security COMPENSAHON PIAN.........c.cvivveieiiteieiceeee et sssss st ssssessesssses | eessssesssssssessessssessesinssnses | sessessesisssssessssssesssssssnans | sosvessssesees (75,419,202)
3703. Change in surplus - pooled nonadmitted premiums in the course of collection offset..........ccccovvveeeveerercceiieieeeeiens f e 7,795,396 [ v 38,868 [ oo 6,294,025
3798. Summary of remaining write-ins for Line 37 from overflow page........c.cccoeevurvvnne. e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LiN€ 37 @DOVE).......ciiverniiiiniisississiissseesnsssessssessnssssssssssssnssssssssssssnsssssssens | srssssensensensss @@ P13 194 | cvnrnennnnnnn0,469,337 | coiiiiinnn. (220,819,996)
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statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE...........c.cvcveieeeeicece et sessesnnes | evseseesans 6,543,546,549 | ............ 6,233,943 475 | .......... 12,713,974,033
2. NEtINVESIMENTINCOME. ....ceuciuieieeie ittt bbb bbbttt enb s | breniesssninnes 196,849,958 | ............. 186,656,696 | .....oevuvenee 396,663,160
3. Miscellaneous income ...39,106,107 18,433,844 50,469,009
4. Total (LINES 1 HrOUGN 3).....eouieieriiiiiiieeet ettt sttt | nsisnnians 6,779,502,614 | ............ 6,439,034,015 | .......... 13,161,106,202
5. Benefit and 10SS related PAYMENLS........c.cccveveveeiceie ettt st saes s snes | svessesannns 3,808,867,321 | ............ 3,637,072,029 | ............ 7,884,334,169
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 dedUCtiONS.............ccocuevevecveeerieeeiee e essnins | cvereesenns 2,979,208,564 | ............ 2,773,690,809 | ............ 5,270,587,934
8. Dividends paid t0 POIICYNOIAETS...........couevuiiieeiieicteee ettt ettt ssessaes | sbessessesssseans 2,860,433 | ..coovevirnen 3,456,798 | ..ccvvevrrnn 5,630,840
9.  Federal and foreign income taxes paid (recovered) net of $.....678,731,724 tax on capital gains (I0SSES)..........ceevves | cererrrrerninns (76,730,431) | .............. (214,722,612) ]| .............. (215,229,334)
10. Total (Lines 5 through 9) ..6,714,205,887 16,199,497,024 ..12,945,323,609
11, Net cash from operations (Line 4 MINUS LINE 10)........ccovevrriereiiereiesce et ssaesses s s ssssssssssssssenens | svessesssissenes 65,296,727 | ............... 239,536,991 | ....cconeee. 215,782,593
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....ooie bbbttt | sbiensiennes 1,142,992,347 | .........cec.. 853,156,283 | ............ 1,934,724,525
1202 SHOCKS. ... vveeeeeeeeet ettt bbbttt nins | chtsntenenneas 41,974,504 | ..o 8,308,348 | ...ccovvrrnnn. 22,817,202
12,3 MOMGAGE I0BNS......cuereeecicie ittt sttt b sttt ns st snssentnen | sbsesssstnenns 105,338,192 | ..oovvrernen. 123,050,374 | ..o 334,605,807
12,4 REAIESIALE.......eueecece bbbt | bttt es | ereentenb sttt | eeessenene s 22,858,679
12.5  Other iNVESIEA @SSEES..........cvueviveieicrccc ettt ss s tes s senaesansans | saesessnsssean 220,338,025 | ....ccovvveee. 99,398,197 | ..covvenene 329,445,382
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENLS...........ccccvevrieeieeieeiesesinnes | e (360,101) | weevrerrrerrerrerrnnns 44884 | ..o 158,774
12.7  MISCEIIANEOUS PrOCEEAS........oovivecveiieieciiiiee ettt ettt bbb sa st s e b esse s sssnaes | sssssesssnnas 300,233,198 | ............... 107,992,351 | ..o 49,261,279
12.8 Total investment proceeds (LINES 12.110 12.7)....ccveiirieieiieie ettt ssse s sssessesnses | sessessenas 1,810,516,165 | ............ 1,191,950,437 | .....oe.e. 2,693,871,648
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... ..1,455,310,283 .1,047,483,051 2,435,790,459
13,2 SHOCKS. . vvurirteeitrietei sttt R ARttt nns | sesessentensnene 85,992,129 | ..o 8,391,044 | ..ccoovvnn. 29,318,131
133 MOMGAGE I0BNS.......oouieeieitii ittt | cbeeineinees 150,349,745 | ..o 66,937,521 | ..coovvennen. 189,257,100
134 REAIESIALE. ...ttt ent | sesessentensneas 11,292,590 | .ovovvrrrrrnen. 17,037,871 | v 24,435,281
13.5  Other INVESLEA ASSELS........cuuieriireiiieiiee et | cbinsinsinees 476,641,434 | ............... 498,172,541 | ..ooveerennes 813,938,083
13.6  MiSCEllan€OUS @PPIICALIONS..........ccviveiiiecteicieiei ettt b et s s s sae s s senens | eresesssesessnsens 3,618,602 | ... 67,287,079 | ..covennn 108,366,851
13.7 Total investments acquired (LINES 13.110 13.6).......ccuriuiiuriiiirisie ittt sssssssssssssssesstns | sbsssssesees 2,183,204,783 | ............ 1,705,309,107 | ............ 3,601,105,905
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LiNE 14)........ccveuervereieieieeseeesee s
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUrPIUS NOtES, CAPILAI NOES........coivieieieiiectcee ettt st nas | svsessssssssssesssentessessntensens | evesessins 1,350,000,000 | ............ 1,350,000,000
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)... .139,792,522 ...(223,165,819) ..(433,004,066)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | cccocovvnnenns 139,792,522 | ..covvenee 1,126,834,181 | .oovvrerenas 916,995,934
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccccevveevee | covrvierennns (167,599,369) | .....cevvee. 853,012,502 | ...cocvvvnee 225,544,270
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of VBN .....vvueiriit ittt bbbttt | cbsnsbanesanesd 636,797,489 | .....ovevenve 411,253,219 | oo 411,253,219
19.2 End of period (LINE 18 PIUS LINE 19.1).....cuiuriiiereireiecssirsieis st tesssesssssesessess s ssssssssssssessessessnssesss | sssessssssenns 469,198,120 | ..cvvnee 1,264,265,721 | ............... 636,797,489
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond INVESIMENL............ccccueiieiece s | sasssesesissenns 92,285,329 | ...covvrene 121,933,458
20.0002  Exchange of bond investment to €quity INVESIMENL...........ccoiiieiiiiiiieiecse et | setessesessssesesssssnssssessssens | evsessssssesesssenes 18,354
20.0003  Capitalized interest on bonds..........ccccvvrrereinnnns 112,699 | ... ...595,485
20.0004  Capitalized interest 0N MOMGAGE I0BNS.........cccveuiviiieieeiere ettt sssense s | sbessessessssssns 3,754,423 | oo 617,834
20.0005  Tax credit COMMItMENE HIADIIIES.........coevererieiireeeieise bbbt | sbsebesssssnesaeed 4,755,096 | ...cocvererrnne 3,698,197
20.0006  Capital contribution .. 1,735,148 | ... ...1,735,148
20.0007  Assets and liabilities transferred settled through transfer of INVESIMENTS.........ccocvieieieiirieceeceeens | e 961,153,058 | ....ccovnee. 142,524,694 | ... 201,489,060
20.0008  DEfEITEA QAINS. .....ouivueierieriereisieseeisesie s sebs s s s bbb bbb bbb bbbttt nnns | sbbestsninneas 83,015,576 | .cooovvirrine 33,101,681 | oo 33,101,681
20.0009  Dividends received through the transfer of bonds........ 471,160,900 ...471,160,900
20.0010  Return of capital received through investment tranSfer..........oeiiierericiisieciessesiessiesersessssssssssssnsenssssnses | svenrereerenses80% TDG80D | tvivrerieriiiererisrissserisssnes | ossessesssesssssesssssssassessnees
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Statement for June 30, 2021 of the NAT'ONWIDE MUTUAL |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect partial ownership of Eagle through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the
Department, Eagle has applied a prescribed practice which values Eagle’s reserves on an alternative reserving basis from the NAIC’s accounting
practices and procedures manual. The prescribed practice changed the subsidiary’s valuation by $25.9 million and $(178.4) 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, which were
adopted effective January 1, 2021. The prescribed practice decreased the subsidiaries’ valuation by $337.1 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 $63.8 million as of June 30, 2021 and December 31, 2020.

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

SSAP F/S FIS

# Page Line # 2021 2020
Net Income
Nationwide Mutual Insurance Company state basis (Page 4, Line 20,
(1) Columns 1 & 3) XXX XXX XXX $ 387,297,996 $ (419,988,011)
(2) state Prescribed Practice that is an increase/(decrease) from NAIC SAP - -
(3) State Permitted Practice that is an increase/(decrease) from NAIC SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 387,297,996 $ (419,988,011)
Surplus
Nationwide Mutual Insurance Company state basis (Page 3, Line 37,
(5) Columns 1 & 2) XXX XXX XXX $ 14,701,649,510 $ 14,086,364,795
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 52 3 35 25,854,254 (178,445,054)
51, 86,
Subsidiary valuation -- Nationwide Corporation 101 2 2.2 (337,077,544) -
(7) state Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Olentangy 20 3 35 63,810,160 63,810,160
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 14,949,062,640 $ 14,200,999,689

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

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

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

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

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

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

D. Going Concern

Not applicable.

Note 2 - Accounting Changes and Corrections of Errors

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

Note 3 - Business Combinations and Goodwill

A. Statutory Purchase Method

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

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

C. Impairment Loss

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A. Mortgage Loans

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

B. Troubled Debt Restructuring

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

C. Reverse Mortgages

Not applicable.

D. Loan-Backed Securities

1.

Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
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:
1. Lessthan 12 Months $ (4,909,245)
2. 12 Months or Longer $ (2,642,344)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $ 420,843,504
2. 12 Months or Longer $ 100,446,431

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

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

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

3.

Collateral Received
a. There were no changes that were considered significant to the Company from prior year end.
b. Not applicable.

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

4-7.There were no changes that were considered significant to the Company from prior year end.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

2.

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.

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

3-11. Not applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
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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.

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
Original (Flow) & Residual Maturity
1 2 3 4

a, Maximum Amount

Open - No Maturity
Overnight

2 Days to 1 Week

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

b. Ending Balance

1.

Open - No Maturity

Overnight

2 Days to 1 Week

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

N o ok~ wDN

4. Not applicable.

5.

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

$-
36,470,808

$-
18,374,180

$-
29,784,653

$-
6,518,803

Fair Value of Securities Acquired Under Repo - Secured

a.
b.

Maximum Amount
Ending Balance

1

2

3

4

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

$37,200,224
$18,741,664

$30,380,346
$6,649,179

Securities Acquired Under Repo - Secured Borrowing by NAIC Designation

ENDING BALANCE

Se =~ o a0 o p

Bonds - FV

LB & SS - FV

Preferred Stock - FV
Common Stock

Mortgage Loans - FV

Real Estate - FV
Derivatives - FV

Other Invested Assets - FV
Total Assets - FV

$-
$-

8

None NAIC 1

Does Not
Qualify as
Admitted

$- $6,649,179 $-

$- $6,649,179

4

$6,649,179 $-
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7. Collateral Pledged - Secured Borrowing

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

a. Maximum Amount
1. Cash $36,470,808 $29,784,653 $- $-
2. Securities (FV) - - - R
3. Securities (BACV) - - - R
4. Nonadmitted Subset (BACV) - - - R

b. Ending Balance
1. Cash $18,374,180 $6,518,803 $- $-
2. Securities (FV) - - - R
3. Securities (BACV) - - - R
4. Nonadmitted Subset (BACV) - - - R

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

Amortized Cost Fair Value
Overnight and Continuous $6,518,803 $6,518,803
30 Days or Less - -
31 to 90 Days - -
> 90 Days - -

a e o e

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

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

O. 5GI Securities

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

Not applicable.
Q. Prepayment Penalty and Acceleration Fees

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

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

Asset Type Percent Share
(1) Cash 0%
(2) Cash equivalents 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
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1-7.There were no changes that were considered significant to the Company from prior year end.

8. The Company has no premium cost due in each of the following four years and thereafter.

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

Not applicable.

Note 9 - Income Taxes

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

Note 10 — Information concerning parent, subs, and affiliates

A. Nature of Relationships

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

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

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

On June 30, 2021, the Company received a return of capital of $900,000,000 from Nationwide Indemnity.

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

N-O. Not applicable.

Note 11 - Debt

A. All Other Debt

The Company, along with NLIC extended an existing revolving variable rate credit facility of $750.0 million that expires on April 1, 2025, with an
option to convert outstanding balances at expiration into a one-year term loan. The credit may be used for general corporate purposes. The
Company has the option to draw funds at a variable rate based on the Eurodollar rate. The facility contains financial covenants that require the
Company to maintain a statutory surplus in excess of $9.30 billion and also requires NLIC to maintain a statutory surplus in excess of $6.17 billion,
both figures determined as of the end of each fiscal quarter. A breach of these and other named covenants will impact the availability of the line
for the other borrowers and may accelerate payment. The Company had no amounts outstanding under this credit facility as of June 30, 2021 and

December 31, 2020.

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

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

ownership and collateralization requirements.

2. FHLB Capital Stock

a. Aggregate Totals

1. Current Year-end 1 2 3
Protected Cell
Total 2+ 3 General Account Accounts

(a) Membership Stock - Class A $ - $ - $
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $
(c) Activity Stock $ - $ - $
(d) Excess Stock $ - $ - $
(e) Aggregate Total $ 25,000,000 $ 25,000,000 $
(f)  Actual or Estimated Borrowing Capacity as

Determined by the Insurer $ 600,000,000 XXX XXX
2. Prior Year-end 1 2 3

Protected Cell
Total 2+ 3 General Account Accounts

(a) Membership Stock - Class A $ - $ - $
(b) Membership Stock - Class B $ 30,000,000 $ 30,000,000 $
(c) Activity Stock $ - $ - $
(d) Excess Stock $ - $ - $
(e) Aggregate Total $ 30,000,000 $ 30,000,000 $
(®  Actual or Estimated Borrowing Capacity as

Determined by the Insurer $ 600,000,000 XXX XXX
Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

Eligible for Redemption
1 2 3 4 5 6
Current Year
Membership Total Not Eligible for Less Than 6 6 months to Less | 1 to Less Than 3
Stock (2+3+4+5+6) Redemption Months Than 1 year Years 3to5 Years

Class A $ - $ - $ - $ - $ - $
Class B $ 25,000,000 $ 25,000,000 $ - $ - $ -3
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3. Not applicable.

4. Not applicable.

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

A. Defined Benefit Plans

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

4. Components of net periodic benefit cost

Pension Benefits Postretirement Benefits
December 31, December 31,
June 30, 2021 2020 June 30, 2021 2020
a. Service cost $ 76,242,728 $ 144,377,069 $ 231,098 $ 458,707
b. Interest cost 94,199,740 209,542,764 2,117,042 6,514,499
c. Expected return on plan assets (203,324,382) (354,133,225) (5,521,721) (10,399,539)
d. Transition asset or obligation - - - -
e. (Gains) and losses 34,853,274 58,191,017 (1,474,842) (567,579)
f. Prior service cost or credit (17,650,421) (47,740,257) 3,198,242 6,396,484
h. Total net periodic benefit cost $ (15,679,061) $ 10,237,368 $ (1,450,181) $ 2,402,572

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

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

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

Note 14 — Contingencies

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

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

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

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

A. Transfers of Receivables Reported as Sales

Not applicable.
B. Transfers and Servicing of Financial Assets

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

Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

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

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

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

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

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

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

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

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

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

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

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

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

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Bonds $ 1,006,112 $ 351,945,755 $ 112,847,456 $ - $ 465,799,323
Securities lending collateral assets - 1,471,550 - - 1,471,550
Preferred stocks - 11,548,409 16,221,555 - 27,769,964
Common stocks 37,591,529 25,145,063 320,502 - 63,057,094
Total Assets at Fair Value/(NAV) $ 38,597,641 $ 390,110,777 $ 129,389,513 $ - $ 558,097,931

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 | included in | (losses) included Ending Balance at

3/31/2021 Level 3 Level 3 Net Income in Surplus Purchases | Issuances Sales Settlements 6/30/2021
Assets at Fair Value
Bonds $129,643,113 $5,643,766 $(20,248,649) $- $397,355 $4,763,924 $- $(7,551,728) $199,675 $112,847,456
Preferred stocks $14,575,433 $- $- $- $1,429,322 $216,800 $- $- $- $16,221,555
Common stocks $320,502 $- $- $- $- $- $- $- $- $320,502

Total Assets at Fair Value $144,539,048 $5,643,766 $(20,248,649) $- $1,826,677 $4,980,724 $- $(7,551,728) $199,675 $129,389,513

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

Not Practicable

Aggregate Fair Net Asset (Carrying
Value Admitted Assets Level 1 Level 2 Level 3 Value (NAV) Value)
Assets
Bonds $12,809,337,953 $11,993,232,226 $1,829,909,837 $10,559,209,203 $420,218,913 $- $-
Mortgage loans, net of allowance 1,494,956,651 1,455,732,972 - - 1,494,956,651 - -
Cash, cash equivalents and short-
term investments 469,200,195 469,198,120 (401,602,510) 870,802,705 - - -
Derivative assets 138,090 1,506,622 - 138,090 - - -
Securities lending collateral assets 7,927,800 7,912,090 6,518,803 1,408,997 - - -
Total Assets $14,781,560,689 $13,927,582,030 $1,434,826,130 $11,431,558,995 $1,915,175,564 $- $-
Liabilities
Derivative liabilities $23,392,578 $1,985,660 $- $23,392,578 $- $- $-
Total Liabilities $23,392,578 $1,985,660 $- $23,392,578 $- $- $-

D. Not Practicable to Estimate Fair Value

Not applicable.

E. Measured using net asset value

Not applicable.
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Note 21 - Other ltems

A. Unusual or Infrequent Items
Not applicable.

B. Troubled Debt Restructuring for Debtors
Not applicable.

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

D. Business Interruption Insurance Recoveries
Not applicable.

E. State Transferable and Non-Transferable Tax Credits
There were no changes that were considered significant to the Company from prior year end.

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

G. Insurance-Linked Securities
Effective June 1, 2021, the Company renewed the Property Catastrophe Program as follows: National Tower with varying placements totaling
$2.61 billion for losses per event between $500.0 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 $500.0 million. The layer would drop from $250.0 million excess $3.15 billion to $250.0 million excess $250.0 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 $1.26 billion and $1.80 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 $10.5 billion. On January 1, 2021, loss
and loss adjustment expense reserves of $1.1 billion were transferred to the Company as a result of the pooling and quota share agreements,
effective January 1, 2021. See Note 26 for details. Payments for incurred claims and claim adjustment expenses attributable to insured events of
prior years were $2.4 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 $9.1 billion. The Company experienced favorable prior-year development of $81.4 million during
the six months ended June 30, 2021, primarily driven by ceded reinsurance recoveries on prior accident years as a result of triggering reinsurance
CAT treaties.
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B. During 2021, the Company did not make any significant changes in methodologies and assumptions used in calculating the liability for unpaid
losses and loss adjustment expenses.

Note 26 - Intercompany Pooling Arrangements

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

Effective January 1, 2021, Nationwide Indemnity entered the Nationwide Pool with 0% retrocession. Nationwide Indemnity ceded assets of $32.5
million and liabilities of $1.5 billion, primarily consisting of losses and loss expense reserves. Nationwide Indemnity transferred $935.6 million of
securities, $35.0 of commercial mortgage loans and $78.9 million of cash to the Company to settle this transaction. The Company received assets of
$23.1 million and liabilities of $1.1 billion, primarily consisting of loss and loss expense reserves of $1.1 billion.

Note 27 - Structured Settlements

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

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

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

Note 31 — High Deductibles

Not applicable.

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

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

Note 33 - Asbestos/Environmental Reserves

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

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.
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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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]

9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 1,550,268,538
13. Amount of real estate and mortgages held in short-term investments: $
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 9,560,584,735 8,865,723,324
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 10,000,000 10,000,000
14.26 All Other 1,490,719,557 1,618,646,866
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 11,061,304,292 $ 10,494,370,190
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: $ 9,399,350
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 9,383,640
16.3 Total payable for securities lending reported on the liability page: $ 12,380,055
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] NoJ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286
Royal Trust 77 King St., York, ON MON 1L4
Federal Home Loan Bank 221 E. 4th St, Suite 600, Cincinnati, OH. 45202
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf

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

securities"].
1 2
Name of Firm or Individual Affiliation

Members of the investment staff designated by the Chief Investment Officer as detailed in the Corporate Resolution |
Gramercy Funds Management LLC V]
Ares Capital Management LLC U
HPS INVESTMENT PARTNERS, LLC U
T. Rowe Price U
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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
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
152209 Gramercy Funds Management LLC 54930052ZV4VR1WG8862 U.S. Securities and Exchange NO
Commission
131619 Ares Capital Management LLC 3MO096E5SSOPEUTBOISL53 SEC Registered Investment NO
Adviser
282125 HPS INVESTMENT PARTNERS, LLC | 5493001W7540H8HM8F38 The U.S. Securities and NO
Exchange Commission
126032 T. Rowe Price FAJ59K74IZRGQOSHUS25 The U.S. Securities and NO
Exchange Commission
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] NoJ ]
18.2 If no, list exceptions:
By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer orobligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[X] NoJ ]
By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]
By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each
self-designated FE fund:
a.  The security was purchased prior to January 1, 2019.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.
d.  The fund only or predominantly holds bonds in its portfolio.
e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]
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3.1
32

4.1

4.2

6.1
6.2
6.3
6.4

7.1

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

GENERAL INTERROGATORIES (continued)

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[X] No[ ] NAJ[ ]
If yes, attach an explanation.
Effective January 1, 2021, Nationwide Indemnity Company was added to the Nationwide Pool with 0% retrocession.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[X] NoJ ]
If yes, complete the following schedule:
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

Non-renewable for 10.250 | 3.980 31,452 1,384 32,836 (1,714) (75) 0 (1,789)

stated reasons only

Total XXX XXX 31,452 1,384 32,836 (1,714) (75) 0 (1,789)
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? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] NoJ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] NoJ ]
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating|  Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
U.S. Insurers
23752.......... 84-0583213.......... ASCOt INSUrANCE COMPANY......vuiviieieerictitersissesissestsesssesssssssesssssssessessssssssssessessssansesnsnsessnsssssnens CO............ Unauthorized.... | .......................... ‘ .........................
All Other Insurers
00000........... 00-0000000.......... Aeolus Capital MANAGEMENL............c.ceverrerereieiieesie et estes et s s s sansaes BMU.......... Unauthorized.... | ..ccovceveeeiiies [ e,
00000........... AA-3194158......... Allianz Risk Transfer (Bermuda) Ltd............cccooeveieuiveieicieisiecseeee e BMU.......... Unauthorized.... [ ..cooevcveiciiens v
00000........... 00-0000000.......... Chaucer Insurance Co. DAC (BEMUAA)...........ccoveverveeeieeieiereies et sssenenes BMU.......... Unauthorized.... [ .c.oveveeecieieens e
00000........... AA-1340028......... Devk Ruckversicherungs-Und BeteilgungS-Ag.........coecucurereieneereieineeneiseesesseeeseissssessssessessessses DEU.......... Unauthorized.... | oo | e
00000........... AA-1460080......... Helvetia Schweizerische Versicherungsgesellschaft............cccvcveveieveieeeieieee e CHE.......... Unauthorized.... [ .oovcveeecieieens v
00000........... AA-1240038......... Nationale Delcrederedienst Office DU DUCTOIFE...........ocururererreeereireeineieisesssessesessseeseeseeseseeseses (V) - Unauthorized.... | oo e
00000........... 00-0000000.......... Vantage RISK LEG.........c.ccvueveiiriieiicctecescets ettt st BMU.......... Unauthorized.... | ..ccooceveceeiiies [,
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statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......ccvnvveininnine AL|..... [N ST 7,534,907 | covvvrerenne 8,078,550 | ..ocoeviererrnnn 7,037,870 | oo 4,341,487 | oo 9,493,670 | .ovvreerierrns 8,201,192
2. Alaska.....ovenninineneee AK L | 203,519 | e 162,504 11,535 | ... 40,775 | e 185,710
3. ANZONA..eneeseneee e AZ [ L | 13,249,863 14,757,766 | ..ccooovveenn 1,426,001 | oo 11,919,673 | oo 23,769,571 22,470,594
4. Arkansas.........cieinins AR |...... [N P 7,782,031 | oo 10,204,483 | ...ocovveenes 4,390,355 | ..coovevininnen 6,335,483 | ..covvriirennns 9,085,717 | oo 10,775,583
5. California.. 268,412,919 | ... ...274,004,929 .149,189,449 ...107,684,615 352,113,124 ...257,190,404
6. Colorado......cccccovvrrrrrirnieneenesCO [ vl | o 32,514,969 | ....cccovonnee 37,654,251 | e 15,172,057 | oo 13,908,842 | .......cconc.. 34,524,018 | ...coceonene 27,555,962
7. ConnecticUt.........cocuvevverecrened CT| . Lo | v 15,274,495 | .......cconc.. 17,938,224 | ...ocvvvvne 8,138,267 | .ovvvvvvrrirnes 9,101,530 | ..o (133,002) | ccooverirnes 30,208,497
8. Delaware.......cccooovereveenen. DE | il | i 19,994,991 | ..o 22,600,634 | ..ccovvrene 10,955,384 | .....covvenee. 12,060,628 | ......cccenv.. 23,050,102 | cooveeenne 27,119,329
9. District of Columbia...............DC | ccce.luves | v 6,091,326 | ..cocoovrrrnne 5,993,465 | ...covvvriinnee 3,134,136 | .o 2,282,139 | oo 3,773,758 | oo 3,312,199
10, Florida......ccovneerenieincineins FL|...... Lo | e 47,132,903 | .o 16,981,409 | ....ccoovvenee. 17,065,244 | ... 2,831,827 | oo 50,410,422 | .ooovveennns 43,233,490
11, GEOIGid. e 15,484,018 | ..covvvveneen. 21,162,393 | ..o 12,244 471 | oo 16,988,588 | .....cccovenee. 29,676,006 | ...coovverrene 32,703,157
12, Hawaii.....ocooveeeeneenencneneen H L | 186,157 | vovvveeeeeennn 233,006 | ..ooooveerireineienins 2,722 | s 23424 | o 485423 | oo 456,565
13, 1daho......ccceecencrcennceend D L | 3,054,445 | ..o 4,682,772 | .o 1,209,982 | ...cooovvvrvineene 1,316,650 | .coovvovernee. 9,616,550 | ..coovvvvvircren 7,538,104
14, MNOIS......coveeveneerereenenereeeen L el | i 6,806,924 | ......cccoeeene 8,291,888 | ..cocvvreinns 4,048,168 | ...cccoovvvene 6,654,152 | ..covvvvrenee. 24,102,522 | ..o 26,749,317
15, Indiana........covvrevvevriniireiriis 18,008,816 | ....oceovveneen. 18,120,755 | .ovvvvienen 6,474,941 | .o 9,803,025 | ....covvvenee. 19,478,088 | .....ccvvenve. 18,559,149
16, 1OWa .o 12,377,348 | oo 16,881,313 | oo 12,949,278 | ..oovvvrrreenes 8,588,809 | ...ccovrenns 41,343,827 | oo 46,420,368
17, Kansas.......ccovnenevvneineinerines 39,187,190 | ..oovvvvrnnee 35,980,516 | ...ccovvvnvnee 21,316,138 | oo 9,734,204 | .....coceene.. 36,184,742 | oo 29,822,368
18, Kentucky......cooooveeereurrerneennanee 14,915,918 | .covvvrvenee. 19,162,365 | .covvvrrrrenes 8,844,245 | ... 11,573,950 | .o 18,388,333 | oo 20,795,473
19, Louisiana.........coceerveeneneneene LA [l | s 2,644,806 | .....coveveenee 2,913,673 | oo 834,370 | .o 7,735419 | oo 12,015,963 | ..coovvvvvenee. 17,315,478
20.  Main€.....covverrrerrnenrnrnnene ME |l | e 1,144,627 | oo 842,073 | oo 157,910 | v 267,076 | oo 426,296 | ...covorrreinenns 802,624
21.  Maryland.. ...36,146,860 | ... 44,089,791 ..14,367,157 | ... .20,056,504 ...62,805,268 .74,608,762
22.  Massachusetts.......cccooerrcee MA | ool | v, 5,763,119 | oo 5,809,250 | .ovovrrreninne 1,801,239 | oo 6,992,236 | ...cooovrrrrrnns 4227278 | oo 4,572,593
23. Michigan.......cocooevermeveneen M| il | e 3,678,024 | ....covvvnne. 3,756,522 | ..o 4,249,073 | oo 545,245 12,934,168 16,344,028
24.  Minnesota.... ...34,529,995 21,611,246 ...20,512,738 ...6,185,474 ...28,940,591 17,005,203
25, MiSSISSIPPI.....ouevurerereneereereneeee MS | il | i 9,073,656 13,498,434 | ....covvviene 8,543,489 7,486,418 11,215,068 11,881,436
26, MiISSOUI....vvreererrerernrerrireiees MO |....... IO ST 27,527,910 | covvvvrerenes 19,968,218 | .ovvvvveneen. 16,213,283 | oo 10,812,745 | ... 26,664,067 | ...coovereen 27,986,958
27.  Montana........ccoeeeneeneerseeneeneens MT |....... [N P 6,739,493 | ..o 4,510,959 | ..ooovrvininnee 2,021,144 | ..o 2,285,118 | oo 3,734,613 | oo 3,740,243
28.  Nebraska.........cooorrrererrnreen. NE|....... Lo | v 49,136,910 | voovvovrrrenes 30,560,165 | ...coovvvvvnee 16,041,687 | ..ovvvovvrrenes 7,492,008 | ....ccovvene. 41,548 447 | ..o 45,866,659
29. Nevada......cocmmnensineeneens NV ... TR PP 14,159,608 | .....covveeenee 8,951,017 | oo 6,489,178 | .coovrviines 3,259,603 | ..covvvrenee 12,248,932 | ..o 9,911,710
30.  New Hampshire........cccovvurenne NH|....... [T ST 4244643 | ... 4,322,949 | ....cccooverene. 2,246,079 | .covvvvrene 2,664,202 | ..coovvrrrrrnns 3,636,256 | ..oooveeriennns 3,835,627
31, New Jersey....nveeneenens NJ | [N P 3,101,417 | v 6,336,699 | ....ccovvvirne 3,225,919 | oo 4,864,705 | ......ceenee. 60,423,110 | covvreirennnn 65,893,746
32, New MexiCo.....coovwvrrermrerrenen. NM|....... [N ST 3,461,833 | oovovernnne 3,649,739 | v 1,192,199 | oo 259,150 | .overerrrririnns 3,311,168 | oo 2,546,643
33, New YOrK..ooooevenreeencieene NY|....... Lo | e 37,510,638 | ...coovvenenee 39,167,266 | ...covvenvnee 27,756,590 | coovveveeenes 54,562,957 | ..oovverennns 88,115,827 | ..covvvvenee. 100,829,073
34, North Carolina..........ccceceenen. NC|...... Lo | v 145,191,813 | .o 151,432,234 | .o 71,320,339 | oo 88,285,734 | ..o 81,470,853 | ...cvvverren 89,645,124
35.  North Dakota.........cccccoeureernenee ND |...... [N OO 4754462 | ..o 4,242,695 | ....covennn 4,070,101 | oo 752,293 | oo 3,960,610 | .ooovverveennns 5,590,899
36, Ohi0..ooverircrernenerersenened OH |l | 88,811,067 | ..ocvvvvrrnes 98,232,251 | v 41,604,655 | ...covvennne 44,969,229 | .....cccovenee. 96,514,306 | ...cooveeren 86,059,271
37. Oklahoma........cocoveeneerrernnenee OK | il | e 692,588 | ..cocovrrirrinee 1,870,743 | ..oovne. 1,222,094 | oo 950,762 | ..cvverreeenad 6,426,907 | ....cocovverennne 7,120,707
38, 0regon.....ccocovevercreeneneneen OR | il | v 15,033,975 | .o 14,863,721 | .o 5,781,109 | cocvviiriinnes 8,438,702 | ....coovvenee. 16,095,958 | .....ccoovenee. 15,401,946
39.  Pennsylvania..........ccooeeeneeee. PA | il | v 95,397,214 | .............. 104,247,981 | oo 49,773,910 | v 57,523,619 | ..o 369,021,602 | ........c... 401,154,812
40. ..13,258,640 | ... 14,109,074 . 11,218,479 ...12,346,076 15,298,310
41.  South Carolina........c.ccocreeeeeeSC [ ool | 4,967,606 | oo 6,013,939 | .o 4474465 | oo 5,199,249 11,261,400 | ..ooovvevvennne 9,640,168
42.  South Dakota.........cocorereveneeeSD el | i 11,131,889 | 6,754,135 | ..o 2,789,537 | oo 2,018,872 | .o 9,593,320 13,455,843
43 21,658,352 11,141,877 ...22,111,336 26,546,468
44, 78,761,423 38,422,431 61,619,864
45, Utah..encneieennUT [l | 009,323,396 | e 6,037,429 | ......cc........ 4,873,048 | .....ce..e...... 2,326,949 | ..................9,204,896 | ..o 6,365,660
46. Vermont... ...5,212,906 . ...5,845,646
47, Virginia......ooeevereeeeseeneereeenenns 85,130,156 | ................37,804,788 | ...............41,050,603 | ................84,608,098 | .............. 101,683,363
48.  Washington.......ccooevvcnee WA oL | 27,185,482 | e 23,022,129 | ...............12914,180 | ..................8,785,861 | ...............26,197,078 | .....c.c.cc...e. 22,036,941
49, West Virginia........coccorrnreene WV [l | . 33,639,928 | e 37,269,319 | ............... 14,032,506 | ................15,342,320 | ............... (16,461,792) | ...ovovvnnee. (6,584,303)
50.  Wisconsin........coeneeeeeneneeecen WH il | 005,688,812 | e 6,496,979 | .................4,802,692 | .................3,841,383 | ..ooeorirnnne 29,951,726 | ..vvovverrnne 26,634,924
51, Wyoming.....ocooeerveererrmernneneee WY | el | 6,334,775 | 6,966,917 | .cocoviereeennnd,325,732 | 3,041,193 | e 4,639,734 | oo 9,019,161
52, AMeErican SAMOA........coereerdAS | it Nuis | | e | et | et | crebes et eiens | sebee ettt
53, BUAM..cecererrrireerrenrnrenenesOU [ il | [ cnrnsisissnssssseseninnes [ sernsessssssesssssssnsesssssns | sessessssssessessssssssssessanss | sonsssssessassesssnsessessassnss | sesesssesessessassesessassansans
54.  Puerto RiCO......coovirirniniine
55.  US Virgin Islands....................
56. Northern Mariana Islands
57.  Canada.......cccooomrrrrnrinninns
58.  Aggregate Other Alien..........0OT | . XXX | coveverveeccerisrieiiiisiene0 [0 | e
59.  TotalS....ooverrererererrirereierirnieenns 1,415,201,697 795,909,627
DETAILS OF WRITE-INS
580071, oo XXX [ ettt sincineies | ettt | seeeeeress sttt sstens | seteebee sttt bs st ebns | feebet sttt ettt | shebes ettt bes
58002, ..o XXX [ ettt sinsineies | reeeeee st estenens | seeeesesess st st s st st estanns | setestsesest st et e bt st st entane | festeeestess st sttt est et | Shestessee sttt en s tees
58003. .o XXX [ ettt sieeineies | reeeeees s st estenes | seeeensi s sttt sess st estaens | setestsesest st et ss st st entane | festeeestesa st st ent st et | cheetees et sttt n e taeen
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | . XXX... | covereerverresieririreiennns [0 U [0 (0 I R (0 [0 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | s (01 I [0 I {0 P 0 ] e {01 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 53 R - Registered - Non-domiciled RRGs........ 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinSUrer...............veveeeereeernerinenns 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 4
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile. 0
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Statement for June 30, 2021 of the NAT'ONW'DE MUTUAL |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 |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 |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



Statement for June 30, 2021 of the NATIONWI DE M UTUAL INSU RANCE COM PANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

Zl0

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

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing

Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
I\an(lfl:}bers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide 31-1486309.. 10 W. Nationwide, LLC... Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. 1000 Yard Street, LLC . | Nationwide Realty Investors, Ltd.. .. |ownership. ...100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1486309.. 1015 Long Street, LLC Nationwide Realty Investors, Ltd.............c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | NationWide.........oveeveererrereereens [ orverrereens 31-1486309.. 1050 Yard Street, LLC........ccoovvevvreernincreireiennns Nationwide Realty Investors, Ltd. ...........c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... |\ TR ISR
0140 [ NationWide.........ccoevvrverrrecrees | covrreernns 31-1486309.. 1125 Rail Street, LLC.......ccovevevveerereceecenen, Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........ocveeeeeereereereens [ oreereeeens 31-1733036.. 120 Acre Partners, LLC........cocovcvevinincreienes Nationwide Realty Investors, Ltd..........ccc.cc.e. ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company........... | ...... N...cooe L P
0140 | Nationwide.........ccooerrrrervrrnns [ervrrerrens 20-4939866.. 1125 Yard Street, LLC.... NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | NationWide.........ocveeererreereereens [ v 20-4939867.. 1175 Bobcat, LLC NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... TR U
0140 [ NationWide.........cccevveverrrecrees | v 26-2451988.. 1492 Capital, LLC.......cocoevervieieceeeceereves Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrvrererreens [ eorrerennn 31-1486309.. 111 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......coeviveiecieeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TOUSUO ISR
0140 [ NationWide.........ccoevvreverrreerees | v 31-1486309.. 155 Rivulon Boulevard, LLC NRI-Rivulon, LLC........ccoovevereiereecesieeins ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........oceeereeereereereens [ oreereeeens 31-1486309.. 161 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......ooirireireiereeeeeneineieenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Necoo s
0140 [ NationWide.........cccevvveverrrcrenes | v 31-1580283.. 170 Marconi, LLC.......coccveeeeereeecece e NWD Investments, LLC.........ccccooeveviveerricrenens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrrrererrrans [ errerenas 31-1580283.. 245 Parks Edge Place, LLC.........ccoevevviveinnnee. NWD Investments, LLC........ccccevervrvereirirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 [ NationWide.........ccoevevrererrrecrees | corrrernns 31-1486309.. 275 Rivulon Boulevard, LLC NRI-Rivulon, LLC........ooeveveeereeeece e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoervvererrrens [ correrennn 31-1486309.. 300 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......coeviveieieececeeee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ NationWide.........ccoevveerreecreres | covrriernns 31-1486309.. 310 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......oveeveveerceeceee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide 31-1486309.. 343 N. Front, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. 400 Rivulon Boulevard, LLC... . INRI-Rivulon, LLC.......... . | ownership. ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1580283.. 400 West Nationwide Boulevard, LLC.... NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N..oow.
0140 | Nationwide 31-1486309.. 410 Rivulon Boulevard, LLC NRI-RivUION, LLC.....eoirieiereieireieceeeisnieinns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... [\
0140 | Nationwide. 31-1580283.. 425 West Nationwide Boulevard, LLC . INWD Investments, LLC.... .. |ownership. ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1486309.. 44 Chestnut, LLC......ooovvveeeeerereecseseiens Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... N
0140 | Nationwide..........ccoevrvrererrians [ v 38-4118665.. 500 Neil Avenue, LLC........cocvevveverririeieieiins NWD HP, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide..........ooevreererereenns [ covereereens 38-4118665.. 515 Kilbourne Street, LLC.......ccovvvvereerrinieneenns NWD HP, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TR ISR
0140 | Nationwide..........ccoerrvererrrans [ evrrerrenns 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




Statement for June 30, 2021 of the NATIONWI DE M UTUAL INSU RANCE COM PANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

w4 19)

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 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............ A s Other non-Nationwide............cocueeereeerercerrirnenne (11 ST PR Other non-NationWide...........c.oeueveererrerrirnenens | ceenne N -
0140 | Nationwide 314177100, [N/ e | e Nationwide Mutual Insurance Company............. OH.......c.... RE....... 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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1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0140 | Nationwide..........coovureervrerenns [ eovereerees 83-2260477.. NW-ORBPD, LLC......ovrverrerirrerneireieeeeeneereeeens NW REI (NMFIC), LLC......ovveeverrirercreereireennes ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Neooooe e
0140 | Nationwide..........ccoerrvererriens [ evrrerrens 83-0849392.. NW-Park Place, LLC........ccccovviererreeieieiries Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide........oveeveererrereereens [ orrerrereens 47-1740812.. NW-Peachtree, LLC........cccovrvrenrrrrrrncnrireeens NW REL LLC....voieerieeineireereecseiseieeseennenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........cooerrrrererrans [ evrrerrenns 46-2469044.. NW-Portales, LLC........ccccovrvivrerinieeriieninns NW REL LLC...ooveeieeisrcereeeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide........ovveveeeerrereereens [ orverrereens 47-2449044.. NW-Promenade at Madison, LLC...........c.......... NW REL LLC....voieririeeineireire e ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 83-2173918.. NW-Radius, LLC......cooerereirieiereireeieseienins NW REI (NLIC), LLC....coovveerrrereeieieis ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 87-1367836.. NW-Rancho, LLC........ . | Nationwide Life Insurance Company.... ....| ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 86-3702669.. NW-RPG Cranberry, LLC.......c.ccceovvveveriirerirnes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 87-0890277.. NW-RUDY, LLC.....oeeeeieeieieieeeeeeeeeeene Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 84-4326171.. NW-Southbank, LLC... . | Nationwide Mutual Insurance Company........... | ownership. ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 81-3212025.. NW-Springfield, LLC........cconerrnenereireirnineenes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 [ NationWide.........ccoevveerrveerees | corrrierenns 85-0536537.. NW-Sweetwater, LLC..........cccooeveviverereierereninns Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........ocveereeenrereereens [ oreereeeens 46-5764783.. NW-TysonS, LLC......vveeeieeereireieineineieeeeieenas NW REL LLC....ooieieieiinciseireiecseseieeeeeneines ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Necooe e
Nationwide Life and Annuity Insurance
0140 | Nationwide..........ccoevrvvererreens [ v 81-1603024.. [N/a...c.oivicens | v [ NW REI (NLAIC), LLC....ocvrvrerereeereeeeae OH............ NIA.....coon. Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | Nationwide..........coovvvrervrerens [ eorrrrnnn 81-1619428.. [N/a...civii | e e NW REI (NLIC), LLC....oovvvereereeeereeeeea OH............ NIA.....coon.. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Nevoroos e
0140 | Nationwide..........ccoevrvvererrrens [ correrenans 81-1861190.. [N/a.....ccoviens | v [ NW REI (NMFIC), LLC.....coevirirerereeree OH............ NIA.....ccoo.. Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide..........ccovvvrerererens [ eovrrrennns 31-0947092.. [N/a...coiiiie | eovrereeieeiiens e OCH Company, LLC......c..cccocovvververereieeersennns OH............ NIA......ooon.. Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ USRI
.................................................................... 26-0263012.. | N/a...ccvivens | conererrnirnenees [ ceineneneiennnnene. | Old Track Street Owners Association, Inc.......... | OH............ |OTH.............. | Other non-Nationwide............cccocneurernrnineene | M@cciiiisincncnens [ cevvineiceeneene | Other non-Nationwide..........ocvevcnvenencncnens | vl Nuviii [ 21
Nationwide Life and Annuity Insurance
0140 | Nationwide..........ccoevrvrerrrnnne 13999... [27-1712056.. [N/@....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
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Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
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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.
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statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

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

Lines of Business Earned Incurred Loss Percentage Percentage
L BBttt naenaenes | evresenaesaes et aenes 16,405,586
2. AlBA TINES......ooeveceievceees et sssnns | evessessssssssssnsanens 27,502,271
3. Farmowners multiple peril ....8,156,247
4. Homeowners multiple peril... ....305,732,624
5. Commercial multiple peril..... ....155,430,013
6. Mortgage guaranty.......
8. Ocean marine....... e |-
9. Inland marine........ ..40,368,490

10. Financial guaranty.............cccoeoevveerrierennes
11.1. Medical professional liability - occurrence....

. Medical professional liability - claims-made.
L BArthQUAKE..........oeeeecc e
. Group accident and health..............cccevveveverieiiirieeees e
. Credit accident and health....
. Other accident and health
. Workers' COMPENSAtioN...........cccovcueveiieiiee e
Other liability-0CCUITENCE..........cvvuiveiiecreieeeeseee e
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-claims made..............cccceeiviereniceieieesee s
19.2 Private passenger auto liability
19.4 Commercial auto liability......

. Warranty
. Reinsurance-nonproportional assumed property.

3,153,286

(23.884.795)| .
58,732,941
1

.167,226,603
....42,462,379
..123,639,080

...87,730
.3, 217 047
...36,319
1,470,504

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

3499. Totals (Lines 3401 thru 3403 plus 3498) (LIN€ 34)......ccoorririerinrsriieississianinns
PART 2 - DIRECT PREMIUMS WRITTEN
2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1 Ittt et bbbt tens | eessbinsaestes bttt beees 8,345,106 | ..ocoveveerrererereeieienne 16,628,030 | ..covevrererierreieieiians 15,134,957
2. Allied lines.... 14,369,574 | oo 27,848,282 .24,607,851
3. Farmowners MUIPIE PEIl...........coiuiiiiieiiieieeese ettt sesnns | sestessessssssssse s sssessesesas 5,576,473 | oo 10,889,614 | ..ocvoeveieceeee e 5,465,186
4. Homeowners multiple peril... 175,111,734 ..316,325,913 ...256,237,475
5. Commercial MUIPIE PEIl.......c.iveieiiieieieese et sb st sesseses | sesvessesessesses b saeeaes 70,588,822 133,262,479 | ..o, 162,380,733
6. Mortgage guaranty
8. Ocean marine....... e |
9. Inland marine........ .26,740,621 48,457,218
10, FINANCIAI QUATANTY.......cveieceecireiae ittt ettt bs st ssesseees | 2esessesteesebsnesesbeebsnesesseebaes e bseesenbanins | HEeebetsessessast et sesesteesaessesses s st nbsnsses | £aebseeseesastsseessestens e bsesben b st sensentacs
11.1 Medical professional liability - occurrence

Medical professional liability - claims made..
. Earthquake..........cccocuvevererciiiciccnns
. Group accident and health
. Credit accident and health....
. Other accident and health....
. Workers' compensation....
Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-OCCUITENCE..........c.cvvreeieiiieisisee e
Products liability-Claims Made.............cccceuieriiieieess s
19.2 Private passenger auto liability
19.4 Commercial auto liability......
. AUtO PhySICal dAMAGE.......ceevrerririerre e
B o= 0T OO

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

. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........

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

...9,038,416
49,050,772
...3,129,398

.................................... 1,637,459

...164,458,239

42,494,013

133,390,673

..389,666
21,924,628

(137.401)] .

...1,565,173
...7,258,186

15 404 110
93,008,282
...5,265,320

...337,026,579
..... 80,364,837
................ 270,334,407

..1,279,790
...5,866,134
..148,580
.19,110,890
96,965,240
...2,092,622

...345,309,050

..... 97,009,791

286,970,912

. Sum. of remaining write-ins for Line 34 from overflow page....
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......cconinimininiinriirisisissesee s sneseeseens
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Statement for June 30, 2021 of the NATIONWI DE M UTUAL INSU RANCE COM PANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 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. | o 3,191,796 | oo 2,322,492 | oo 5,514,288 | ..o 769,688 | ..ooviviniiniis (3,467) | oo 766,221 | oo 2,668,621 | ..o 54,517 | oo 2,008,768 | ..o 4,731,906 | .oooovviininnes 246,513 | (262,674) | .ccoovvvriniis (16,161)
2. 2019 [ e 1,034,656 | ..oooovvinrinns 1,061,698 | ..covvinrin. 2,096,354 | .o 387177 | oo 32,573 | s 419,750 | oo 842,888 | ..o 46,392 | .o 843,208 | ..o 1,732,488 | .o 195,409 [ ..o (139,525) | ..ooverrirrinrinnns 55,884
3. Subtotals
2019 + Prior..c.ooo. | o 4,226,452 | ...covviviinnns 3,384,190 | .o 7,610,642 | .o 1,156,865 | ..ovovveivrirrinnens 29,106 | ..o 1,185,971 | oo 3,511,509 | oo 100,909 | oo 2,851,976 | .o 6,464,394 | ..o 441,922 | .o [C0 L) | I 39,723
4. 2020 [ e 1,607,828 | .....cocvvrennee 2,349,474 | v 3,957,302 | ..o 1,001,642 | oo 214,536 | .o 1,216,178 | oo 1,077,713 | oo 132,284 | oo 1,410,046 | ..o 2,620,043 | ..o 471,527 [ (592,608) | ...ooovvencrenens (121,081)
5. Subtotals
2020 + Prior.....oo. | cooveeneiniinnes 5,834,280 | ..o 5,733,664 | ..cccovrnnene 11,567,944 | oo 2,158,507 | .o 243,642 | oo 2,402,149 | .o 4,589,222 | ..ccovviviinns 233,193 | s 4,262,022 | ..coovvrniinns 9,084,437 | ..o 913,449 | .o (994,807) | .ccoovvvnrinrinns (81,358)
6. 2021, [ ) .9, SRR RO )., SO PO ) .9, SO PO Y., SO [P 2,075,234 | oo 2,075,234 ..o D0, SO ORI 883,257 | .o 1,473,698 | ..o 2,356,955 |...cccininnnes ) .0, SR [ 0,0, SO PR XXX
7. Totals. ..o | o 5,834,280 | .....oocvrinnnee 5,733,664 | .....cccouue.. 11,567,944 | .....occovvenne 2,158,507 | ..ovvrvreririnne 2,318,876 | ..oocvvrrrrenn 4477383 | oo 4,589,222 | .....ccovvenne. 1,116,450 | ..oovvvrnnnes 5,735,720 | ..cccovvvnnee. 11,441,392 | ..o, 913,449 |....oovvvrenn (994,807) | ..coovvrrrrrinns (81,358)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | ....ccocevuvee 14,086,365
P 15.7 %[ 2. ovvvvrernns (LY T — (0.7)%

Col. 13, Line 7

Line 8

.....(0.6)%




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

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

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

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

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

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

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

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

4.

Bar Code:

* 2 3787 202149000002 =
* 23787 202145520000 2 =*
* 2 3787 20213650000 2 =

Q15

Response

NO

NO

NO

YES




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

Additional Write-ins for Assets:

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

2504. Other assets NONAAMIE.............ccoevereieicieiceeteeece ettt sneetens | eereessinsesenes 137,777,840 | ..o 137,777,840 | oo 0
2505. ReCOUPMENE TECEIVADIES.........covuvireieieieciiee ettt sas | esstessesssanes 34,746,823 | ..o | e 34,746,823
2506. Third party administrator reCEIVADIE............cccueveiieeeiccee s | evebesiesesaees 26,154,466 | ....ccoovvevrnnnnd 6,756,675 19,397,791
2507. DEdUCHDIE TECEIVADIES...........coeveveeeieieceetetcece ettt sttt esessesenanes | stevnaesssenaesenes 2,136,965 | .. 195,634
2508. Corporate owned investment value of life insurance. 2 1,629,462,574 | .
2597. Summary of remaining write-ins for LINE 25.........cccoiiiieiieiiiieicecsesecse et vssisnasnees | evssesienns 1,830,278,668 | ................ 144,730,149

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year

2504, ESCIOW HIADIIIHIES. .........cvvvvecicieiecicticie ettt sttt bbbttt ae sttt as b es st s sas st besssestntaens | denbiessesssssssenssestensnsas 845,498 | oo 46,745
2505, MiISCEIIANEOUS lIADIIHIES. ....vevvevvererrerisersresiseissiesiseie sttt ettt s st ss st st s s st st sessensansnnsss | stesssssessessesssnssnssnn 99,747,949 | ...oovirerrererennn 122,810,719
2506. POOING EXPENSES PAYADIE........eureriercereireiicereie ettt bbb bbb 148,790,235 | ... ..208,604,824
2507. Reserve for state @SChEA PAYMENLS..........ccviecieeec ettt st ettt ntenees 118,575,321 | ... 115,596,456
2508. State surcharge/recoupment payable

2509. Third party adminiStrator PAYADIE..........c..c.cviuieeiiiieieesceees ettt sttt e

2597. Summary of remaining Write=iNS fOr LINE 25..........cuiuiiiiiiitsi ettt ettt nsss b ens s b ensssssbansensans | sbessesssessesinsnsanas 382,613,829 | .o 455,765,241

Q16




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

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI..........cceveveieiieieieteieese ittt sttt s s ss s sssssns | sevessssesssssesssssssessssnsas 438,198,403 | ....oveveeee 486,107,999
2. Cost of acquired:
2.1 Actual COSt @t IME OF ACGUISIION. .........verveererirciieiisiesieis sttt st et s st s st st anes | sebsessassssssnsessensas s e bsessen s s ssessestensnsns | shssssssessastensanssessess s sses st st s stees
2.2 Additional investment made after aCUISIION. ..........cc.oiueieiiiisiccse et snies | sbessessssnses e s ben s snses 11,292,590 | oooveveeeee 24,435,281
3. Current year Change iN BNCUMDIANCES...........cc.ccveiereveeese et se s ses s sssae s s st et ss s s tes e s sesssssssasssssessessssassesesas | eebessessssasssssesssssssassessnsassessessssessessnsns | oessssessessssassessessssessessssssassessssassessnsan
4. Total gain (I0SS) ON GISPOSAIS.........ccvuiiireieeiciieieie ettt bbbt b s bbb s s st sse s st st esnsas | ctsssssesssassessssssessebsssessessessnsansessntans | ebssssssssessessssessessnsentes e banes (449,495)
5. Deduct amounts received on disposals 22,858,679
6. Total foreign exchange change in book/adjUStEd CATYING VAIUE...........cccvivieiieciciiicieie ettt b s e | sebssessebss s s e s s s b e st s b s bbb bessebsssas | essssastesesastessessbessesss s s s st st antesnsan
7. Deduct current year's other-than-temporary impairment recognized .350,000 10,188,796
8. Deduct current year's depreCiation..............cc.eeuvevererieveeeieeeseesee s 16,821,430 | v 38,847,907
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). .432,319,563 ...438,198,403
10.  Deduct total NONAAMItEEA AMOUNES...........cciiiiiieie ettt ettt bbbt s s bbb essens | estes et sss et ettt bbb ns et en sttt ..
11. Statement value at end of current period (Line 9 MINUS LINE 10).........cvviiriicriiiieeresesesisssseesessssesssssesssssssessesssssssessssessens | sssesssssssessesssessessessnsas 432,319,563 | ..ooovvreiieeeias 438,198,403
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEar...........ccccevvveveuviveieveeieiieeseiseens | e 1,341,484,544 | ... 1,478,864,643
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............cviuivuiiieicccce ettt bnans | saebsessssessesssestes s ensenes 218,273,807 | ooovvereereeeeeceennnn 159,962,847
2.2 Additional investment made after @CQUISIHION. ...........ccceiiiiriiiceeee et seae b senens | ebesssansessssesessssesesenaesenes 10,919,745 | oo 29,294,254
3. Capitalized deferred INtErESt ANA OtNET...........civiveiecee ettt bbb bbb s bantes | sbessessesssessesssssssessesssanee 3,754,423 | oo 2,898,271
4, ACCTUAL OF QISCOUNL.......cvverisireieeic ittt bbbttt s bbb s st st n bbbt s et sessensnss | Snbessesesantesebentessesnsensessns s 27,715 | oo s
5. Unrealized valuation increase (decrease)
6. Total gain (I0SS) ON GISPOSAIS.........evueiivireireiiieiseieisireiseiss ettt s s bbbt
7. Deduct amounts reCeIVEd ON QISPOSAIS..........c..eururirirreririrreeirereeees e ses ettt es st et essenns
8. Deduct amortization of premium and mortgage interest points and commitment fEes...........ccovveeriieieeieiessee e
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other-than-temporary impairment recognized 2,472,646
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ceovvsrerrrnrnnennernnns 1,467,650,619 | .ovoovovnririecnnis 1,341,484,544
12, T0tal VaAlUGLON GIOWANCE. ........oocvuiiiiiieiieieie ettt bbb s bbb s bbb bbb s s s et st enaes | ensessesantessesntensansnsanans (11,917,646) [ oo (8,503,082)
13, SUbLOAl (LINE 11 PIUS LINE 12).....vvereriiriieiieeeieiieeissie ettt ss st sttt sttt essanssssnssessenssnssnns | sessssssssssssssanssssnssans 1,455,732,973 | oo 1,332,981,462
14, Deduct total NONAAMILIEA BMOUNLS.........c.ccuiiieeireiiisiee ettt bbb st b st s bt s s s b s s s sessesnse | oebsessssessessesasses et entessessbessassessnsansese | etsststessessstessessessnsasses s st en st sntensenas
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........coiuoiiiiuiieeisietcie et ssssssenassesssssesens | evsessssssesssssssssesssenes 1,455,732,973 | coovieeeie 1,332,981,462
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI..........cvcvevieiveeieieireieeetese ettt b s bes s sssssaens | essessssssssssssssessesesasd 4,671,996,996 | ....coovevrireriirein 4,123,365,436
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIEION..........c.ccueviieireiiiicscce et b b s s s s st snsens | sesebessssssebassstesessnsesasans 187,844,565 | ......cooveevererierenas 329,976,709
2.2 Additional investment made after aCUISIION. ...........cccueieiiieie ettt ans | saessessssens st saenee 284,041,773 | oo 488,201,549
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). ..308,609,352 | .. ...163,438,433
6. Total gain (I0SS) ON QISPOSAIS.........eurerrerriseireereeseeeiseeeseere st teeees e ss st ss e es sttt es st nen | Siessessesseesentanssesesteneeeens (4,360,926) | .. ....(73,329,385)
7. Deduct amounts received on disposals............. ..220,338,021 ...329,528,365
8. Deduct amortization of premium and AEPIECIAtION.............c.ccueieivcreicieisc ettt b s ssens | sbessesesssessesssssssesses s senea 6,475,936 | ..ocovvverieeeee 36,375,857
9. Total foreign exchange change in book/adjusted carrying value... .(2,566,100) | .. ...6,766,994
10. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........evurururrireenrirreeiieeereireeseessseseesesesssesssssessesssnssens | sesssssssssssssessssssssssssasssssssesanes (6,438) [ ovoovrrerrerrisieer e 518,518
11.  Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5+6-7-849-10)........cccccvureririireniiesieesseesssienens | sveriessssesessessssesesns 5,218,758,141 | .o 4,671,996,996
12. Deduct total NONAAMItEEA AMOUNES..........c.cvieiiiiectccee ettt ettt es sttt es st s ssstesnasesssnantans | eaeterneeesssnsssseneseesanaees 249,790,393 | .....ooovvverieeren 186,044,025
13. Statement value at end of current period (LiNg 11 MINUS LINE 12).....cc.cieieiiiiiiieisississisissiesesssssssssesssssssessssssssssesssssssessans | sssesssssssesassssssassesas 4,968,967,748 | ..o 4,485,952,971
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEAT..........ccvueveveveieieiieeeeesee et ssssesesess | evesssesssssssss s 20,111,530,890 | ..cvovvrerriirerrieienns 19,525,519,935
2. Cost of bonds and STOCKS BCQUITED..........ciiueruiiiieiieieieseie ettt n s sansenses | sbessessssensesesnsessesaees 3,381,754,198 | ..o 3,155,222,769
3. ACCTUAN OF GISCOUNL.........ocvicvieictctce ettt ettt a bbb et s st et s st ben s s ssss s senassans | sbessessssissesssansessesensnaans 12,487,801 | oo 19,195,498
4. Unrealized valuation INCrEASE (AECIEASE)........cvevuiuiveieiiiieiseietssies ettt et bbb s sttt sse st ssessntenss | evsessssessessessssessesnsantas 169,330,057 | ..ovovvererireieiesiienns (115,028,161)
5. Total gain (I0SS) ON QISPOSAIS.........cvurererrirririerririeiiesissise ittt ettt sttt en st sntnes | Sressanssnssessassanssnsestensnens [ ) (5,534,925)
6. Deduct consideration for bonds and StoCkS dISPOSEA Of.........c.ceieiiiiiiiiiiicie ettt sseses | sressesssesses s ses e saees 2,234,522,409 | ...ooovveieerea 2,418,645,180
7. Deduct amortization Of PrEMIUM.........c.crieiireieicieee ettt et s e b b s s bes s sttt saesnsnaes | suessessssassesnsnsessesessaneaen 23,436,010 | .oooveveeeeeeecee 32,831,832
8. Total foreign exchange change in book/adjusted CArryiNg VAIUE............ccviucveiiiveiieieeeeie et | evsesessssese s esse s ssnsanees (2,893,258) | ...vvcverrreieiieeia 4,341,553
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............ccceviiveriiiieieiie s | eevebsssesesss e s seseses s e s ssssebesssssaessnaes | sesesessssesesssssessssssessssnans 29,850,484
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s............veveevierieivieies | coverieiiesieecsis e 10,951,584 | oo, 9,141,717
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)..........cccceveerrrrrrerierisieiseresessesesesenss | cvevessssesiessssesessnns 21,415,489,917 | oo 20,111,530,890
12.  Deduct total NONAAMItEEA AMOUNES...........ccveiiieiieiie ittt bbbt s bbbt st ssens | sntesssbstessesssssnsansesnsaneas 22,698,165 | ..oovereeieeeans 29,757 A73
13. Statement value at end of current period (Line 11 MINUS LINE 12)..........ccoeiiieiiiieiiiesisseteseseessssiesssseiessssssesesssessssssesens | sresessssesesssesessnsesens 21,392,791,752 | oo 20,081,773,417




Statement for June 30, 2021 of the NATIONWI DE M UTUAL INSU RANCE COM PANY
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (): e vuerreereeeeseesseeeeeee ittt sttt nsessenins | eressestessnsssessesans 7,403,955,904 | ....cooeiivriienes 979,882,764 | ....coovverereenn 439,837,364 | ...ooovveeriene 10,518,924 | ..o 7,403,955,904 | ....ccovvviiniinenne 7,954,520,228 | .....comceeeeeineineineieeeeineissienens | eeeneeessesienenenn 6,832,015,490

20ISO

2,935,886,183 607,444,951 | ..coociiii 233,497,546 | ..o (5,196,706) 2,935,886,183 ....3,304,636,882 2,566,131,029
NAIC 3 (8)- vttt | e 749,596,228 | .......ccovvviiiiininnns 61,192,822 | ...covvviiiriis 55,171,472 | oo 23,505,126 | ..o 749,596,228 | ........cccooovivirninae TT9,122,T04 | oo | e 705,819,558
NAIC 4 (8)-.oieieiie ettt | ot 400,812,523 | .....ocovviiicins 50,574,167 | ..o 43,226,809 | .....cccocvvieiiii (3,172,793) | oo 400,812,523 | ...cooovviiis 404,987,082 | ......cooviiiiriiicinii | e 339,206,109
NAIC 5 (8)-.ocereieiiei s | seiesiesb e 43,128,060 | ...oocovviiciniins 7,886,602 | ....cooovoeiniiiiinns 2,886,637 | ..coovvviiriiieiiis (10,146,006) | .......coovvvvervrirrnnne 43,128,060 | ...oovovriciciis 37,982,019 [ ..o | e 50,984,734
NAIC B (8)-..evvireiriieiee s | erbese s 4,226,259 | oo 2,340,512 | oo 3,119,013 | (665,118) | .vovvvvceriiiriiriinan 4,226,259 | ..o 2,782,640 | ..o | s 3,401,088
Total BONGS......coiiiiiiiiiiin s | s 11,537,605,157 | ..oocvvviniiiininns 1,709,321,812 | ..o, 777,738,841 | oo, 14,843,427 | ..ocoovvvvicinns 11,537,605,157 | ...occvvvvinnnen 12,484,031,555 | ..o (O 10,497,558,008
PREFERRED STOCK
NAIC Tt | srbeniins s 482,890 | ... [ | s 6,514 | .o 482,890 | ..o 489,404 | ..o [
NAIC 2. | e 14,753,433 | oo | s | e 1,429,322 | oo 14,753,433 | oo 16,182,755 | ..o | e 15,177,460
10, NAIC 3u.ir s ssensienss | eniissisnis e 6,619,118 | oo 1,327,005 | ..o [ s 87,372 | oo 6,619,118 | oo 8,033,495 | ... | 5,722,950
1. 477,967 535,000 477,967 483,090 931,351
12, NAIC Be. ettt | erteni e 2,081,229 | oo | et | b 26,315 | oo 2,081,229 | oo 2,107,544 | oo | e 1,077,212
130 NAIC Bt | erieri s 430,640 | oo 20,734 [ .o | e 22,305 [ .o 430,640 | oo AT3,679 | | v 99,886
14, Total Preferred StOCK.........cccoviininiininisisississsssssssissinnns | s 24,845,277 1,882,739 535,000 24,845,277 27,769,967 | ..o i, 23,008,859
15.  Total Bonds and Preferred StocK.........couviniiniiiniisiisiisiisiissississisiins | oo 11,562,450,434 | ..o 1,711,204,551 | oo, 778,273,841 | oo, 16,420,378 | ..ovvvvircinne 11,562,450,434 | ....oovcvvinenen 12,511,801,522 | ..o (O 10,520,566,867

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....25,000,000; NAIC2§.......... 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S........ 0; NAIC6S........ 0.




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

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ? Acfual Interest éollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......corereeeeee | et 25,000,000 |....coverrrrrenee ) 0.0 GOV PO 25,000,000 | ..ooovoeniiieeeas 22,822 | .o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAT........cvivieieiiieie ettt sssenas | ssessessssessessssesses s s ses e saees 33,532,121 | o 753,875,647
2. Cost Of ShOrt-term INVESIMENES ACQUITED..........cviveevciceie ettt ettt bbb sae s st | sestessesssssssssssssssessesnsentessessssessesanssssanss | avsesssssssessesinsessesansnsesees 134,991,440
3. ACCIUAN OF GISCOUNT........veeii bbbttt b1 | Hhbiee b e e b e e b e bbb bbb bbbt bbb | sebbebb bbbt bbbttt
4. Unrealized valuation iNCTEASE (ABCTBASE)..........cevueveveveereeiresieeieissee e ssetes e sesses s sssss s sttt st es s sae st ssssssssssassessssanses | netessessssassessssassesssssssssassessssassessesstessns | srsessesisssssesssssssessessssessessssesssssssassssesens
5. Total GaiN (I0SS) ON GISPOSAIS........cuureureeiererrireisieeteie et ts sttt es et ees st sE b8 s b s b e b s essesbenbens | £eesessessaessebseesesbeeb e b e st ee b st e b ses st anbanes | sebuetsessessasbaes e s sestee st ee s b et st
6. Deduct consideration received 0N dISPOSAIS.............cccviirirririireriiieeiie st s s se st se s s snses | ebessssesesssseres s bt sesseas 8,532,121 | oo 855,331,678
7. Deduct amortization Of PIEMIUM.............cciiuiieiiiiieicireie ettt bbb bbb s st et b s s b sns | 4essessssssessebsses s b s snsess s s b estesnssstessesas | sbisbessesssssssssesssssstes et s sen s benes 3,288
8. Total foreign exchange change in bOOK/adUSIEA CAMTYING VAIUE............ccucueieiiieieiicte ettt sessens | stesssesesss s e s s ese s st et ss e s bsssebesessssesanas | sbssesesssesesss et et s et e b s b s s et et es b et s sene
9. Deduct current year's other-than-temporary impairmeNnt FECOGNIZEM. ..........ccuvururrerieeeereieeseesrseeeseeeeseeeseeesseessseeesessesses | seeseessesssssessesesssseses et et ssesessesentsnssnes | sebssssessessasssesssssenssnssnseesenssnssnssenssnsnens
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9).........cccovirrrrieirinieeienieesseienees | ceveirsieisissssseseesssssesenns 25,000,000 | voovoeveirreiereieieeeninis 33,532,121
11. Deduct total NONAAMITIEA BMOUNLS.............eiuiiiieiiiiiiiii it | SE86sERE s R Rt Rttt sttt senb st | senb st sent sttt sttt
12. Statement value at end of current period (Line 10 MINUS LINE 11)...ucviiieiieisieiierisisseseissesssesseesssessesssssssssesssssssessessssanss | oorssssssessesssssssessesssssssessesas 25,000,000 | tovoviiireiesseneeienens 33,532,121
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statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY
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SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 10, PHIOT YEA)........vuererurrirrereresesiessssesessessssssssssssssssssessesssssessessessssssessessssesssssssssessassssssessessnsssssessnsanes (3,800,999)

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 3,321,960

Book/adjusted carrying value at end of current period (LINes 1+ 2+ 3+ 4 +5-6+ 7 + 8+ 9)..uiiiiiiiiieireieie ettt sttt ss st (479,039)

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 (479,039)

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... 3,228,852
3.14 Section 1, Column 18, PriOr YEAI...........ccvvuerverrerrrierereieie e (895,607) 4,124,459 4,124,459

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. 3,228,852
3.24 Section 1, Column 19, prior year pluS............cceeerveersvverererseenenns (895,607)
3.25 SSAP No. 108 adjuStMENtS........o.vermreercernerieeierieesrseeiseessseenns 4,124,459 4,124,459

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 (244,189)

Less:

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

4,22 AMOUNE FECOGNIZEA. ......coeveviieiieieiireieieiseie e (244,189)

4.23 SSAP No. 108 adjuStMENtS........ccrrurerirererrireirinreneiseeseeeeeeseeseeeenns (244,189)

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 INSURANCE COMPANY

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

Sch.DB -Pt.C -Sn. 2
NONE
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statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14 ...ttt ettt b a s s a s bt s bt s b nenn (479,038)

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 (479,038)

4. PartD, SECHON 1, COIUMN B........cvoreieaririririseesi i eessees et 1,506,622

5. Part D, SECHON 1, COIUMN 7.....oovieeeeectet ettt bbb s bbb se ettt s bt nen (1,985,660)

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

7. Part A, SECHON 1, COIUMN 16......c.cviuiiiiiiieiceieetete ettt bbb bbbttt et s st s s bbbt b et es s e (23,254,488)

8. Part B, SECHON 1, COIUMN 13.......oiiiiiii bbb bbb 530,013

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 (22,724 476)

10. Part D, SECtion 1, COIUMN O........ouuiiiiiiiiiciiii it 668,102

11, Part D, SECHON 1, COIUMN 10......ouuuurrermureusseeresiseisssee s st ses st bbb (23,392,578)

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

Potential Exposure Check

13, Part A, SECHON 1, COUMN 21 5,101,386
14, Part B, SECHON 1, COIUMN 20..........iiiiiiiiiiee s 8,541,784
15, Part D, SECtion 1, COIUMN 12.........iiiiiiiii bbb 13,643,171
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
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statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMBET 31 Of IO VAN ..........ccvueveeiereieiceteeeee ettt esaese s | etessesassssssssssses s sesaesssssenes 1,077,212,240 | oo 6,645,234
2. Cost of Cash eQUIVAIENS ACQUIME...........ccveverieieeeeieiceese ettt s s ss st ses s snsssanssnsnns | sessessesssssssesssissessessssananes 11,040,011,666 | ..oocvvveeereececeeee 24,635,915,753
3. ACCTUAL OF BISCOUNL.......cveevticeesii itk | eheRE e SRRt oieeb iRk
4. Unrealized valuation INCIEASE (ECIEASE).........c.eveieereeieiieesieieiseee ettt es s s sttt s s s s s ssssssesans | evsessssssessssasssssssssssssessesessesses s sansessesenenes 3 | e 9
5. Total Gain (I0SS) ON GISPOSAIS........c.vuvervicviieeseiieres ettt s e ses st seesss s ses st tessss s ssssssssssssssasses | stessesssssssessesiesasses e sessaseesssssssassessnsestessnsants | sessssassessssssses st sssesses et s seseesenssssessesnsensesen
6. Deduct consideration received 0N ISPOSAIS...........cccvvcveririieiicieiece e b s sssebens | sesissebessssesesssaes st benseaens 11,253,887,049 | ..o 23,565,348,756
7. Deduct amOrtiZation Of PIEMIUM.........c.c.cciiiiieirice ettt bbb bbbt ss st sasbetenss | nbsebebessesessssssesebssbebessssebesssebes s esebsnsetesnsns | Hebebessssesasssebesssesessssebe b s s e b e s s e b bnse bt s eee
8. Total foreign exchange change in book/ adjUStEA CAMTYING VAIUE............c.cueveieieiicicccesee st ienes | seesebesssesss st ss b s s st se b s s s bsssebessnses | sstesessssesasssebes s s e s b s st e b st e s s e bt s s bes s eee
9. Deduct current year's other-than-temporary impairmENt FECOGNIZEM. ..........oeviviuiveiiieieieeeie et tseeies | ceesaetesssetesseaetesssesessssesesessebesssesesessesessssns | sesteresisnesssessesessssssesssastesessesessssssesensssessssnes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)........ccceuerriiriireiinienieieins | o naens 863,336,860 | ...coverereeeeeee e 1,077,212,240
11. Deduct total NONAAMItEEA BMOUNTS. ..o bbb | EEE bbbt | £hb e bbb bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuiueieiiiiiiieiiiisissiesieissiesessissssssessesssssssnes | sessssessssssssssesssssssessesssssssessens 863,336,860 | ...oovoreireeeeiaa 1,077,212,240
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Statement for June 30, 2021 of the NATIONWI DE M UTUAL INSU RANCE COM PANY

SCHEDULE A - PART 2

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

1030

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
One Nationwide Plaza, Home Office Columbus OH.. [ O1/01/1976.... | ottt s bbbt n s s b sessessnsse | siessesssssssassessnsassessessessnsensessnsnsens | absessesensesssssssssessessnsansessnsnsessnssns | sensnsns 1,837,809 1,777,028
Plaza 2, 280 N. High St, OffiCe.........ccvevuerirerieiirisieerieceeis s Columbus OH.. | 01/01/1996.... 144,980 148,760
Plaza 3, 245 N. High St, Office........ccririrriniieieecee e Columbus OH.. [ 01/01/1989.... | correireieieeieieieistee ettt sttt s bbbt bbb s s s bt essessnsse | stessesssssssassessesansessesssssesensessnsensens | absessssessessesssessessessnsensessesansensensns | seesensens 3,027,917 | oo 2,979,492
100 Green Meadows Dr, Hotel & Conference Cir...........cccoevvvvnerernerneneverncesnienns Lewis Center.........cvvevnerernrncereeennns OH.. [01/01/1960.... 37,852 37,852
281 East Powell Rd, Data Center North....... Lewis Center.........oevevneiernincirernnins OH.. | 06/30/1986....
1100 Locust St, Office Des Moines IA.... | 04/30/2001.... 974,766 997,228
1200 Locust St, Office.... Des Moines IA.... [ 12/30/2001.... (988) (988)
9903 NationWide DI, OffiCE. ......c.uruvmrieerierirereeserissriesiess sttt San ANtONIO........couveerrrerierirererienies TX... |02/24/2011.... (3,500) (3,500)
1300 Walnut St., Office.. Des Moines. IA.... | 03/18/2011....
285 N. Front St, GArage. ......cc.ovuuiiiiiiiisiiiiieieiistiess s Columbus OH.. | 01/01/1980.... 179,802 179,802
0199999. Totals.... [V 6,198,638
0399999. Totals.... (VI I 6,198,638
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 11 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 Years 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 Pri i Ed | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances Incurred




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

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

1 Location 4 5 6 7 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings

Mortgages in Good Standing - Commercial Mortgages - All Other

00-1102262 ... | DALLAS.... .| 06/30/2021.... 3.940 19,842,870

00-1102749.... ... |HOUSTON 06/30/2021.... 3.680 25,751,838

00-1102752.... ... |HOUSTON 06/30/2021.... 3.250 8,358,954

00-1103241.... ... | SAINT LOUIS 04/28/2021.... 2.400 17,300,000

00-1103254.... ... |LOGAN 04/29/2021.... 2.200 11,000,000

00-1103255 ... | WELDON SPRING .| 04/22/2021..... 3.100 21,765,000

00-1103256.... vee | EMERYVILLE. ... 06/21/2021.... 3.250 10,500,000

00-1103259.... ... | SAUK RAPIDS 06/03/2021.... 2420 .8,840,000

00-1103261.... ... |HUNTINGTON BEACH 05/18/2021.... 2.920 10,500,000 cevvnenn 14,350,000

00-1103264.... e | FAYETTVILLE oo 05/20/2021.... 2.820 18,250,000 | ..-vvvoeeueesrieerienssensseeseeess sttt et | ettt 33,716,000

00-1103281 ... | LAKE OSWEGO . | 06/30/2021.... 2.950 6,800,000 9,309,000

00-1103296.... v | SANJOSE......oiieiriririrerississrieriesiseissies 06/09/2021.... 3.110 BLAT5,000 | ..vvoeeenreeieieieetenesers et | et 11,986,386

00-1103297.....otieieseiieii s BLUFFTON..... 06/30/2021.... 2.050 26,000,000 | 1.oieurireisssi st | eees et 34,471,000

0599999. Total - Mortgages in Good Standing - Commercial MOMGAGES = All ONET. ... iiiiriieiiirieisisiisisssses s sssess st ers st s et sebns | absessensssssessasssesesssssantansessansasssensansanes | sessaee XXX XXX 183,383,662 | ...oovvrreriiriiiinnins 0 .303,852,475

Mortgages in Good Standing - Mezzanine Loans

99-0000082.... ‘ CHANDLER ...t s AZ 11.500 4,998,749 ...99,500,000

0699999. Total - Mortgages in Good Standing - MEZZANINE LOANS. ..........eu. ettt ettt ettt ettt se ettt ees et et seseeseeses et ensessebee et ee et essensessetanss  fessesssssssassessssassessessnssssansesnsansessssnsanss | cossae XXX....... XXX 0 4,998,749 ....99,500,000
1 0899999. Total - Mortgages in GOOG SEANMING. ..........ueurieirie e ehebt e | criieas XXXeivene XXX 183,383,662 4,998,749 403,352,475
D 3399999,  TOAl MOMGAGES. ....vvevevrereereeeeiesesseeesee et es s8££ h Akt e et ees | Aebbieebsee et ee bbbttt nienes | rnins XXX XXX 183,383,662 4,998,749 403,352,475
o
N

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 16 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 Disposal Disposal Disposal

Mortgages Closed by Repayment

00-1000949 STOW 12/22/2015.... | 05/28/2021.... | ..... TA1143 | oo | e [ e | s | o0 | s | 115,964 115,964 0

00-1102437 CAMBRIDGE 09/30/2015.... | 06/03/2021.... | ...... 6,500,000 ,500,000 0

00-1102438 CAMBRIDGE 09/30/2015.... | 06/03/2021.... | ...... 7,500,000 7,500,000 0

00-1102505 SEATTLE ... 10/12/2018.... [ 05/07/2021.... | ...... A,789,300 | coooiveirrrirrireiiens | cevieriesiseisnienii | i | e | e eseses 0 4,749,004 0

99-0000062 BOERNE 05/02/2018..... | 04/20/2021.... 7,681,519 72,368 72,368 7,967,072 0

0199999. Total - Mortgages CloSed by REPAYMENE. ......uuiuuiisieeissiiieress st erssies teressess e sens bbbttt sennnins | soessesssansenes 26,611,962 | ...oocovvverinnnnd 0 0 0 72,368 72,368 26,832,040 0 0 0

Mortgages With Partial Repayments

00-1000714......coomrirrirerinnns CLOSTER..... N [ 11/08/2001... [ .ooevererriieiins | 236,085 0

00-1001038 ITHACA.....oovirrerneenresssinerneresenseessesssnssnseseneseesseses | NY s | v 10/01/2002.... | ..oveevvevrrrenes | s 6,762,254 0

00-1101810 ... | HIGHLAND PARK.. 110/12/2018.... | s [ s 802,741 0

00-1101820.... v | CINCINNAT L .coovrreirnerenienineeseriennsensenssnesennenns | OHuveiincinies [ 10/12/2018... | oo | s 3,597,494 ..37,398 0

00-1101824.......corvvrrcrinne BURLINGTON.......cccoon.c. KY oo [ 08/06/2012.... | covorcververneianne | e 1,325,558 .185,774 0

00-1101854 PORTAGE ...ttt esesssssse s N [ e 10/12/2018... | oo | s 3,006,690 ..49,541 0




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

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

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

Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

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

00-1101907.... ... |COLUMBUS.........oeeemrrrrinnns 10/M12/2018.... [ oo | e 10,889,219 0
00-1101916 ... |NEW YORK .110/12/2018.... 3,819,196 0
00-1101939.... ... |KIRKLAND 10/12/2018.... [ oo | s 4,115,706 0
00-1101969.... ... | JACKSONVILLE FLuoiiriiines [ 09/12/2013.... | covoeverevenerenns | v 3,360,243 .160,119 0
00-1102024.... o [LASVEGAS.......ooviviirisrisnicnninniinennsnisnissiessssssenennes | NV [ 10M1172013.. [ oo | s 1,018,610 ..27,366 0
00-1102034.... v | SAUK RAPIDS........oovvirireenerinrinerienisnesnenssnssssnnensenennees | MN i [ 10/12/2018... | oo | s 5,250,191 .148,688 0
00-1102042.... L |COLUMBUS.......cooovviniinirisnisnissieeivenissisniessiensenns. | OHeiciiciiis | 10/12/2018.... | covvvecerecrirns | o 5,015,950 ..30,801 0
00-1102058 MANCHESTER.......cccntverinrrnenienineensersensnsssenssssssnneres | CTovvirneensneins | ceevenens 10/12/2018... | oo | s 3,373,409 | oo | v | e | e | e (V1 TSRO IO 158,264 0
00-1102076.... woe [MISSION VIEJO......oommivirvimnriinnriinereinereiseneissneennnnones | CAiiiciiiians | v /1972013, | o | e 12,895,896 ..63,877 0
00-1102131.... wee |HOUSTON...ccoorvaririrrireereriesrieeiensenesseessensenssnensensnnes | Tuverneennenins [ eovvnins 10/12/2018... | oo | s 7,631,568 .104,675 0
00-1102163.... ... | STERLING.. VA o | e 06/04/2014.... | cooovvvecrirerirncen | v 22,905,736 .109,457 0
00-1102207.... ... | CINCINNATI..... OH..ovvveves | v 01/05/2015.... | covoreverevernirenns | v 5,485,560 0
00-1102241.....ovorierierins NORTH BETHESDA.... MD..ovveie [ e 10/12/2018... | oo | s 8,399,114 0
00-1102262 DALLAS.....ovverierierieesseiserie s L. ST B 06/30/2021..... | covorevererirvernees | ceerierireeereeiessserienienes 0
o 00-1102320.......ccvmrererierinns FOX POINT, L/ D 10/12/2018... | oo | s 6,713,804 0
m 00-1102398 RENTON 08/06/2015.... | .ooovverrrercenes | cernee 2,327,526 0
o 00-1102417 NATICK 09/30/2015.... | covoevererirneianne | e 3,301,814 0
N 00-1102456.............ccocooenncen. ALLENTOWN......... PA. o 01/1412016.... | covovevererrrienns | v 7,938,181 0
'_‘ 00-1102463.... o [MIRALOMA......cooooiimrinnrnererineinsnesssissssesnssnesesssssssneeses | CAuriinsrirseis [ i 10/12/2018... | oo | s 1,558,060 0
00-1102464.... ... |RANCHO CUCAMONGA.........ccontveemrrmerirerierineensriennrnenines | CAuiiiiriseis [ v 10/12/2018... | oo | s 3,029,562 0
00-1102466.... v | WILMINGTON......covvmrrinrinrineninninerierieseneessssissenssennesnne. | NCuortiineiinns v 10/12/2018... [ oo | s 7,066,453 0
00-1102470.... | COLUMBUS........covvirieieiernrrerenissnsssssssisssnsnsnsssessenes | OHeiviiciinis | v 10/12/2018.... | coveveerverivinnes | v 6,596,385 0
00-1102486 CHELSEA......oooirieenererinrinennseineisensssissesensensennenes | A | s 12110/2015.... [ oo | s 6,126,846 0
00-1102550.... vo |FAIRBORN......couivrieinrinrierinsinsisnrnsisenssnsesensssesesenssssnnnnes | OHuvivvviiinns [, 10/12/2018.... | coveveerveriviins | v 8,803,818 109,198 0
00-1102579.... ... |PHOENIX......... JA VAR IR 07/19/2016.... | covorevereverrerrnns | worerreeireenns 11,912,328 ..68,838 0
00-1102588.... ... | CARLE PLACE NY oo [ 10/12/2018... [ oo | s 3,384,586 143,872 0
00-1102591.... ... |LEXINGTON....... (SO D 10/112/2018... [ oo | s 7,144,860 0
00-1102666.... o [NEW YORK ..o NY i v 10/12/2018.... | covveervercviin | v 4,593,367 0
00-1102694 ... | CHARLESTON SC .110/12/2018.... 3,682,564 0
00-1102717.... o [WASHINGTON......oooiiiriiiieinsisiessisesesisssssssse s [ DL I 01/28/12021.... [ verevrieeriirines | e 0
00-1102749.... ... |HOUSTON. L. ST D 06/30/2021.... | .... 0
00-1102752.... . |HOUSTON. L, RN IR 06/30/2021.... | ... 0
00-1102788 STANTON.....ovvvvrrirnnne (67 U D 10/11/2017.... 1,894,808 0
00-1102798 WALTHAM MA .| 11/30/2017.... .15,000,000 0
00-1102803........ccouvvrrrrerinnn NASHVILLE...... L\ TS D 11/27/2017.... | ... .12,916,491 0
00-1102807.......ccourerrierinnn BRENTWOOD TN | e 10/12/2018.... | ... .19,550,000 0
00-1102809 CHICAGO......eoeirieriericeeisse e Il [ 11/01/2017.... | ... .18,950,911 0
00-1102816 WALNUT .ot (07 U B 10/12/2018.... 8,048,784 0
00-1102817 TORRANCE CA .110/12/2018.... .17,000,000 0
00-1102821 CHICAGO.......coiiiiicc s | RO RN 11/16/2017.... | ... .14,118,935 0
00-1102884.........ovvvrerierinne FARMERS BRANCH L. ST D 07/31/2018.... | covoreverevernerenns | o 3,980,134 0




Statement for June 30, 2021 of the NATIONWIDE MUTUAL 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 11 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

00-1102889 LEWISVILLE L. T B 10/M172018..c.. [ oo | e 20,228,292 0
00-11028%4.... ... |MOORESVILLE . [NC .| 07/06/2018.... | ..ocvorverrirnne 4,728,501 0
00-1102896.... ... | CHANDLER J- VAR IR 05/18/2018..... [ ..cerervrrvvirirines | e 14,300,000 0
00-1102901.... +e [MECHANICSBURG........ocvorrerereieirierireneeesssisesienenenes PA. o e 12M1712018.... [ oo | e 14,777,023 0
00-1102906.... ... | CANOGA PARK (07 U B 10M7/2018.... [ oo | s 8,764,612 | ovouverrereeiiiniineins | onrinniiesiesinnnennns | eornnninnsiesiesieseees | vevsessnssssessenns |0 | | e 30,150 | coovreerrinn 30,150 0
00-1102910.... ... |ALBUQUERQUE...........cccormrrinncn NM.vivirns [ 09/28/2018.... | .... .10,443,646 68,327 | ....... 68,327 0
00-1102935.... e [NEW YORK ...ttt NY .o [ 02/28/2019.... | .... 3,891,262 | oo | e [ e | v | oeressessnsnnseen0 | v | e 80,612 | coovrvvrrrne 80,612 0
00-1102959.......couvvrnrierinns WASHINGTON.....tvvuirmmrirrireeneisesiesieseeeesssesssssensenes DC.ovveerires [ v 03/28/2019.... | covoeververerinnns | v 4,297,885 | ..oovoreereirerieriens | cerieeeineeissinsnenin | s | serensesssssssnsnns | sessnesenssssnsnnnQ. | e | 110,482 | v 110,482 0
00-1103032.... ... | CARLE PLACE NY . e 12/05/2019.... [ e | s 3,758,625 .100,079 ...100,079 0
00-1103051.... veo [WARRENVILLE........ccoourimiriririerieeieesiesieseseesessesniens Il [ 11412019 [ oo | s 5,584,355 .106,900 ...106,900 0
00-1103160.... .| WEST SACRAMENTO....... (07 U Do 05/2712020.... | coooeverevineianne | e 9,903,228 ..49,423 0
00-1103164.... ... | MENOMONEE FALLS Wi [ 04/30/2020.... | ccooovvervvenernnns [ e 8,633,253 .160,347 0
0299999. Total - Mortgages With Partial REPAYMENES............oueiiieieieie ettt ceiisisis eoeestassessessssssessssasassesetsssensenssssasansesssssssessessessnsensens | cosssssessesaas 422,641,919 | ..o 0 0 (L RO (V] [OOSR (V] 5,981,404 0 0
0599999, TOtAl MOMGAYES........vvvoceveeeereeeriertsereseeseeeeasseess st eesse | tiesssesssaees e ssee s s sttt ss s enssaesssensnsninenies | woesseeeriend 449,253,881 | ......cocovvrierinnn 0 0 72,368 72,368 (V) 32,813,444 32,813,444 0 0

2’2030
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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
MCP Private Capital Fund II, L.P.................... Luxembourg City.. ... | LUX.. | Metric Capital Partners LLP. 05/07/2014.... | .... 22,307 | v | eeereeeseeeeneens 3,338,112
Kayne Senior Credit Il Offshore Fund, L.P..........cccoovieieieineeeece s Wilmington o [ DE.... | KQYNE ANGEISON. ......cuuiiieiricieiieicieie ettt ettt essessessnsennens | eeveessessenns 06/23/2014.... | .... 1,445,640 | .ooovvieericeeeceeerece | e 3,853,044
GSO European Senior Debt FUNG LP...........ocoviirinreissiseesseeesssssssssessees WIIMINGtON......oevvereereriesreienis DE.... | Blackstong Credit...........ccovvvrrirereveinirereenesinniesienines 11/25/2014.... 349,208 17,045,521
NW Private Debt, LLC Los Angeles. CA.... | KaYNE ANGEISON........vuuiiuiriiieieisierseisie sttt enesins | sereessnsesenes 01/01/2016.... |.... 49,510 [ oo | s 5,141,539
Vista Credit Opportunities Fund II-B, L.P....... San Francisco. CA.... | Vista Equity Partners...........cocovvererncinierreninns 06/01/2016.... |.... .. 41,282 | oo | s 3,465,694
GSO Capital Opportunities FUN [11............ooruiirirreee e Wilmington..........coeeerrninieinrneen DE.... | Blackstone Credit............cooruererieririreeseeiseseieieieinnene 06/03/2016.... | .cccoveennvnn 2 | s | s 380,695 | ..o | s 9,395,733
Ares Private Credit Solutions, L.P. Wilmington.... ....| DE.... | Ares Management.... 06/23/2017.... | ovvireeecni | e | e 2,094,801 .20,161,484
Vista Credit Opportunities FUNd 1], L.P.........ccoooieiiiireiceeereecee s Wilmington.... .| DE.... | Vista Equity Partners 05/10/2017.... |.... w2 | s | e 20,607 | oo | e 2,051,349
TCW Direct Lending VIILLC.......coevrvrererieinniesisisisseessssseiessesssnseens Los Angeles. CA....| TCW Direct Lending..........coovvvrerrnrenns 05/14/2018.... | .coovvvrenee 2 [ e | e 5,439,052 [ .o | e 6,959,399
ICGSDP Fund 4B........c.ccceveveiernne Grand Duchy. ... |LUX.. | Intermediate Capital GrOUP..........ccvririreireriieieieiseesee st 03/31/2020.... | ovevevceiiec | e | e 5,111,736 47,603,536
HPS Specialty Loan Fund V-L, L.P. New York. e [INY.... [HPS It 1t Partners. 01/25/2021.... | ... . 2,600,000 | ..vvovvrrireirerieinninieins .14,400,000
Ares Capital EUrope V........ocoviieieescece e Wilmington.........ccooovrrnincicnnnnins DE.... | Ares Management...........coccoerunrnrncsennesnnninisnens 06/09/2021.... | .covveernnvn 2 | 5,635,478 | ..ovoviiieeeeeians 42,364,522
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........cocovirrinrniinssinnsisnisssisiines 8,235,478 | .oovvvriinnn. 14,954,832 175,779,933
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Yukon Capital Partners, L.P.........c.cocueerinrnenesseennes Minneapoli .| MN... | YUKON Partners.........cccccovvevevemmenirrcesienenenennens 06/15/2011.... | ovvrceeeinc | e | e 120,002 | .o | e 7,594,134
Carlyle Europe Partners IIl, L.P New York ceee [NY . [ THE CaAMlYIE GrOUP ..ottt ss st ensessesnes | eesssessnsnens 02/05/2007.... | .... 62,674 230,567
NaVIS ASIE FUNG V..o Kuala Lumpu ... |MYS. 02/01/2007.... | .... 3,258 -
ArcLight Energy Partners Fund V, L.P Wilmington..........coevevrrnireeinnncen DE.... 09/30/2011.... 1,399 | oo | e 4,472,184
Actis Global 4, L.P London GBR. 12/15/2011.... |.... 290,468 | oo | e 2,319,301
Silver Lake Partners IV, L.P Menlo Park..........oceeeeeerieeinns CA.... 04/02/2013.... | .... 425,755 932,782
Energy Trust Partners [V LP..........cc.ovviiiieieniesssiesesesessseisssesiiens Dallas TX.... | Energy Trust Partners..........cccccceuevrvennes 08/30/2013.... 22,984 -
Catterton Partners VII, L.P.................. GreenWich........cccocuevevecveveeeceeinns CT.... | Catterton Partners...........c.cccciiiiucieieiceeiiee et sssssensnns | evesesseaesanns 09/03/2013.... | .... 49,553 | .o | e 3,885,422
Yukon Capital Partners I, L.P.......c.ccooiiiieinseiese s Minneapoli . [MN... | Yukon Partners..........ccccoveureivniniirnininnieinins 11/05/2013.... |.... 76,340 | oo [ v 2,993,979
Navis Asia Fund VII, L.P. Grand Cayman..........ccoeeverereureenens CYM. [ NAVIS.....coueeerieieereieieiseisee e 01/2912014.... | o3 | s | e 725,000 | oooeoeeeeieieeeireiseeeeenes | s 1,914,000
TPG Asia VI, L.P....coerciinns Grand Cayman............ocrerveinrirnnnne CYM. | TPG Capital ASIa.........covrrirrirrieierrieiererinnins 04/07/2014.... | ... (204,699) | ..ovvvveeirinreierseieierinne | e 2,905,946
EnCap Flatrock Midstream Fund Ill..........c.cccovvvrrirrencenes Houston . | EnCap Flatrock MidStream............ccovererereneeinenieirereseeeeseseseeeeseeeaees 04/30/2014.... | .... 36,848 679,821
NCT Ventures FUNd I, L.P......c.ouoiieiieieeecee s Wilmington . |NCT Ventures... 06/20/2008.... 72,993 EE—
Siris Partners Ill, L.P. Wilmington < | SIS CAPItAL. ..o 12/02/12014.... | .... 20,340 | oo | e 1,075,678
True North Fund V LLP, fka (IVF V).....cccovvvivviirinene Port Louis, Mauritius. .| MUS. | True North Managers LLP..........ccouiuiiirinieriissenssiesssisssssssssssssssssnns | oveessnsnnns 03/18/2015.... | .... 118,322 -
EnCap Energy Capital FUNd X, L.P.......c.ocrirereeeccseecseeeeseeeeeees .| Wilmington.... . |EnCap Investments..........cccvrerereercreeeencercneeeeeees 03/31/2015.... | .... 358,378
TPG Partners VII, L.P Fort Worth. . | TPG Capital 05/27/2015.... 109,742
SVB Venture Overage Fund, L.P Wilmington.... .| SVB Capital......cocevverereereeneriereiseeeeeceeeeeees 06/17/2015.... | .... ...120,750 630,304
Catalyst Fund Limited Partnership V..........c.ccoeeueininisinineescee e Toronto. . | CAN. | Catalyst Capital Group, Inc. 08/12/2015.... | .... 1,500,000 10,431,112
Ares Corporate Opportunities Fund V, L.P.. . | Los Angeles.. CA.... | Ares Management.... 06/22/2017.... 525,233 5,892,950
L Catterton Growth Partners Ill, L.P. Greenwich.... . .| Catterton PAINErS.........c.c.cciuiiieieieieccieeee ettt ses s nenes | evenineierenes 02/25/2016.... | .... 3 e [ e 24,830 | .o | e 1,185,677
Vista Equity Partners Fund VI, L.P.. Dover.. DE.... | Vista Equity Partners...........ccccocvvercrinenerenns 02/29/2016.... | .ccovverrnns 3 | s | e 801,401 | oo | e 3,868,072
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Peppertree Capital Fund VI, LP. WilmINGton.......covverenrierniceeies DE.... | Peppertree Capital Management 05/05/2016.... 162,000 162,000 8.010
Dyal Capital Partners |lI, L.P New York . | Dyal Capital 09/30/2016.... |.... 254117 .18,394,952 .0.560
MBK Partners Fund IV...........coconeineinrrnneincinrneenns Grand Cayman. . |CYM. | MBK Partners...........ccccoueenrrennns 03/09/2017.... | .... 284,567 | v [ e 1,547,831 | ...........0.580
Yukon Capital Partners [, L.P........c..cvviiiririeiseseeesissiesesssssssse e ssesssssnns Minneapoli . | MN... | YUKON Partners..........cccoouevrereenereeeencenineieenenns 07/18/2017.... 649,184 | ..o | e 6,083,123 | ........... 6.440
Riverside Strategic Capital FUNd |, L.P.......c.coooviiiiicincccseesece s New York. I RIVEISIAR. ... s 05/23/2017.... | ... 3,481,996 | ..o | e 4,241,030 .5.050
Silver Lake Partners V, LP........c.oiiirrnesceie s Wilmington.... . | Silver Lake............... 06/12/2018.... | .... 690,777 | oo | e 6,178,103 | ...........0.240
SVB Capital Partners IV, L.P..........cccciiieineiissiee e ssessssens Silicon Valley. | SVB Capital.........coourereareierieeiseerieeieeseees 12/06/2017.... 390,100 | ..evvuererreerrrererreriesiens [ e 1,564,550 | .....co..c. 3.690
TPG Asia VII............. Fort Worth.......c.oceeveerrneereniieinne .| TPG Capital Asia 07/26/2018.... | .... 1,673,555 [ oo | covvieriienienes 8,739,300 .0.520
EnCap Energy Capital Fund XI, L.P. Houston . | EnCap Investments.. 07/1712017.... | ... 690,830 | .o | s 5,676,697 | ...........0.140
GTCR Fund XII NEW YOrK. ... GTCR i 05/04/2018.... TT1,525 | oo [ v 7,500,475 | ........... 0.410
Providence Equity Partners VI L.P.........c.ccoovieirrnenieeseeeeeeceeeene . | Providence.... Providence Equity Partners.. 07/1712019.... | .... 1,709,510 | e | s 9,429,961 .0.320
Clearlake Capital Partners V. .| Santa Monica . | Clearlake Capital.......cc.coorvrrrrrnrinrenes 12/05/2017.... | .... 1,887,505 | oo [ i 3,827,866 | ...........0.390
Dyal Capital Partners IV NeW YOrk.......covevierieirerieiririnnne . | Dyal Capital 06/11/2018.... 2,262,945 23,470,877 | ........... 0.330
Ampersand 2018 Limited Partnership...........co.ocveininrninenesse s Boston . | Ampersand Capital..........c..ccoovrrenee 10/30/2018.... | .... 645,000 LR 4.660
Carlyle Asia Partners V................... Washingtol o | THE CaMlYIE GrOUP ..o vereeiiieeieie ettt sttt nsesnes | eeesiessnesnens 12/26/2018.... | .... (55,751) .13,990,793 .0.310
Peppertree Capital Fund VII, LP Wilmington.......ccooevericiniiiinis . | Peppertree Capital Management 11/28/2018.... 230,000 EE
TPG Healthcare Partners, L.P.........c.cocurriiiiiiesiessesssssssssssssessssesssssssis Fort Worth.... .| TPG Capital 10/01/2019.... |.... ....1,484,027 .14,986,640
TPG Partners VIII, L.P . | Fort Worth.... ... | TPG Capital 10/01/2019.... | .... 1,123,936 14,627,353
Vista Equity Partners Fund VII, L.P............. Austin TX.... | Vista Equity Partners...........cccocoeerrnrenrinnnns 01/24/2019.... 584,430 | oo | s 8,714,236
Navis Asia Fund VIII, L.P Grand Cayman...........oerervnevnnernnene CYM. [ NQVIS ...t sessssessesses 05/08/2019.... |.... 754,841 .20,100,000
Energy Spectrum VI LP........ccoovirierceeeeen Dallas. TX.... | Energy Spectrum Capital 04/08/2019.... |.... 257,276 | oo | e 8,214,011
ICG Europe Mid-Market Fund.............ccco...... Grand Duchy........ccoeeveerinrineiinns LUX.. | Intermediate Capital GrOUP............ccc.eriiiuirimriiieiissiiesiesisiesiessssess s 04/09/2020.... 1,769,346 18,673,223
RiverGlade Capital, L.P.........cooivrireeceeeeeee s Chicago.... RiverGlade Capital 07/31/2019.... |.... 2,141,607 | oo | e 8,753,493
ZMC I, LPeeenee New York.. .|ZmC 01/03/2020.... | .... 132,003 13,759,179
Global Infrastructure Partners [V, L.P........ccccccoeverierrnrnnnnns NEW YOrK.......coovuevieieeierne . | Global Infrastructure Partners............coooevveererniennenes 10/23/2019.... 717,383 .15,300,029
Veritas Capital FUNG VIL.........oooiiriiiirineseissiesiessss s NEW YOrK. ..o . | Veritas Capital 04/15/2020.... | .... 12,462,448
Brookfield Infrastructure Fund IV............ Toronto. CAN. [Brookfield Asset Management..............cuocurereieereereeneineneinereeseeeneesseseesesessesessessnsens | eeveeneneneens 11/05/2019.... | .... 307,434 | e | s 7,521,553 .
BIF IV Renewable Sidecar-B, LP............ccccoveueioiiieeeeeeeceeeeeeee e TOrON0.....cvvvceeveircereceeeee e CAN. | Brookfield Asset Management............cvuuviireriririieniesessssiesssssessssssesssnens | oevenssnseenns 03/20/2020.... 1,169,304 | .oovieeeeiieeeeeeeerece | e 3,509,545 | ........... 0.700
Whitehorse Liquidity Partners I LP...........ccoirireineneereseeeseeeeeeeeeseseeeeeees Wilmington . | Whitehorse Liquidity. 10/30/2019.... | ... 1,047,297 | oo | e 1,943,743
MBK Partners Fund V...........ccocoevveeveveeceercceeeeeens Grand Cayman. ... |CYM. |MBK Partners............cccevrvuennae 03/23/2021.... | ceeveeeeee3 | e 710,636 | oo .21,821,407
Peppertree Capital Fund VIIF QP, LP.........oooiireecre e Chagrin Falls.........ccocovrnnencnenee OH... [ Peppertree Capital Management 01/27/2020.... | .... 1,664,000 .12,220,000
Vista Foundation Fund IV, L.P Dover. . | Vista Equity Partners.... 07/24/2020.... 2,558,300 .10,014,556
L Catterton IX Offshore, L.P. Greenwich .| Catterton PaMNErs............cuirirriiireee st | eerenieeenenes 05/22/2020.... | .... 2,289,537 .22,604,775
Ampersand 2020, L.P Boston . | Ampersand Capital.............ccccuvrenee 11/12/2020.... | covvveeene3 [ [ e 474,457 .19,969,564
One Rock Capital Partners Il L.P. New York.. . | One Rock Capital Pamners............oreiurierereinririeeresesces e 06/22/2021.... 5,696,142 .21,203,858
Altaris Health Partners V, L.P................. New York.. . | Altaris Capital Partners, LLC 04/22/2021.... | ... 327,393 | oo 11,672,607
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FP Solar Finance LP CINEeW YOrK....ocieeiicceecceece | FUNAaMENtal AQVISOTS........c.cvevieieieicecieeeeee ettt sensnenns | oevererenneans 07/30/2020.... | .ccovvernne B | e | e 2,339,500 | oot | e 8,181,600
Silver Lake Partners VI, L.P.........c.o s ssseeseeeees Wilmington.... . | Silver Lake........... 01/06/2021.... | .... 2,495,812 .16,427,115
Whitehorse Liquidity Partners IV LP. .. | Wilmington.... .| Whitehorse Liquidity. 11/25/2020.... [ .oovvcviicranB [ e | e 1,671,384 [ oo | e 4,336,608
KH Aggregator LP.........cccc...... Wilmington.........oceveereeveriercineen DE.... | Whitehorse Liquidity 11/2512020.... | cooovcvreeeed [ e | s 13,002 | oo | e 15,736
SL SPV-3, LP New York.. . | Silver Lake........... 12/17/2020.... | ... 6,539 E—
HPS Specialty Loan Fund V, L.P. New York.. .|HPSIr 1t Partners. 01/25/2021.... | ... ....7,400,840 .18,240,000
Mercato Partners Traverse IV QP, L.P. Salt Lake City......ccovvererrerriririenns UT.... | Mercato Partners............cccccoeeruerrienennnne 04/16/2021.... 2,500,000 .22,500,000
SVB Capital Partners V, L.P.........c.oiimiriscieisesieesesssesissesessssssessenssenens Silicon Valley........c..vvervenerireiinens CA.... | SVB Capital.........cccurrrmerierirrircrierieerienienes 03/25/2021.... | .... . 3,232,500 | covourvinrirenirireiieniennins | e | e 9,255,000
TPG VIll Croc CI I, L.P Dover. DE.... | TPG Capital 04/12/2021.... | coovvireenB | v 4,609,020 CES
EETF Sidecar I-A, LP...cc.ovvvrvrriirinn. NEW YOrK. ..o . |ENCap INVeStMENtS.........ccovververrnreerrerisrienininns 04/21/2021.... | cevovvceecren3 | s 6,835,022 | ...t | e | e 2,906,079
EnCap Energy Transition Co-Investment Fund I-A, L.P.........cccccoovveririnnnnns . |New York.. .| EnCap Investments.. 04/21/2021.... | .... 352,848 | e | s | s 3,880,434
EnCap Energy Transition Fund I-A, L.P . | Houston.... . | EnCap Investments.. 04/21/2021.... | ... . .13,191,297 11,123,814
Health2047 Capital Partners Fund I, L.P Silicon Valley.........cooererenrninnnns CA.... | Health2047 Capital Partner 05/17/2021.... | ccvevreerrene 1 825,000 | ..eoeeieeeieieieieieieieiees | ettt | eerereeeeeneenes 1,675,000
H.I.G. Europe Middle Market LBO Fund, L.P.......ccccovvvvrrnvirvrrrninrinns Grand Cayman............ccrervrnrerenens CYM. | H.I.G. Global Capital Partners............ccccrvvvrvnes 06/18/2021.... | ... 653,060 .24,268,525
Nirvana Holdings | LP..........ccc........ Dover. DE.... | Whitehorse Liquidity 06/29/2021.... | .... . 491,569 341,875
Aequim Arbitrage Fund LP............... Dover DE.... | Aequim Alternative Investments LLC..........cccccoiniiiiiniiiinniiniins 05/27/2021.... | ccvovvvernnes 7 35,000,000 -
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........c.coocoerriiiiiiiieins v 88,320,937 | ................. 50,549,349 562,284,494
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Nationwide Ventures, LLC Columbus | OH. | Nationwide Mutual INSUrANCE CO........iviiiiieiiiriirsnicis s 06/30/2007.... | .coovvrvrenne T ] | s 19,120,659 e
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated. ... i (L 19,120,659 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Metropolitan Real Estate Partners V, LP...........ccccoocveviiniiiniiciccscn New YOrk........cocvvuiicinniiciininnins NY.... | Metropolitan Real Estate Equity Management LLC.............ccccovivvevnnrnminnnicneiiernenns 0471612007 ..... | covorvererinies | cevererirnriiesiseiiesiesisnins | coeiienns (1,733) [ o | v 1,728,758
Crow Holdings Retail Fund, L.P. .. | Dover. DE.... | Crow Holdings Capital Partners. 04/01/2015.... | oo | coreereeereeneieeeeseeseiseeeees | evees 33,314 | e | e 1,320,767
Prime Property Fund, LLC.........cccccoevvunne I NEW YOrK.....orveivicriieiis NY.... | Morgan Stanley...........cccccvevereerinriieniins 03/31/2015.... | coveevirerirenes | e | ceeenes 898,397 ERS
PCCP Credit IX, LP......oovvoeriericirciiniinnes Dover. DE....|PCCP. 03/28/2017...... | covoereerieres | cerrerierieeenesissinessenens | veeeenes 3,600,000 .32,049,600
DivcoWest Fund V, LP. Dover. DE.... | DIVCO WeSt, LLC.....ooveiierieieicce s 06/23/2017.... | covovveereireres | e | eeines 470,081 | oo | e 4,127,053
Waterton Residential Property Venture XII, L.P........ooovevreninncrereseeeeeeeeenne DOVET ... DE.... | Waterton Residential 06/02/2017.... | oveeeeeeereens | eereereereeeeereiseeeeeeeeseenes | veeees 118,215 | oo | e 1,217,414
US Regional Logistics Program I, L.P..... [ DOV DE...|USRLPGP, LLC........ 01/1212018.... | cevereeveeeees | e | cveveienae 5,997,600 .23,491,783
Crow Holdings Realty Partners VIII, L.P....... Dover. DE.... | Crow Holdings Capital Partners. 09/24/2018.... | .... 30,022 | o | e 1,330,656
Dermody Properties Industrial Fund II, L.P Dover. DE.... | Dermody Properties................ 12/27/2018.... | .... (322,946) -
PCCP Equity VIlL.......cooererirrrrirs Dover. DE....|PCCP. 09/18/2018.... | .... 795,793
Harrison Street Real Estate Partners VII, L.P... Dover. DE.... | Harrison Street 03/12/2019.... 779,982
Almanac Realty Securities VIII, L.P. Dover. DE.... | Aimanac Realty Investors 12/21/2018.... | .... 1,084,563
HSREP VII Co-INvestment, L.P.........c.c.coouiiieiiceeeeeeeeeee e New York.. .| Harrison Street 05/02/2019.... | .... 567,606
Bell Institutional Fund VII, LLC .| Dover.... . | Bell Partners. 10/30/2019.... 850,896
Exeter Industrial Value fund V, L.P................ Dover. . | Exeter Property Group 10/23/2020.... | .... 3,000,000 .19,500,000
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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
Madison Realty Capital Debt Fund V LP .| Madison Realty Capital 03/2712020.... | cooovrveerieees | cevrerineineeissiseesesieeens | coreesseeineenes 1,415,596 11,518,003 | ...cnee 1.620
Waterton Residential Property Venture XIV, L.P......... . | Waterton Residential 12/10/2020.... | eeovereeeeeeree | v | e 607,813 | oo | e 6,738,658
Dermody Properties Industrial Co-Invest Fund II, LP.. . | Dermody Properties.............. 08/28/2020.... | .coovverereeres | cevrereerieeeereeereensreneieen | erene B4, 770 | cooveeeeeeeeeereeeeereeeeene | ceverereeeeeenerens 13,037
Related Real Estate Fund I, LP.........ccccvevninininreecrecns . | Related Fund Management.............ccoveiurireriuniinieieineiseeiseeee e sseeessssessseenes 08/27/2020.... | .cvovverrrevires | cerrrirerireiesisesenesisesenens | ceriees 380,036 | e | s 6,513,805
DivcoWest Fund VI-A, LP.......... .| DIVEO WESt, LLC.....ooeeeeeee e 11/06/2020.... | .... 1,083,759 .10,149,493
US Regional Logistics Program IlI, L.P.... .|USRLPGP, LLC.......... 01/2712021.... | cooovevverreees | eevrrerirenene 11,700,000 | oo 102,900,000
Harrison Street Real Estate Partners VIII, L.P.. .| Harrison Street 03/29/2021.... |. 308,628 | ..ot | et | e 6,289,488
Ares US Real Estate Opportunity Fund IlI, L.P. . | Ares Management. 04/15/2021..... | .ovevveervrens | e 1,602,548 | ..o | e | s 6,397,452
Oak Street Real Estate Capital Net Lease Property Fund, L .... | Oak Street Real Estate Capital, LLC... 04/06/2021.... | ceveeereercees | e 4,084 | oo .60,000,000
FrontRange Co-GP Property Fund, LP..........ccccovvvvrninninns Dover DE.... | FrontRange Co-GP Property Fund..........ccocvvvvivnvirnirnninnns 04/30/12021.... | cevoeveeviernns | e 1,001,539 [ oo | e | e 9,000,000
U.S. Strategic Industrial Fund Il LP Delaware. DE.... | U.S. Strategic Industrial Fund Il GP LLC.........ccccoiriuiieieiirieieiiese et 06/10/2021.... | coevereeerercs | e 2483 | oo .10,000,000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated..........cooviiiiiiniiiiiniiniins i 14,709,282 | .....ccvvvnvee 21,453,764 0 343,114,192
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
NWREL LLC....oiininnicisnississiisiianns Columbus | OH. | Nationwide Mutual INSUraNCe CO........cuuuiueiimiiiiniiiisiiissiissisesi e e eneenes 02/08/2008.... | covovverireraies | corieririniisnieiieneens 8,413,631 S s | o 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated...........cccoooiiriisniisieiciniiies e 0 8,413,631 0 0. XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Pretium Mortgage Credit Partners I, L.P.. Wilmington..........cooveerrninieinrnnen DE.... | Pretium Partners 1112512014, | oo | e | e 80,057 .25,000,000
Vista Foundation Fund IIl Dover DE.... | Vista Equity Partners...........c.cccoviniiviinnnan 05/12/2016.... | .... I cevnererenine | s 2,097,503 | .o | s 4,580,395
Pretium Residential Credit Fund I1, LP.............ccccccoovvveveverieiiceicnee New YOrk.........cccovevvvevcrirereicrenane NY.... | Pretium Partners 04/20/2021.... | ....cuu..... KT [ 10,947,431 | oo 44,052,569
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated...........cceriisiiniiniinisssissssisrinis avvssessssssssssnenees 10,947,431 | .o, 2,177,560 0 .73,632,964
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Nationwide Ohio ARRA FUNA LLC........ccooeveiireiiiieiececceee e ColUMBUS.......cooeveeieieieeeieene OH.... | Ohio Equity FUNG, INC....vvuvvriiiiieiiscienicse e essessssesenssssssnns | eernnssesenns 12/18/12009.... ovoveevereres | e | e 340,192 787,425
Nationwide Affordable Housing Fund 53 - RBC Tax Credit Fund - 90 LLC. . | Cleveland.. . |RBC Tax Credit IV LLC.......oocovvererirrrrcrins 1073072014 ... oo [ e | s 95,610 | cvvurerrereerenreirersenis | reeieeeenienes 1,074,246
Ohio Equity Fund for Housing Limited Partnership XXV. ... | Columbus. . | Ohio Equity Fund GP XXV LLC 04/06/2015.... oo | e | s 580,535 | ..ovveereererereeieeiennisnsiens | corveeesienseinnes 2,368,961
Nationwide Affordable Housing Fund 54 - Red Stone Equity Fund - 49 LLC................ Cleveland.........ccoveevereereereencineens L RESP MM LLC....coieeie et eenees T112412015.... oo | s | e 55,613 207,561
Alliant Tax Credit Fund 84 Ltd...........ccccoevvrunnee Palm Beach.. Alliant GP 84 LLC. 1212112015.... oo [ e | e 23,800 642,114
Nationwide Affordable Housing Fund 55 RBC Tax Credit Fund 95 LLC..........cccovvvenvn Cleveland . |RBC Tax Credit IV LLC 02/12/2016....  oeveeeereeee | cereereireeereeseeeeeereines | e 203,930 454,376 .
Ohio Equity Fund for Housing Limited Partnership XXVI.........ccccoervrviniiniininciniinenns COlUMBUS......vvaereiiiceiieriis . | Ohio Equity Fund GP XXVI LLC 07/22/2016.... oo | e | e 457,010 | oo | e 1,743,668 | ........... 4.820
OEF Nationwide Fund IV LLC.......cccovrvvrrrnnenns Columbus . | Ohio EQUItY FUNA INC.....cieieiecieieceiscisiei s essnssnsensnnnes | sesssssssesees 09/22/2016....  ooooreirines | e eenees | e 152,046 623,887 | ......... 50.000
3799999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated. ..o o ensnisses | srsssssssssssssensasenes (L 1,908,736 (| 7,902,238 |....... XXX......
4899999, SUDOLAI = UNGFAIIATEA. ...t erris itttk 88808014 448088888k EEE R0 o1 1EE L0 E4EE 408 L8 HEEESEEE s £E14EEEHEEEHEEHEEE 0L LE 84 EE LR LR oA E LR R4 E£EE£LE £ EE LR LR £LE R E LAttt | cereninnneaa 122,213,128 291,044,241 | 0] s 1,162,713,821
4999999. Subtotal - Affiliated. 0 7,534,290 0 0
5099999, TOAIS...........oovveeiverieeivisiieeieeeteeeie st s e bbb e arsss essiessiee s es et r s eebieeisee s sennnans | ervissiesiias 122,213,128 118,578,531 | oo, [\ 1,162,713,821
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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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated

MCP Private Capital Fund Il, L.P........cccooevvniinniirnennns Luxembourg City.............. LUX | Distribution 05/07/2014 | 04/26/2021 | ............ 69,541 (V1 PRI IO 69,541 | ......... 73,264 | ............ 3,723 | - 3,723

Kayne Senior Credit Il Offshore Fund, L.P.................. Wilmington..........coeeevns DE.. | Distribution. 06/23/2014 | 04/21/2021 3,950,321 (V1 PRSI PP 3,950,321 | ..... 3,950,321 | - e - 0

Alcentra European DLF Investor Feeder LP (fka: St. Heilier, Jersey

Clareant) (Channel Islands) JEY | Distribution 11/13/2014 | 05/14/2021 0 | eorerrneeverienns | 1,998,276 | ... 1,998,276 | - ... - 0

GSO European Senior Debt Fund LP.. . | Wilmington.. .. | DE.. | Distribution 11/25/2014 | 06/24/2021 0 ... ..966,571 | - - 0

Oaktree Opportunities Fund X, L.P...... Grand Cayman . | CYM| Distribution 05/12/2015 | 06/29/2021 0 [ oveveererenene | 001,597,500 | ... 1,597,500 | - ... - 0

Alcentra European Direct Lending Fund Il (fka:

Clareant) Kirchberg.........c.oevvevennes LUX | Distribution 09/17/2015 | 06/08/2021 (V1 POORORRORI PP 2,075,212 R - 0

NW Private Debt, LLC. Los Angeles CA.. | Distribution 01/01/2016 | 04/09/2021 (V1 TR IOV 82,910 R - 0

Vista Credit Opportunities Fund II-B, L.P. . | San Francisco. .. | CA.. | Distribution 06/01/2016 | 06/28/2021 0. ...966,605 - - 0

GSO Capital Opportunities Fund 1l .| Wilmington .. | DE.. | Distribution 06/03/2016 | 06/30/2021 0. rerennen 979,751 - - 0

Guggenheim Private Debt Fund 2.0, LLC.................. Wilmington..........ccevvrenee DE.. | Distribution. 06/03/2016 | 06/29/2021 0 [ | e 5,393,437 C - 0

Newstone Capital Partners Ill, L.P....... Wilmington.. .. | DE.. | Distribution 09/20/2016 | 06/18/2021 0 .. ..377,143 E - 0

Vista Credit Opportunities Fund II, L.P. Wilmington.. .. | DE.. | Distribution 05/10/2017 | 05/07/2021 0. 63,842 | ........63,842 | - ... - 0

ICG SDP FUNA 3B......ovvmrenrrreeieeieireisereesisneenaenes Grand Duchy..........cocuenee. LUX | Distribution 03/22/2018 | 05/28/2021 (VI VORI IOVt 309,811 | ........ 309,811 | = v - 0

ICG SDP FUNA 4B.......ccouiiiniiiriiisiisiienisnisenines Grand Duchy.......ccccocvinn LUX | Distribution 03/31/2020 | 06/02/2021 {1 [RRO [ 1,201,976 | ..... 1,201,976 | - - 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated................. 0 0 { ] (] P (| 0]... 20,032,896 |....20,036,619 0 3,723 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

TAIX LPoeeesceris Boston, MA. | Distribution. 12/31/2000 | 06/15/2021 LR - - - 0]- ORI ISV (3,928) | = oo | e (3,928) [ ...cconve. [RR72:) | —— 200

Paine and Partners Capital Fund Ill, LP(fka Fox Paine

Capital Fund I11) Foster City.. .. | CA.. | Distribution, 08/15/2006 | 05/28/2021 (V) 94236 | - .. - 0

Highland Capital Partners VII, L.P . | Lexington.... .. | MA. | Distribution. 10/28/2005 | 06/30/2021 0. ..880,162 | - - 0

Northstar Mezzanine Partners V L.P Minneapoli MN. | Distribution 02/12/2008 | 05/26/2021 0 ... 120482 | - .. - 0

Stonehenge Opportunity Fund I, LP.........c.cccovvrvrinnn. Columbus........cvevrrrvrrnnes OH. | Distribution 11/30/2010 | 05/28/2021 0 [ 952,000 | - ... - 0

EnCap Energy Capital Fund VIII, L. Houston. TX.. | Distribution 12/15/2010 | 04/16/2021 0. .329,011 | - - 0

Energy Spectrum Partners VI LP. Dallas TX.. | Distribution 02/28/2011 | 05/28/2021 0 ... - - 0

3i India Infrastructure Fund LP. ..| London.... .. | GBR| Distribution 02/27/2008 | 06/29/2021 0 [ LR - 0

CBPE Capital Fund VIII, L.P.... .| London.... .. | GBR| Distribution 03/03/2009 | 04/29/2021 0. 1,060,994 | .......873,105 | ....... (187,889) | - ovvvvvrvrree | v (187,889) | vvvuverevvririrnins

Navis Asia Fund V. Kuala Lumpur...........c....... MYS | Distribution 02/01/2007 | 05/11/2021 0. 58,758 LI - 0

Ripley Cable Holdings I, L.P.........ccccccoeuvmiirerirniinnnnns Grand Cayman................. CYM| Distribution 08/22/2006 | 01/13/2021 ...138,980 | ....... (138,980) | - - S | e (138,980) | = wovvvrerirnns S s - - 0 35,312

AIF Capital Asia Ill, L.P Port-Louis MUS| Distribution. 12/15/2006 | 06/25/2021 1,507,737 (V1 PRI PP 1,507,737 | ..... 1,507,737 | - ... - 0

ArcLight Energy Partners Fund V, L.P.........ccccoovuuune. Wilmington.........cc.coeeeeuee. .. | Distribution, 09/30/2011 | 06/24/2021 (V1 IPOOROORPIORON PO 3,409,131 | ..... 3,409,131 | - - 0

Silver Lake Partners IV, LP..........ccoucneenmernerrereneens Menlo Park..........ccccvevenee .. | Distribution. 04/02/2013 | 05/28/2021 0. ..274,137 274,137 | - ... - 0

Energy Trust Partners IV LP. Dallas . | Distribution 08/30/2013 | 05/04/2021 0 ... 70,504 | ........70,504 | - ... - 0

Peppertree Capital Fund IV, LP........ccccccocvirnirinene Wilmington.........ccveveeens . | Distribution 09/30/2013 | 04/16/2021 {1} [T RS 4,149,992 | ..... 4,149,992 | - e - 0

Yukon Capital Partners II, L.P...... .. | Minneapolis. . | Distribution 11/05/2013 |05/18/2021 | ....... 1,444,614 0 [ | e 1,444,614 | ... 1444614 | - .. - 0

One Rock Capital Partners, LP.... .| New York.... . . | Distribution. 01/30/2014 | 03/15/2021 | - ... 0. L, - - 0

SVB Capital Partners 11, L.P.........ccccoernrinienniineis Silicon Valley.........ccccon.... CA.. | Distribution 01/31/2014 | 05/03/2021 | .......... 579,347 (VI ORI IOV 579,347 R - 0

TPG Asia VI, L.P.....oorerniis Grand Cayman. .| CYM| Distribution 04/07/2014 | 06/29/2021 ..141,221 0. ..141,221 - - 0

EnCap Flatrock Midstream Fund Ill. Houston. . | Distribution 04/30/2014 | 06/25/2021 0 ... 93,029 - - 0

Energy Spectrum Partners VII LP... Dallas . | Distribution 11/03/2014 | 05/28/2021 {1 [ [T ISR 50,899 LI - 0

Siris Partners Ill, L.P. Wilmington..........ocevvveenee DE.. | Distribution 12/02/2014 | 06/30/2021 0 [ oo | e 835,876 LR - 0




Statement for June 30, 2021 of the NATIONWI DE M UTUAL INSU RANCE COM PANY

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

G'€030

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. 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
True North Fund V LLP, fka (IVF V)....oovvverrerincireens Port Louis, Mauritius......... MUS| Distribution. 03/18/2015 | 05/11/2021 (V1 IR P 1,636,160 | ..... 1,636,160 | = oo - 0
EnCap Energy Capital Fund X, L.P.......ccovcrivrnrniirinnne Wilmington..........ocevvveenee TX.. | Distribution 03/31/2015 | 06/24/2021 0 [ | s 407,564 | ........ 407,564 | - oo - 0
TPG Partners VII, L.P Fort Worth... .. | TX.. | Distribution 05/27/2015 | 06/18/2021 (VN I 63,414 | ... 63,414 | - .. - 0
SVB Venture Overage Fund, L.P.........ccccccovvvunniinninns Wilmington.. .. | DE.. | Distribution 06/17/2015 | 06/15/2021 0| 1,812,183 | ...7,8121183 | - ... - 0
Ares Corporate Opportunities Fund V, L.P Los Angeles CA.. | Distribution 06/22/2017 | 06/24/2021 {1} [T ISR 50,778 | ......... 50,778 | - - 0
L Catterton Growth Partners I, L.P. . | Greenwich.. .. | CT.. | Distribution 02/25/2016 | 06/15/2021 | ......... 0 [ ...350,138 - - 0
Advent International GPE VIII-B .| Wilmington.. .. | DE.. | Distribution 01/28/2016 | 05/26/2021 | ..........213,158 (VN I rerennnnn213,158 - - 0
Vista Equity Partners Fund VI, L.P......c.ccccovvenniinninens [D1617:Y SO DE.. | Distribution. 02/29/2016 | 06/21/2021 | .......... 299,614 (V1 ORI IOV 299,614 | ........ 299,614 | - - 0
L Catterton VIII Greenwich.. .. | CT.. | Distribution 06/13/2017 |06/09/2021 | ....... 1,357,448 (V1N IO ...1,357,448 | ..... 1,357,448 | - ... - 0
Peppertree Capital Fund VI, LP... Wilmington.. .. | DE.. | Distribution 05/05/2016 | 04/16/2021 2,380,513 0 ... 02,380,513 | ... 2,380,513 | - ... - 0
Yukon Capital Partners IIl, L.P............ . | Minneapoli MN. | Distribution. 07/18/2017 | 04/27/2021 3,023,410 (V1 PRI PP 3,023,410 | ..... 3,023,410 | - - 0
Sierra Private Investments L.P . | Wakefield .. |MA. | Distribution 03/10/2017 | 05/24/2021 4,718,098 (V1N I ...4,718,098 | ..... 4,718,098 | - ... - 0
Riverside Strategic Capital Fund I, L.P............ . | New York .. |NY.. | Distribution 05/23/2017 | 06/18/2021 3,917,864 (VN IO 3,917,864 | ... 3,917,864 | - ... - 0
Silver Lake Partners V, L.P........ccccoovconivnernerirncineenns Wilmington..........c.coeeeen. DE.. | Distribution. 06/12/2018 | 06/08/2021 (VI ORI IOV 405,019 | ....... 405,019 | - - 0
Vista Equity Endeavor Fund I, L.P.......ccovvevevrirernnnnee Grand Cayman... .. | CYM| Distribution 06/01/2017 | 06/03/2021 0 [ ...552,005 552,005 | - ... - 0
TPG Asia Vll............... Fort Worth .. | TX.. | Distribution 07/26/2018 | 05/24/2021 (VN I 676,423 | - ... - 0
Providence Equity Partners VIII L.P Providence. .. | RI... | Distribution 07/17/2019 | 06/07/2021 0 | overererennee | e 414,087 | L 414,087 | - ... - 0
Clearlake Capital Partners V. .. | Santa Monica.. .. | CA.. | Distribution. 12/05/2017 | 06/25/2021 0. ,606,129 | - - 0
Dyal Capital Partners IV. . |New York.... .. |NY.. | Distribution 06/11/2018 | 04/16/2021 0 [ | 000 219,632 | oo 219,632 | - ... - 0
Carlyle Asia Partners V. .. | Washington. .. | DC.. | Distribution 12/26/2018 | 06/08/2021 0 795,145 | - ... - 0
Landmark Equity Partners XVI, L.P.. . | Wilmington.. .. | DE.. | Distribution 12/06/2018 | 06/18/2021 0 ..908,434 | - - 0
TPG Healthcare Partners, L.P......... . | Fort Worth... .. | TX.. | Distribution 10/01/2019 | 06/30/2021 (VN I 192,651 | - ... - 0
TPG Partners VIII, L.P Fort Worth .| TX.. | Distribution 10/01/2019 | 05/10/2021 0 ..76,265 | - .. - 0
Advent International GPE IX, L.P. .| Grand Cayman CYM| Distribution 10/21/2019 | 06/30/2021 0. ..200,984 | - - 0
Brookfield Infrastructure Fund IV.. . | Toronto .. | CAN | Distribution. 11/05/2019 | 06/29/2021 0 | eorerneverienns | 02,119,738 | e 2,119,738 | - ... - 0
BIF IV Renewable Sidecar-B, LP. Toronto .. | CAN | Distribution. 03/20/2020 | 06/01/2021 0 160,051 | - ... - 0
Whitehorse Liquidity Partners 1l LP. . | Wilmington.. .. | DE.. | Distribution 10/30/2019 | 06/30/2021 0 497,199 | - - 0
L Catterton IX Offshore, L.P............ Greenwich.. .. | CT.. | Distribution 05/22/2020 |04/14/2021 0 - 0
Whitehorse Liquidity Partners IV LP. .. | Wilmington.. .. | DE.. | Distribution 11/25/2020 | 06/28/2021 0 .. - 0
KH Aggregator LP.... . | Wilmington.. .. | DE.. | Distribution 11/25/2020 | 06/08/2021 0. - 0
HPS Specialty Loan Fund V, L.P. New York.... .. |NY.. | Distribution 01/25/2021 | 05/28/2021 0 .. - 0
Forrest Holdings | LP.... .. | DE.. | Distribution, 03/15/2021 | 06/30/2021 (VN I - 0
EETF Sidecar I-A, L.P.. .. |NY.. | Distribution 04/21/2021 | 06/15/2021 0 ... v 130,620 - 0
EnCap Energy Transition Co-Investment Fund I-A, L.P{ New York...........cccccocevurenae NY.. | Distribution 04/21/2021 | 05/28/2021 (0] [T 1,713,472 - 0
EnCap Energy Transition Fund I-A, L.P .. | TX.. | Distribution. 04/21/2021 | 05/28/2021 0| 4,755,368 - 0
Nirvana Holdings | LP. . | DE.. | Distribution, 06/29/2021 | 06/29/2021 (VN IO 76,374 - 0
Prisma Diversified Opportunities, LLC (fka Riverview
Diversified Opps) . | NJ.. | Distribution 05/31/2005 | 02/19/2021 12,501 0 ... 12,501 | oo 12,501 | - ... - 0
Capula Global Relative Value Fund LP...............cc.c..... .. | CYM| Distribution 12/01/2018 | 04/30/2021 | .......4,942,332 [V 4,042,332 | 4,942,332 | - ... - 0

1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........c.coocovriviiiennscninnnns . | 66,089,000 | ....... (138,980) | ..vevvecienn [ (L] 0 ... (138,980) | ..vvereecenees 0]... 65,950,020 |....65,758,203 | ....... (187,889) | ........... (3,928) ] ....... (191,817) | .oeov 35,512

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Exeter Industrial Value Fund I, LP...........ccccocvvvninnne Conshohocken................. PA.. | Distribution: 03/27/2014 |06/30/2021 | .......... 341,727 0 [ | e 34,727 | ... 34,727 | - s - 0
Crow Holdings Retail Fund, L.P........ccccooevunernniineinnns [D1617:Y SO DE.. | Distribution. 04/01/2015 | 06/17/2021 | .......... 166,470 (V1 ORI IOV 166,470 | ........ 166,470 | = oo - 0
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Strata Fund 25 Lessee LLC NC.. | Distribution. 06/30/2015 | 04/23/2021 | .......... 191,842 (V1 PRI IOV 191,842 | ........ 191,842 | - s - 0
Nationwide Sol 1 LLC........cccoevuvvrinriivniranns DC.. | Distribution. 07/21/2016 | 05/03/2021 | .......... 299,881 (V1 UOORORTOTORPORN ROV 299,881 | ........ 299,881 | - oo - 0
Pretium Residential Real Estate Fund II, L.P .. |NY.. | Distribution 09/01/2016 | 04/23/2021 ...249,374 0. ...249,374 249,374 | - - 0
Exeter Industrial Value Fund IV, L.P............ . | DE.. | Distribution, 10/24/2016 | 06/29/2021 | ..........585,098 0 ... ...585,098 585,098 | - - 0
PCCP Credit IX, LP......oovoeeieercereiieeieeeeissiseenns DE.. | Distribution. 03/28/2017 | 06/24/2021 | ....... 4,953,600 0 | eovreeereervnieens | 24,953,600 | ... 4,953,600 | = oo - 0
Waterton Residential Property Venture XIII, L.P.. .. | DE.. | Distribution, 06/02/2017 | 05/14/2021 7,456 0 .. 7456 | - - 0
Harrison Street Real Estate Partners VI, L.P... .. | DE.. | Distribution 08/09/2017 |06/30/2021 | .......... 305,622 0. - - 0
Nationwide Sol 2 LLC.........ccccovviunriiiniianes Washington..............ccc..... DC.. | Distribution. 07/19/2017 |05/03/2021 2,571 0 [ LR - 0
US Regional Logistics Program II, L.P..... Dover.. .. | DE.. | Distribution 01/12/2018 | 03/03/2021 9,383 0. 9,383 9,383 | - - 0
Crow Holdings Realty Partners VIII, L.P.. Dover.. . | DE.. | Distribution, 09/24/2018 | 06/30/2021 (V1 ORI IOV 470,625 470,625 | - - 0
PCCP EQUItY VIlL...oovorvereerceieiieeieeieriecerieeies Dover. DE.. | Distribution. 09/18/2018 | 05/21/2021 (V1 PO IOV 963,913 | ........ 963,913 | - - 0
Bell Institutional Fund VII, LLC. .| Dover.. .. | DE.. | Distribution, 10/30/2019 | 04/27/2021 0. ...46,548 | - - 0
Oak Street Real Estate Capital Fund V, LP. .. | Dover.. . | DE.. | Distribution 11/16/2020 | 06/15/2021 0. 199,207 | - - 0
Madison Realty Capital Debt Fund V LP..........c.cccooune [D16]17:Y SO DE.. | Distribution. 03/27/2020 | 06/15/2021 (VI ORI IOV 292,560 | ....... 292,560 | - - 0
Related Real Estate Fund IlIl, LP.. Dover.. . | DE.. | Distribution, 08/27/2020 | 04/30/2021 0 .. ...370,399 370,399 | - - 0
DivcoWest Fund VI-A, LP . | Dover.. .. | DE.. | Distribution, 11/06/2020 | 06/25/2021 0 ... e 195,930 195,930 | - - 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated. ..o s snsssssnsenesnes 0 0 (L] (U I (L] 0] . 9,652,206 | ... 9,652,206 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
a NWREL LLC....iiiiiniiiiiiisistiissiissies s | Columbus.......c.couvvivernnes | OH. | Distribution 02/08/2008 | 06/30/2021 | ..... 18,834,133 {1 [TRR 18,834,133 |...18,834,133 | - i - 0
T 2299999, Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated............ccoororeieioiiieiie e sessessiensennes | eee 18,834,133 0 0 (L] [P {0 [ (L] [P 0] ... 18,834,133 |....18,834,133 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
MA P&C Ins. Co. Community & Economic
Development Intiative LLC Boston, ...|MA. | Distribution 08/08/2013 | 06/21/2021 0 .. veereeen529 | s 529 | - - 0
Pretium Mortgage Credit Partners I, L.P...........cccc..c.. Wilmington.. . | DE.. | Distribution 11/25/2014 | 06/29/2021 | .......4,613,811 (V) 4,613,811 | ..4,613,811 | - - 0
Vista Foundation Fund Ill.........ccoovininniiinninninns DOVEr...c.iieiciricicieians DE.. | Distribution 05/12/2016 [ 06/11/2021 | ....... 1,257,426 0 [ [ o 1,257,426 | ..... 1,257,426 | - oo - 0
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated............cooiieiririiseiciesiseescs e sensissessesnsnensnes | cenneas 5,871,766 0 0 (L] (] (L] I 0] . 5,871,766 | ..... 5,871,766 0 0 0 0
Non-Collateral Loans - Unaffiliated
City of Dayton Loan Dayton.....coceereecninenns | OH. | Other-than-temporary-impairment............. 02/04/2002 | 04/07/2021 | - ooovvvvreenee. © s = e | e 3842) | ¢ i | 3842 | - | 3,842 | ............ 3,842 | - e - 0]-
3199999. Total - Non-Collateral Loans - Unaffiliated...................cc.co.......... 0 0 0 [ orrereenn(3,842) [ o0 | 3,842 [ 0 | e, 3,842 | ... 3,842 0 0 0 0
4899999. Subtotal - Unaffiliated. ... ..o s ....101,645,868 | ....... (138,980) | ..vovrererirens 0 ...101,510,730 |..101,322,636 | ....... (184,166) | ........... (3,928)] ....... (188,094) | .....oo.e. 35,512
4999999, SUDLOtAL = AFfIIBEEM. ... vtttk et eE skttt entne | eres 18,834,133 0 0 i o0 [0 [0 | 18,834,133 |....18,834,133 0 0 0 0
5099999, TOAIS........ocvvreereeseeseieeesseees et eese s eee et etk R R e LE1LE R AR R Rk ....120,480,001 | ....... (138,980) | ..voovvvrrirnns 0 ....120,344,863 |..120,156,769 | ....... (184,166) | ........... (3,928)] ....... (188,094) | .......... 35,512
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Bonds - U.S. Government
912828 4N 7 |U S Treasury Nt 2.875% 05/15/28........ccovvreriiririniieiirierssissiesesiseiessssessssessnss | oernssnseenes 06/30/2021........ NAtONWIAE INAEMINILY........vieivecieiici e | bbb nsres | eoresssbes bbb 22,194,540 | ........... 20,000,000 T1,875 | 1A oo
912828 S5 0 |U S Treasury 7/15/2026 TIPS 0.125% 07/.... 06/30/2021. NAtIONWIAE INAEMINILY. ... | foenisneens e r st rees | eeresssnsensensenssnesensenisese 91,255,984 74,900,000 LAT820 (1A e
0599999. Total - Bonds - U.S. Government ...113,450,524 94,900,000 XXX
Bonds - U.S. States, Territories and P
57582N XX 8 |Massachusetts St GO Ref Ser B 5.250% 0 06/30/2021. Nationwide Indemnity........ 2,139,009 | oo 2,130,000 | oo 46,283 [1.BFE..
605580 DH 9 |Mississippi St GO Ref Ser A 5.250% 11/......cvuvierrrireiririsireeeiieeeieresseesssiseens | vernesneenenes 06/30/2021. Nationwide Indemnity........ 2,034,240 2,000,000 17,208 {1.CFE.. .
70914P  B6 8 | Pennsylvania St GO First Ser 5.000% 09.......ocriviminiiminiinmnnisnicisneenes 06/30/2021........ NAtIONWIAE INDEMINIEY. ...t | fnnsste bbb es | ensensssssenssnb et snn s 5,848,356 | ..o 4,785,000 | ..o 69,781 |1.DFE...cciiiiviiin
1799999. Total - BONAS - U.S. States, TEITOMES & POSSESSIONS.......v.veuiieirsiieseissiesiessisiessss s essstsstsersstes | oesssesesssesseesseeseeseeseee a8 o8 eeeseEEseEEes oL E 80 EoEE o8 £ EE R0 SR f S8R0 EE e EE e oE R £EE S84 E e e e b neE e eef et b enssee st sttt | bonesentesssns s senb s ensenrees 10,021,695 8,915,000 133,272 XXX
Bonds - U.S. Political Subdivisions of States
172252 A2 4 | Cincinnati OH City SD GO Ref Classroom C..........ccccvevvvvieriveineiriennnnns 06/30/2021........ NatiONWIdE INAEMNILY........cooiiiiiii i | e sreres | ebsesseresessess et 3,064,068 3,000,000 12,688 [1.CFE....ccccovnvvur
442331 3G 7 |Houston TX GO Txbl 3.845% 03/01/31......... 06/30/2021. Nationwide Indemnity........ 5,661,565 5,000,000 63,549 [1.DFE..
442331 3H 5 |Houston TX GO Txbl 3.925% 03/01/32......... 06/30/2021. Nationwide Indemnity........ 5,659,860 5,000,000 64,872 |1.DFE..
717883  FK 3 |Philadelphia PA Sch Dist GO Ref Ser AFS.........oiiiiiiinieieneer e [ vereeinsinenes 06/30/2021........ NAtONWIAE INAEMINILY.........viieeiriiici e | st sseres | ersesissssessess st 6,051,475 | ..o 5,000,000 20,139 |1.EFE
797355 WK 6 |San Diego CA Uni Sch Dist GO Ref 1998 Se. 06/30/2021. Nationwide Indemnity........ 1.CFE..
797355  YY 4 |San Diego CA Uni Sch Dist GO Ref 1998 Se............. 06/30/2021. Nationwide Indemnity........ 1.CFE..
840071 AT 1 | South San Francisco CA GO Uni SCh Dist S........ccocrirnisrinnnniinnnisisnsssrsssisneneens | cosrsesaseenes 06/30/2021........ Nationwide Indemnity........ 1.BFE
| 2499999. Total - Bonds - U.S. Political SubdiviSions Of SEAteS............ciiiiiiiiiiiii s e XXX
D Bonds - U.S. Special R e and Special A
010268  AX 8 |Alabama Fed Aid HW Fin AUthReV SerA 5.........cooieirireiieeieisceescesievenis 06/30/2021........ Nationwide Indemnity........ 3,335,000 55,120 {1.BFE.....cccccoonirurs
g 010268  AY 6 |Alabama Fed Aid HW Fin AUthREV SEr A 5.......cooieiviniierierirceiseesiesieneeens 06/30/2021. Nationwide Indemnity........ 3,335,000 55,120 |1.BFE
010268 BA 7 |Alabama Fed Aid HW Fin AuthRev Spl Oblig.........ccoceererrirevininnns 06/30/2021. Nationwide Indemnity........ 5,000,000 82,639 [1.BFE
010604 CC 8 |Alabama St Port Auth Rev AMT Ref DOCS SE......cuuvvrvrerririninrieisisseiesiesissesessenenes 06/30/2021. Nationwide Indemnity . ..3,160,000 39,061 |2.AFE
02765U  MB 7 | American Mun Pwr Ohio Inc Rev Comb Hydro..........ccceirerinrieieienereeieeeceee s 06/30/2021. Nationwide Indemnit ..1,696,110 ..1,500,000 22,500 |1.F FE
08527N  GY 6 |Bernalillo Cnty NM Rev Gross Tax Repts R 06/30/2021. Nationwide Indemnity........ 2,224,626 2,000,000 25,958 | 1.B FE
08527N  GZ 3 |Bernalillo Cnty NM Rev Gross Tax Repts R 06/30/2021. Nationwide Indemnity........ ..4,168,991 3,600,000 46,725 [1.BFE....covirvienn
13068L  YZ 2 | California St Pub Wks Brd Rev Ref-Variou 06/30/2021. Nationwide Indemnity 5,000,000 32,778 | 1.DFE
160853  VC 8 | Charlotte-Mecklenburg Hosp Rev Txbl-Atri..........cccovvrinrenee 05/21/2021. CHtIGIOUD- et 7,500,000 | oo 7,500,000
164243  HS 9 |Cherokee Cnty GA Auth Rev Wtr & Swr Ref. 06/30/2021. Nationwide Indemnity........ 3,865,209 3,690,000
167562 QK 6 | Chicago IL Midway Arpt Rev Amt Ref Ser A.. .| 06/30/2021. Nationwide Indemnit 3,333,270 3,000,000
167562 QL 4 |Chicago IL Midway Arpt Rev Amt Ref Ser A.. . | 06/30/2021. Nationwide Indemnity........ 3,888,976 3,500,000 69,611
167593  UW 0 | Chicago IL O'Hare Int Arpt Rev Ref Gen S...... 06/30/2021. Nationwide Indemnity........ ..5,911,660 5,000,000 124,306
167593 WL 2 |Chicago IL O'Hare Int Arpt Rev SrLien S.......ccccoeviinicnriniineiienieninns 06/30/2021. Nationwide Indemnity 4,941,288 | ..... ..4,000,000
3140X9  6Y 6 | FNMA Pool #FM6286 2.500% 01/25/51..... 04/01/2021. JP Morgan SeCUtIes LLC..........cueiiireriricierieiseesisensesesienesisee e seesisseeneees (28,466) (27,295) (4)
31418D  CA 8 | FNMA Pool #MA3664 4.000% 05/25/49..........occovmrirervniiererisiinnins 06/30/2021. NationWide INABMNILY...........oviiiiiiici i | bbb | cesirenss bbb enes 13,532,674 12,691,625 ...40,895
365418  BX 9 |Garden St Preservation Tr Rev Open SPaCe..........ccoeururereererrenensenernieiresrereeseeseseenes 06/30/2021. Nationwide Indemnit; 24,900,000 ..234,648
39081H AM 4 | Great Lakes MI Wir Auth Swr Ref 2nd Lien, 06/30/2021. Nationwide Indemnity ..4,500,000 111,875
413890 DC 5 |HarrisCnty-HoustonTXSports Rev SrLien R.......c.ccoevvrireininncncnieneinenne 06/30/2021. Nationwide Indemnity........ 5,575,000 34,844
47770V BQ 2 | JobsOH Beverage System Rev Stwd Liq Prof...........ccccoevuvciiiinniininciiciienninci 06/30/2021. Nationwide Indemnity........ 4,232,204 | 4,000,000 | ..o 56,345
544435 4K 3 |Los Angeles CA Dep of Arpts AMT-SENIOr R.......c.vuiurereeeurcreieineireinesreeseeeeseeeeneenns 06/30/2021........ NatONWIAE INABMNIEY.........coeeeeecieici et sesseseeees | caeeseesseeeseessesesesseeseseeseesessesesessssesanns | sesesssassessesassessesssesens 2,266,382 2,000,000 11,875
575577  HX 2 |Massachusetts Bay Tr Auth Rev Assmt Ser.. 06/30/2021. Nationwide Indemnity........ 5,445,332 | oo 4,000,000 | oooooereirieieieeeee e 104,417
57604P  B5 2 |Massachusetts St Wir Poll Rev Ref Pool P... 06/30/2021. Nationwide Indemnity........ 5,930,110 5,000,000 103,472
592643 AU 4 |Metropolitan Washington DC Rev Cap App 2......... 06/30/2021........ NAtIONWIAE INAEMINILY.......ovviveiiie s | bbb ssires | ersessseses bt b e aseenee TATET99 | e 7,540,000
594615 BH 8 |Michigan St Bldg Auth Rev Ref Facs Prog.... 06/30/2021. Nationwide Indemnity........ 5,952,145 5,000,000 52,083
594698  SJ 2 |Michigan St Strategic Fd Rev-Water & SEW..........ccueuerminiieriniiieinriresseresissienes | e 06/23/2021. CHIGIOUP. ...t 8,000,000 8,000,000
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603827 XY 7 |Minneapolis & St Paul MN Rev Txbl SUb R€.......ccovvvmeririercriicierinciis 06/30/2021........ NGONWIAE INABMINILY........cveeviirrisrieeie e ess e | cebeeesse s ss bbbt nssnes | seesessssess st ess s 5,517,235 5,000,000 94,373

603827  XZ 4 |Minneapolis & St Paul MN Rev Taxl Sub Re........cocvivivenrireiniiiiceineine 06/30/2021........ NAtONWIAE INAEMINILY.......ovviveieiiei s | bbb ssires | ersessseses bt b s 3,121,346 2,835,000 54,919

603827 YA 8 |Minneapolis & St Paul MN Rev Txbl SUb R€.......cccvvvmeririecriieierinciins 06/30/2021. Nationwide Indemnity........ 2,524,296 2,295,000 45,599

646080 SC 6 |New Jersey St Hgr Ed Auth Rev LBASS Amt-.......... 06/30/2021. Nationwide Indemnity........ 3,033,416 2,895,000 7,579

646080 SD 4 |New Jersey St Hgr Ed Auth Rev LBASS Amt-.......... 06/30/2021........ NGtONWIAE INABMINIEY........cveeviirrisriei e ess e | cebeess et ssbens | seeseesssess st ess s 2,406,551 2,310,000 6,048

646080 SE 2 |New Jersey St Hgr Ed Auth Rev LBASS Amt-.......... 06/30/2021. Nationwide Indemnity........ 2,315,000 6,061

646080  SF 9 [New Jersey St Hgr Ed Auth Rev LBASS Amt-.......... 06/30/2021. Nationwide Indemnity........ 3,915,000 11,038

646136 2B 6 |New Jersey St Trans Fd Rev Fed HWy ReIM.........cccoviiiiinieinincneiscreesssieniens [ e 06/30/2021........ NtONWIAE INAEMINILY.........vvrieiei i | coerrs bbb | otbsesiesbees st 5,634,868 4,700,000 9,792

646136  2C 4 |New Jersey St Trans Fd Rev Fed Hwy Reim. .. | 06/30/2021. Nationwide Indemnity........ 2,000,000 4,167

64971W L6 5 |NY City NY Trans Fin Auth Rev Sub Ser A- .| 06/30/2021. Nationwide Indemnity........ . 3,000,000 19,667

64983Q JC 4 |New York St Dorm Auth Rev Non St Supply 06/30/2021........ NatiONWIAE INABMNIEY.........coeieciiiiicic s | ceresesseeesess et ss et sss s enssessensnes | sesessesseeessssessesassessesseeneaad 6,644,385 5,000,000 34,375

64983Q  JF 7 [New York St Dorm Auth Rev Non St Supply 06/30/2021. Nationwide Indemnity........ 5,832,945 | ..o 4,165,000 28,634

67760H CH 2 | Ohio St Tpk Commn Rev Ser A 5.500% 02....... 06/30/2021. Nationwide Indemnity........ 2,394,810 2,000,000 41,250

709221  UW 3 |Pennsylvania St Tpk Commn Rev Ref SUD Se.........cooveiiiniiniieeceeee s 06/30/2021........ NAtONWIAE INABMINIEY........cooveiriieice s snsessees | ceessessesesessessebessesse s esessessebensessessees | sesessesssssssassessnssnsessessnsnsas 3,052,163 2,500,000 10,069

709222  CP 6 |Pennsylvania St Tpk Commn Rev SerA 5 06/30/2021. Nationwide Indemnity........ 4,037,971 | oo 4,030,000 | .ovoeoreieseeeeeees 96,972

717817 SE 1 |Philadelphia PA Airport ReV AMt-REf-SEr........ccviirriiiiieiiscssisssiseresisssesinnes | censiieeiieens 06/30/2021. Nationwide Indemnity........ 5,298,779 4,540,000 9,458

717817 SK 7 |Philadelphia PA Airport ReV AME-REf-SEN........ccviiviririeisieeiesseiesssississssissssniens. | versessnienns 06/30/2021........ NGtONWIAE INAEMNIEY.......ovvoieriiei e | rsssseess st ess st sss s ansnes | essessasssensessssssensesssessansaeseod 4,971,264 | oo 4,300,000 8,958

735389 WG 9 |Port Seattle WA Rev AMT Ref Ser C  5.00... .. | 06/30/2021. Nationwide Indemnity........ 4,258,538 | ..o 3,760,000 | oo 46,478

735389  WH 7 |Port Seattle WA Rev Amt Ref Ser C  5.00.... . . | 06/30/2021. Nationwide Indemnity........ 2,261,048 2,000,000 24,722

735389 WK 0 |Port Seattle WA Rev Amt Ref SErC 5.00.........cuuurvmcrimeireeierissinensesisseesenssssnsnnns | senersenieees 06/30/2021........ NGONWIAE INABMINILY........cveivirieii st | eebseebs s bt s bbb nsbnns | sesbaeebsss b s st 3,378,192 | oo 3,000,000 | vvueenirrierieereni i 37,083

756872 LA 3 |Red River TX Edu Fin Corp TXbl Ref TCU P........covvuiviriieiiiineiecsiesisseissiseniens 06/30/2021. Nationwide Indemnity........ 2,000,000 15,820

76116E  GR 5 |Resolution Funding Corp Strips  0.000%..........ccceverviminiurivcrrnrerenns 06/30/2021. Nationwide Indemnity........ 1,067,000

79766D  TW 9 | San Francisco Aprt-A TXbl SEr C 3.345%.......vuvrnrireirniiirineinsissinsiesssssiessssssseenss | ssveesssssnes 04/08/2021. Goldman Sachs & COMPANY........crrirrirriernirrieissssseessess s . 5,000,000

88059E 5N 0 |Tenn Val Auth Cpn Strip Strips  0.000% 06/30/2021. Nationwide Indemnity........ ,975,620 2,549,000

88059E V2 7 |Tenn Val Auth Cpn Strip Strips 0.000%... 06/30/2021. Nationwide Indemnity........ 801G | e 2,135,000

977100  HD 1 |Wisconsin St Gen Fd Rev Ref Ser A 2.42 06/30/2021. INGHONWIAE INABMINIY. ...t | anessess st sens et | seebsnsens st 1,819,524 1,729,000

3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS.........ovvvvereareirenines ...246,487,021 ..217,839,330

Bonds - Industrial and Mi:

000000 00 O |Gerson Lehrman Group Nt 5.750% 12/15/2.......cccvemrrirmrneirernsinsessierssieeesenissins 05/01/2021. TaX FIEE EXChANGE......ccoviririiriciiiie et ssssssessnes | renssssssessssssssssssessssssssessesssssessnnsenns | onnsnnssessnssessessssssesesssesses 1099, 130 | veruvrieversnssesserssseessensnes 1,062,485

00179V AB 2 |AMSR Trust RMBS Ser 2021-SFR2 CIB 1.7.. 06/23/2021. Goldman Sachs & Company. 8,500,000

00206R ~ MD 1 |AT&T Inc SrNt 3.550% 09/15/55. 05/20/2021. Morgan Stanley & Co LLC 2,830,000

00287Y AW 9 |Abbvie Inc Sr Nt 4.450% 05/14/46 06/30/2021. Nationwide Indemnity. ..1,250,000

00287Y DB 2 |Abbvie Inc SrNt 4.750% 03/15/45 06/30/2021. Nationwide Indemnit;

01400E  AB 9 |Alcon Finance Corp SrNt 3.000% 09/23/........coooerrerrunrereeenirireeneans 06/30/2021. Nationwide Indemnity. .

015271 AV 1 | Alexandria Real Estate Equity Sr Nt 1 04/29/2021. Wells Fargo Securities LLC 940,000

02361D AP 5 | Ameren lllinois Co Sr Nt 3.250% 03/01/.. 06/30/2021. Nationwide Indemnity. 10,000,000

02377D  AA 0 | American Airlines Inc LBASS EETC Ser 201........cc.couuriiiniiniiiniieiiesississinsiiens 06/30/2021. Nationwide Indemnity........ 696,681

024836  AF 5 | American Campus CMNTYS Sr Nt 2.850% 02.... 04/26/2021. Goldman Sachs & COMPANY........ccueurerrrrirereereieereieereseeseereeseseese s sseesesssseens . 1,570,000

024836  AG 3 | American Campus CMNTYS SrNt 3.875% 01............ RO 06/30/2021. Barclays Capital INC..........ccrevvrunienee ..6,943,434 6,300,000

03027X  AY 6 | American Tower Corp St Nt 3.700% 10/15.......coeeereirereneieeeeneireeeeereeseeeseeeereenes | veeeeneeeenees 04/29/2021........ JP MOrgan SECUMLIES LLC..........ovieeiirieicireieieereisieeiseeeseesesessssseseesesessesnene | eesessesnsesssesssesessssessessssssesssssesassessesns | sesssessessssnsssssessessssessessenes 2,013,843 | oo 1,950,000 |

031162  CY 4 |AmgenInc SrNt 2.770% 09/01/53 05/19/2021. Tax Free Exchange ..2,421,955 2,500,000 15,004 [2AFE.....oivirinnne

03464R  AA 1 | Angel Oak Mortgage Trust RMBS Series 202 06/30/2021. Nationwide Indemnity........ 014,837 | 1,007,954 2,002 [1.AFM

03522A  AH 3 | Anheuser-Busch Co/Inbev Sr Nt 4.700% 0........coourvrreemiireiiniieiesieeesseiseiessiienes 06/30/2021........ NGLONWIAE INABMINILY........cvvoivririii ittt setennas | sebsesse bbbttt bies | oebbsessseesb bbb teees 12,233,500 | cooovveiiieieeeinnine 10,000,000 | ovoovernrireiieiieriieeireeiseinae 194,528 |2BFE......coovvvmris

035240  AQ 3 |Anheuser-Busch Inbev Worldwide SrINt 4..........coviieiininresencsee e 06/30/2021........ NatiONWIAE INABMNIEY..........coeieeeciieicis e ssesnnes | ceresesseesessssess st sss e sesesess s enassessensnes | sesessesseesssssessesassessesseeneaad 6,837,532 | oo 5,750,000 | ..ooverereeeerereieineineeeeineiens 119,113 |2BFE...ciiiviien
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03524B  AF 3 | Anheuser-Busch Inbev Fin SrNt 4.625%........... 06/30/2021........ Barclays Capital INC........cccvvvereenne 1,300,000 25,219 |2.BFE
036752 AP 8 |Anthem Inc Sr Nt 2.550% 03/15/31.......coivimiuriiieiiieiieieieresiseiessesiseesssssesessssnes | rernssssenenes 06/30/2021........ Nationwide Indemnity........ 850,000 6,201
037833  CU 2 |Apple Inc SrNt 2.850% 05/11/24..... 06/30/2021. Nationwide Indemnity........ 2,000,000 7,758
045054 AL 7 |Ashtead Capital Inc Sr Sec Nt 4.250% 1 05/04/2021. Wells Fargo Securities LLC 3,000,000 18,830
045054 AL 7 |Ashtead Capital Inc Sr Sec Nt 4.250% 1 06/30/2021........ NationWide INABMNILY...........civriricrres e sesseeeessnsesnees | cesereesesesssnssessssessessenssessemessssessensnes | serseenesssessesseseseesesssseseenesss809,083 | worevrvreerernerresseeereesseieeneenes 750,000 5,224
05491L  AC 2 |Barclays Commercial Mtg Sec CMBS Ser 201 06/30/2021. Nationwide Indemnity........ 5,000,000 11,073
06050T  JZ 6 |Bank of America NA Sub Bk Nt 6.000% 10. 06/30/2021. Nationwide Indemnity........ 1,950,000 | ..oovvrnerrrireirerierieeeieeieens 24,375
06051G  JA 8 |Bank of America Corp FiX to FIt SfNt........civiiiiiceeseesc s 06/30/2021........ Barclays Capital INC...........crevvrurenee 3,230,000 37,366
06541C  BL 9 |Bank CMBS Ser 2021-BN33 Cl A5 2.556% 0.........evvrmevrmrercemermierienisessseessnessinns 05/07/2021. Bank of AMerica BISD DEAIET...........c..everrermeiermerieriseeesseessssssesiessesesseesssiens 3,500,000 4,722
06541R BB 8 | BANK CMBS Ser 2019-BN23 CI A3 2.920% 1........cccovvvmrrveicririniicniis 06/30/2021. Nationwide Indemnity........ . 6,025,000 14,172
06541U  BW 5 | BANK CMBS Ser 2020-BN30 CI A4 1.925% 1.......vvervenrrerirerieceneeinnins 06/30/2021........ NatONWIAE INABMINILY........cvvvvirririiriei st enies | serisese et | estsesssesesessensssentenes 5,534,280 5,575,000 8,645
06849R  AG 7 |Barrick NA Finance LLC Co Gtd Nt 5.700..........cccevuereriirieeireieiesieieieiseeseeiesienees 06/30/2021. Barclays Capital Inc. 3,571,958 2,580,000 13,072
07274E  AG 8 |Bayer US Finance LLC SrNt 3.375% 10/0.......c.cocccvvernrenn. 06/30/2021. Nationwide Indemnity........ 3,221,604 3,000,000 23,063
08160K  AE 4 |Benchmark Mortgage Trust CMBS Ser 2019-B 06/30/2021........ NAtONWIAE INABMINIEY........ooeieririieics e sssensees | ceessessessesessessebsss st ssssessessessnsensessees | sesessesssssssssessnsansessessneneas 5,276,705 | oeoovviceieieeeeeeeee e 4,920,000 | .oivereieeeeeeee e 11,605
08162F  AE 3 |Benchmark Mtg Tr CMBS Ser 2019-B12 Cl A5 .. | 06/30/2021. Nationwide Indemnity........ 6,503,722 5,988,000 15,029
08163B  BA 8 |Benchmark Mtg Tr CMBS Ser 2020-B22 CI A5 . | 06/30/2021. Nationwide Indemnity........ 8,335,866 8,400,000 | ..ovuveerniriierieeieiseieiian 13,351
084659  AX 9 |Berkshire Hathaway Energy SrNt 4.250%........ccccvvvvrrneierneinsererisrinsiensenenes 04/28/2021........ JEfferies & COMPANY INC...uvvveirririiiiieieisieessisisesie s sssnsesns | rersessssssessesssssessesssssssssessessssssessessnes | sessessssssesssssessassessessassnes 1,107,273 940,000 1,665
092113 AT 6 |Black Hills Corp Sr Nt 2.500% 06/15/30..........cccouurrmerererererrreirriin 06/30/2021. Barclays Capital Inc.. .1,974,448 ..1,930,000 2,278
09261W  AG 9 |Blackrock DLF IX Nt Ser C  3.686% 07/21 06/03/2021. Direct ..1,798,236 ..1,798,236
09261W  AJ 3 |Blackrock DLF IX COL Ser2020-1 CID 4....c.oeveeeemrenerrerneereeineenns 04/28/2021........ DIFBCR. vtttk | HeRR R R bbbttt | et ettt 957,448 957,448
097023  BK 0 |Boeing Co SrNt 3.300% 03/01/35, 04/26/2021. CHIGIOUP. ... 623,209 630,000 3,292
097023  CJ 2 |Boeing Co SrNt 3.600% 05/01/34 05/24/2021. VBIHOUS ...ttt 2,294,854 2,250,000 30,847
097023  CU 7 |Boeing Co SrNt 5.040% 05/01/27 04/26/2021. Credit Suisse SECUIES LLC..........vvvierirrirriiciinicriersceiesisssesieseesesesenns ..975,197 850,000 21,063
097023 CV 5 |Boeing Co SrNt 5.705% 05/01/40 06/30/2021. Nationwide Indemnity........ ..899,492 ..700,000 6,545
097023 CW 3 |Boeing Co SrNt 5.805% 05/01/50 04/27/2021. Goldman Sachs & COMPANY.........crrivrirrierrirrieiessseesssssseessesssssesss s 630,000 18,010
097023  CY 9 |Boeing Co SrNt 5.150% 05/01/30 06/30/2021. VBIHOUS ...ttt 9,620,000 197,843
099724  AH 9 |Borg Warner Automotive Sr Nt 4.375% 03 06/30/2021. Nationwide Indemnity........ 3,500,000 44,661
10373Q  AC 4 |BP Cap Mkts America Sr Nt 3.937% 09/21 06/30/2021. NatONWIAE INABMNILY........cvvrvrrririiieriee s ersessessennas | sersesiessssessssssensessessssesssssssnssnsnses | sessnensesssessessenssnessensns 1, 101,88 | it 1,500,000 | .eooverrerrrireererierieeeeeieens 16,240
10373Q AV 2 | BP Cap Mkts America Sr Nt 3.017% 01/16 06/30/2021. Nationwide Indemnity... 20,616
10373Q  BL 3 |BP Cap Mkts America Sr Nt 3.633% 04/06 06/30/2021. Barclays Capital Inc.. . . ...39,142
11124T  AJ 3 |Broad River BSL Funding CLO Lt CLO Ser 2....... 05/17/2021. CHIGIOUD. ..t 5,500,000 5,500,000
11124T AL 8 |Broad River BSL Funding CLO Lt CLO Ser 2....... 05/17/2021. CHIGIOUD. .-t 4,000,000 | cooocernerrnineinenieeieenens 4,000,000
11135F  AS 0 |Broadcom Inc Sr Nt 4.300% 11/15/32 06/30/2021. Barclays Capital Inc.. 3,691,276 3,230,000 18,133
11135F  BE 0 |Broadcom Inc Sr Nt 1.950% 02/15/28 06/30/2021. Nationwide Indemnit . 901,515 900,000 7,849
11135F  BH 3 |Broadcom Inc Sr Nt 2.450% 02/15/31 06/30/2021. Nationwide Indemnity........ ..1,473,032 21,500,000 | oo 16,435
1248EP  CN 1 |CCO Holdings LLC SrNt 4.500% 05/01/32........cccvvermremermerirnrernerseenns 05/13/2021. Tax Free Exchange ,905,417 ,842,000 2,763
12515H  AZ 8 | CD Comm Mtg Tr CMBS Ser 2017-CD5 Cl Ad.........cccooveiiiiiiiiniinirsciienisrisniisiins 06/30/2021. Nationwide Indemnity........ 6,500,000 17,965
125523 CM 0 | Cigna Corp SrNt 2.375% 03/15/31 06/30/2021. NatiONWIAE INABMNILY........cvvrvrreiriieiiee s essenins | seriesiessessssssessessesssssssssssssenses | seenensensssssssessnssesesnns 1,288,808 | wivivieeieririeessersessseeesenns 1,275,000 9,841
125896 BQ 2 |CMS Energy Corp SrNt 3.000% 05/15/26 06/30/2021. Nationwide Indemnity........ 2,000,000 7,500
12593Q BE 9 | Comm Mortgage Trust CMBS Ser 2015-CR26 C..........ccocvvvrrerereerreenirreeseeeeeseenennenns 06/30/2021........ NationWide INABMNILY...........eivreirereerese e seeeseeeseeeesesesnees | cerereessesessssessessessssesseeessssessesssssssenees | seessenseesessesessensesssenseenensdy F02,T 2T | oot 4,300,000 | oooeeeeeeeeee s 12,574
12594P AW 1 | Credit Suisse Mortgage Trust CMBS Ser 20............. 06/30/2021. Nationwide Indemnity........ ..5,755,000 16,529
126307 BH 9 |CSC Holdings Inc Hgh Yid Bd 4.500% 11/....... 06/18/2021. JP Morgan SECUMtIes LLC..........c..rurerrinirierieriscessseisssesiessesessessesseesneens ..4,250,000 ..1,406
126408 HQ 9 |CSX Corp SrNt 2.400% 02/15/30. 06/30/2021........ Barclays Capital INC.............curerrirrieniicieiseseissssiesssessssissssssssssssesssnnses | sevsnesiesssssssossisssssessnssssssssnssnsssensns | senvnesnsssssssssonssessinessns 1,991,883 | it 1,930,000 | ..oovoveerniieireiieiieeeiens 17,627
12667G  AX 1 | Countrywide Alternative Ln Tr RMBS Ser 2.........cccccvvvevrreuncenne 06/30/2021. Nationwide Indemnity........ 2,601,195 196
12667G XN 8 | Countrywide Alternative Ln Tr RMBS Ser 2.........ccccocvvercrninns 06/30/2021. NationWide INAEMNILY........ccovviiiriicice e | s snssesensssssseneninnenes | crnsssseensnsnssensensessnssnerse 2,988, 122 | ovvtiiveiesinsiesssee s 378427 | oo 14,082
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12739@ AA 9 | CED Nevada Virginia Financing Sr Nt 3 SRS ISR 06/09/2021........ MiZUDO SECUMHIES USA INC....vovoieecicicei it ssssssesssssnsesnees | coeesesssesssesssesessssessessasssesssssessssessesanes | seressessesseeesassessessssessesseeeens 670,920 | . 670,920 2CZ

131347  CM 6 | Calpine Corp 1st Lein HY Nt 4.500% 02/.........corvvvrervmrriererieiriireinnies 06/18/2021........ VAMHOUS. ...ttt bttt b st ssessans | ebsessesessessesssessesssssssesses et ensessesnssnnes | siebsssessessesinsansesansantens 3,290,306 3,251,000 44,025 [3AFE....ooiernn.

134429  BJ 7 |Campbell Soup Co SrNt 2.375% 04/24/30........ccocvreremrererirereirnerienes 06/30/2021. Barclays Capital Inc. 1,629,014 | oo 1,610,000

141781  BM 5 | Cargill Inc SrNt 2.125% 04/23/30 06/30/2021. Nationwide Indemnity........ 3,033,612 3,000,000

14448C AR 5 | Carrier Global Corp SrNt 3.377% 04/05........... 04/22/2021........ Barclays Capital INC.........ccvvrerreenne 940,000

14448C  AS 3 | Carrier Global Corp SrNt 3.577% 04/05........... 04/22/2021. VTHOUS.......ccvviiiii i ..1,300,000

149791 AP 0 | Cayuga Park CLO CLO Ser 2020-1A Cl AR.......cocomirmerereereriseeseniserienirenes 06/28/2021. BNP Paribas Securities Corp.. 11,660,000

149791 AS 4 |Cayuga Park CLO CLO Ser 2020-1A CI B1R......ccciiurirriineiieriesiresesesiesesesseens 06/28/2021........ BNP Paribas Securities Corp.. 2,900,000

159864  AG 2 | Charles River Laboratories Sr Nt 3.750. s 06/30/2021. Nationwide Indemnity........ . 549,000

166756 AP 1 |Chevron Corp SrNt 3.900% 11/15/24.........ccccoovviniiiviivciniirinens 06/30/2021. Nationwide Indemnity........ 21,097,822 | 1,000,000

171484 AE 8 | Churchhill Downs INC StNt 4.750% 01/1.......cvuervieriririeerinererieseceiseessesniens 05/17/2021........ JP MOPGan SECUMHIES LLC........uuvirririereiiiirieeiesiscesseissssessesseseseesssssnnns. | seoesssessseessessssssessesssesssssessssssssssenss | srsesssesssesssssssesssnsssesssenes 1,031,250 | .ovoveeerierieeeenieeieeine 1,000,000 | ..oovernerrrereenerierieeeieeieens 16,361

171484 AE 8 | Churchhill Downs Inc StNt 4.750% 01/1.......ccooiiiiiiiiininiiicieceeeeiens 06/30/2021. Nationwide Indemnity........ 1,494,803 | ..o 1,446,000 ...31,481

17291E  AX 9 | Citigroup Comm Mtg Tr CMBS Ser 2016-P6 C 06/30/2021. Nationwide Indemnity........ 5,050,009 4,700,000 ..13,297

172967 MY 4 | Citigroup Inc Sr Nt Fix to Float 2.561........c.cccoecenvienniennee 06/30/2021........ BarCIays CAPItAl INC..........cvuurveriircireiiieieiieeiieeis it ssisessras | eebsebsess st bbb bbb eebnsbnes | eesbnsbsee bbb 3,303,256 3,230,000 13,327

17307G  YH 5 |Citigroup Mtg Loan Trust RMBS Ser 2005-5.............. 06/30/2021. Nationwide Indemnity........

17328H BD 2 |Citigroup Comm Mtg Tr CMBS Ser 2019-GC43.... 06/30/2021. Nationwide Indemnity........ R

174610  AJ 4 | Citizens Financial Group Sub Nt 4.350%........coccvvvrermrreirirnrenrieinnienns 06/30/2021........ Nationwide Indemnity........ 3,000,000 54,013

20030N CM 1 |Comcast Corp SrNt 4.700% 10/15/48.........coovvvierirrirriiniircrrcinnienns . 06/30/2021. Barclays Capital Inc.. 3,230,000 32,470

20030N DM 0 | Comcast Corp SrNt 1.950% 01/15/37....cvvmivmvrvnrireririsinrieiseisnienns . 06/30/2021. Barclays Capital Inc.. . .. 6,460,000 58,436

205887 CC 4 |ConAgra Foods Inc SrNt 4.850% 11/01/2 06/30/2021........ BarClays CapItal INC..........c.uuevuurireiriiieeiieiieeieise it st ssessssssessssins | sesssessseeesssssss st sss s s ssssssssentnes | eesssesssssessessnsssesssenes 3,856,652 3,230,000 26,544

205887 CD 2 |ConAgra Foods Inc SrNt 5.300% 11/01/3 04/27/2021. Jefferies & COMPANY INC....vvvvvivreriiiiciesisiesse s 792,597 |. 630,000 16,509

21036P  BF 4 | Constellation Brands Inc Sr Nt 2.875% 06/30/2021. Barclays Capital InC.........ccoerrrrunnne ..3,404,355 3,230,000 15,735

210795 PZ 7 |Continental Airlines InC LBASS EETC S€r......c.cvcovurirmrirernrinnienierissessenenns 04/23/2021. Jefferies & COMPANY INC.....ovvvivrererriiceisiesse s 724,454 | . 685,063 1,264

22003B AL 0 |Corporate Office Prop LP SrNt 2.250%.. . 04/13/2021. JP Morgan Securities LLC ..5,130,350 ..5,000,000 9,375

22003B  AM 8 | Corporate Office Prop LP SrNt 2.750%.. . 04/13/2021. Barclays Capital INC.........cccovvrvrvrenee 2,929,650 3,000,000 7,792

22282E  AJ 1 |Covanta Holding Corp Sr Nt 5.000% 09/0 . 05/12/2021. JP MOrgan SECUMEIES LLC..........cvurrurereierieriesiseesseisesse st ssessesssssssnsnens ..2,080,000 2,000,000 20,278

224044  CN 5 | Cox Communications Inc SrNt 2.600% 06........ 06/30/2021. Barclays Capital Inc.. ,640,558 ..1,610,000 3,488

22550L 2B 6 |Credit Suisse New York Sr Nt 2.800% 04 06/30/2021. Nationwide Indemnity... ..3,056,844 3,000,000 18,900

22822V AL 5 | Crown Castle Intl Corp Sr Nt 4.300% 02 06/30/2021. Barclays Capital Inc. 2,228,378 1,930,000

22822V AQ 4 |Crown Castle Intl Corp Sr Nt 4.150% 07. 06/30/2021. Nationwide Indemnit 1,675,000

22966R  AE 6 | Cubesmart LP SrNt 4.375% 02/15/29.........ccouvumivieriiriniiiniineiieniesissiiessisssiesies | seesensisnines 06/30/2021. Barclays Capital Inc. ..1,930,000

233331 AW 7 |DTE Energy Co SrNt 2.529% 10/01/24 06/30/2021. Nationwide Indemnity........ 2,000,000

23338V AB 2 |DTE Electric Co SrNt 3.650% 03/15/24...... . 06/30/2021. Nationwide Indemnit; 2,000,000 21,292

25278X AR 0 |Diamondback Energy Inc SrNt 3.125% 03........... 06/30/2021. Barclays Capital INC..........ccvvururiiereieirincinceeireeeeeiseessssesesssssse s esssssssesessnsnns | conssessessssssessessessssessessessssessessessssesees | sesnssessssssssnessessssesesnenessi2g010, 713 | ot 1,930,000 | coovoreereireereee e 16,418

25470D AR 0 | Discovery Communications Sr Nt 3.950% 06/30/2021. Barclays Capital INC..........ccoevvrvcenee 1,930,000 | v 21,600

254700  BJ 7 |Discovery Communications Sr Nt 3.625% 04/29/2021. Bank of America BISD Dealer. ,560,000 26,390

25470X AW 5 | Dish DBS Corp Sr Nt 5.875% 11/15/24 06/18/2021. Goldman Sachs & Company. . 250,000

256746  AH 1 |Dollar Tree Inc Sr Nt 4.200% 05/15/28 06/30/2021. Barclays Capital INC.........c.ccocvrevennces 2,206,473 1,930,000

260543 CG 6 |Dow Chemical Co SrNt 4.375% 11/15/42 05/20/2021. Jefferies & COMPaNY INC.......c.uvviereriiiiice s 1,964,446 | ..o 1,720,000 ..1,881

260543 DD 2 |Dow Chemical Co SrNt 3.600% 11/15/50 04/29/2021........ CHIGIOUD. .+ttt esn st | 4ebse s s sttt s bbb s | seebeeb bbb 2,013,675 | coovereeieieerieeieeenns 1,970,000 | ..oovernerreireirerierieeeeeieens 48,659

26245X AL 1 | Dryden Senior Loan Fund CLO Ser 2020-86A......... 06/10/2021. Goldman Sachs & Company. 22,440,000 22,440,000

26245X  AQ 0 |Dryden Senior Loan Fund CLO Ser 2020-86A......... 06/10/2021. Goldman Sachs & Company. ..4,400,000 ..4,400,000

26245X  AS 6 | Dryden Senior Loan Fund CLO Ser 2020-86A......... 06/10/2021........ Goldman Sachs & COMPANY...........uviiiiiiiiiiieieiieri s | seiesiie et | srsbenssassbiesss e 8,600,000 8,600,000

26441Y  BA 4 |Duke-Weeks Realty LP SrNt 3.375% 12/1 . 06/30/2021........ NGtONWIAE INABMINILY........cvoeiieirririrriei e ensi | cebeers st ees s | seessessesesi st es s 2,198,006 2,000,000 2,813
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26442E  AH 3 |Duke Energy Ohio Inc 1st Mtg Bd  2.125%................. 06/30/2021........ Nationwide Indemnity........ 1,500,000 2,568 | 1.F FE

292505 AG 9 |EnCana Corp Nt 6.500% 02/01/38.........cccviimiiiiiiniiiiiiiinissie e 06/30/2021........ Nationwide Indemnity........ 2,000,000 53,806 [3.AFE.....cccouve.

292505 AJ 3 |EnCana Corp SrNt 3.900% 11/15/21 06/30/2021. Nationwide Indemnity... 2,900,000 14,138 [3.AFE..

29278N  AQ 6 |Energy Transfer Operating LP SrNt 3.7.......ccccviiiiiniiiniiiniiicininrisniissiscieninns | e 06/30/2021. Barclays Capital Inc. 3,230,000 15,814 [2.C FE..

29364W  BH 0 |Entergy Louisiana LLC 1stLien 2.350%.......cccovreurrurermreeinereerenns 06/30/2021........ Barclays Capital INC.........ccvvrerreenne 1,930,000 | cooveeereieeereeeeeeeeene 14,110

29366M  AC 2 |Entergy Arkansas LLC 1st Mtg Bd  3.350%.........cccoverimrinininiiciinnienes 04/27/2021. BNP Paribas Securities Corp.. 630,000 1,700

29379V BA 0 |Enterprise Products Operations Nt 4.85 06/30/2021. Nationwide Indemnity........ 1,500,000 | coovoeereereeereeeeeeeeeeene 21,219

29379V BL 6 |Enterprise Products Operations Sr Nt 3 06/30/2021........ Nationwide Indemnity........ 3,353,439 3,000,000 44,438

30231G AW 2 | Exxon Mobil Corp SrNt 4.114% 03/01/46........ 06/30/2021. Barclays Capital INC.............cvurrereemerieiierieeisisrissssessessssessssssssssssnesssnins | serenessesssnesssssssessessesssessssnssnsnses | seennenensssssessenssnessesse ;99 T84T | it 1,300,000 | ..oovernerrrireenerierieeeieeieens 17,976

30231G AW 2 | Exxon Mobil Corp SrNt 4.114% 03/01/46........ 06/30/2021. Nationwide Indemnity........ 875,000 11,899

30251B  AD 0 [FMRLLC SrNt 4.950% 02/01/33 06/30/2021........ NGtONWIAE INABMINILY.......oveoiiieirririii e ensi | cebesesse bbbt nesnes | seesesssees e st 4,512,492 3,600,000 73,755

30260G  AA 4 |FIC Funding LLC LBASS Ser 2021-1A CI A 04/06/2021. AMNEISt PIETPONL.......oouiiiiiiiiciie e 13,590,000

313747  BA 4 |Federal Realty Investors Tr Sr Nt  3.50... 06/30/2021. Barclays Capital INC.........ccvverieenne ..1,930,000 5,817

31428X  CD 6 |Fedex Corp SrNt 2.400% 05/15/31........cvvumrimmririiriineieeiieeeiesiseesse s ssenens 04/20/2021........ WellS Fargo SECUMHES LLC........ouviuuiueiiriirciieeiseieiiesisesiss s s ssesssessses | ssoesssesssessssesss st ssssssessissssssnss | sesessssessssssssesssssnsssessssenes 4,983,550 5,000,000

31428X  CE 4 |Fedex Corp SrNt 3.250% 05/15/41.........covirirririeiirineiesriesiesesseessesiseseesseess s 04/20/2021. Wells Fargo Securities LLC ..4,980,200 5,000,000

31620M BT 2 |Fidelity Natl Info Serv INC St Nt 2.25.........oouiieiiiicseiniee e 06/30/2021. Nationwide Indemnity........ 796,284 800,000 5,900

31620M  BU 9 |Fidelity Natl Info Serv INC St Nt 3.10. ... 06/30/2021........ NGtONWIAE INABMNILY........ovoeviriririei e seteeies | sebiesi s eeries | eebeesb et enes 817,919 800,000 8,129

33767  AA 0 |Firstkey Homes RMBS Ser 2020-SFR2 Cl A.......c.cooconvivnriinniinnns 04/29/2021. Barclays Capital INC...........cccoorrunnnce. 922,340 925,952 471

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

33767M  AJ 4 |Firstkey Homes RMBS SEr 2020-SFR1 CI E 06/30/2021........ JP MOPGaN SECUMHES LLC........ouvirrirniieieeiierieeisecsesisessessesssseesssssssssssens | seseessssssssssessessssesssssssss s essssessnes | sebssssssssssssssssessssessas 2,553,125 2,500,000 194

33767W  AC 7 |Firstkey Homes RMBS Ser 2021-SFR1 CI B........ccccovvvrvernrinniinninns 06/29/2021. Morgan Stanley & Co LLC 6,500,000

337932 AL 1 |Firstenergy Corp SrNt 2.650% 03/01/30 06/30/2021. NatiONWIdE INABMNILY........coorrerriiriciiiis i ensessseesensas | sersesiessssesssssissssessessssessssssnssnnsses | sessnesnssssesssssenssnesseesson 1,989,000 | woiivineiieeineseiesesieseeens 2,000,000 | oooureereirereereeieeeeeenies 17,519

36166N  AC 7 | GE Capital Funding LLC SrNt 4.550% 05... 04/15/2021. VTHOUS. ...ttt 10,000,000 ..189,638

36166N  AK 9 | GE Capital Funding LLC Sr Nt 4.550% 05... 05/07/2021. Tax Free Exchange 11,630,460 10,000,000 ..217,389

36257H BP0 | GS Mortgage Securities Trust CMBS Ser 20 06/30/2021. Nationwide Indemnity........ ..4,422 547 ..4,062,000 ...10,340

369550 BM 9 | General Dynamics Corp Sr Nt 3.625% 04/........ccovcuverrerimeerneerseiiiniis 06/30/2021. Nationwide Indemnity........ 2,254,480 2,000,000 17,924

369604 BX 0 |General Electric Co SrNt 4.250% 05/01 06/30/2021. Nationwide Indemnit ..1,725,000

370334  CL 6 |General Mills INC St Nt 2.875% 04/15/3.........covveervmerierinerissiseiiessesssseisesssssenins | seosersnesienes 06/30/2021. Barclays Capital Inc. 3,880,000

37045V AU 4 |General Motors Co SrNt 6.800% 10/01/2 06/30/2021. Nationwide Indemnity........

37045X  CY 0 |General Motors Co Sr Nt 3.600% 06/21/3 04/29/2021. Various

37045X  DE 3 |General Motors Finl Co Sr Nt 2.350% 01 04/21/2021. Various

37045X  DH 6 | General Motors Finl Co Sr Nt 2.400% 04 06/30/2021. Barclays Capital Inc..

37045X DL 7 | General Motors Finl Co SrNt 2.700% 06 06/30/2021. Barclays Capital Inc..

375558 AU 7 |Gilead Sciences Inc SrNt 4.400% 12/01.... 06/30/2021. Nationwide Indemnit .

37940X  AC 6 |Global Payments Inc SrNt 4.150% 08/15.. 05/20/2021. JP Morgan SeCUMtIEs LLC.........civiiiireriiieieriisiesiesssie s sessssenees 19,287

37940X  AD 4 |Global Payments Inc SrNt 2.900% 05/15.. 06/30/2021. Nationwide Indemnity........ 8,700

38141G  YB 4 |Goldman Sachs Group Inc Fixed to Float S. 04/15/2021. VTIOUS. ...ttt bttt ettt ns et s s et neneen 5,000,000

38141G  YC 2 | Goldman Sachs Group Inc Sr Nt Fixed to F 04/15/2021. Goldman Sachs & Company. 5,000,000

38217U  AA 0 | Goodgreen Trust LBASS Ser 2021-1A Cl A........coooiiiiiiciiiinicsissiccseciscisniiisnies | seveniinsins 04/28/2021. Deutsche Bank Capital.............cccvciiiiiiiiiiniciiniiciissrisciissisiesinsins | s | s 1420,081 | i 19,302,000 2,350

382550 BL 4 |Goodyear Tire & Rubber Co SrNt 5.000%.......c.veeerrmrereeneenerneaeeneneeeenenns 05/13/2021........ JP Morgan SecUrities LLC..........covurireiereieeereieee e eseesenennas 1,600,000

382550 BP 5 |Goodyear Tire & Rubber Co St Nt 5.250%........ccucurvvermrrermrrirreiinneiinnns 05/13/2021. JP Morgan Securities LLC.........cc...ccovvvimmriiinnriinnnienssessss s 1,200,000

415864  AM 9 |Harsco Corp SrNt 5.750% 07/31/27......ccovvvevermrenerieincrnerienes 06/30/2021. Nationwide Indemnity........ . 3,510,000 84,094

41983P  AA 7 |Hawaiian Airlines PTC Ser 2020-1A  7.37......ccvmiiiininiiniinivceiesiseissisesisiienns 04/22/2021........ Jefferies & COMPANY INC.......c..iiiiiiicii e sissienes | et nasnes | eressnes st 2,998,923 2,639,316 22,168

446413 AL 0 |Huntington Ingalls Industries Sr Nt 3... .. | 06/30/2021. Nationwide Indemnity........ ..2,718,398 2,500,000 7,014

446413 AT 3 |Huntington Ingalls Industries SrNt 4... . | 04/30/2021. MarketAxess 710,325 630,000 221
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44891A  BL 0 |Hyundai Capital America St Nt 6.375% 0.......ouuveerreenriereiscierseissieneseeiseneniseins | ceeresenirennes 05/06/2021........ VIIOUS. ..ot | etbeb st ernes | Sereni st 675,004 | . 528,000 1,744

44891A  BP 1 |Hyundai Capital America Sr Nt 2.375% 1 04/15/2021........ VBIIOUS. ..ottt | ebbeb et nns | bener st 13,214,326 | oo 13,096,000 | ..ocvoevervrereieieeenieisnine 113,304

44891A  BP 1 |Hyundai Capital America Sr Nt 2.375% 1.... .| 06/30/2021. Nationwide Indemnity........ ..868,573 850,000 4,206

44891A BT 3 |Hyundai Capital America Sr Nt 1.800% O.... . | 04/06/2021. Morgan Stanley & Co LLC ..520,490 540,000 2,430

45174H  BG 1 |IHeart Communications Inc Hgh YId 18t Li.......cccovvvrivninnnne 06/16/2021........ VBHHOUS. ...ttt s st s et ssesssnesenaans | eesessesssesesesssesesanseeses st nesessessesansessenas | seeesesseeanteeaesseeee st esseeneen 2,645,495 2,580,000 49,029

45475Q AR 4 |Indiana Gas Co MT Nt 7.080% 10/05/29.........cccceevrerrrrirerrrrrrrernenns 06/30/2021. Nationwide Indemnity........ 2,581,574 2,000,000 41,300

458140  BM 1 |Intel Corp SrNt 4.750% 03/25/50.........ccoveviererirerreniirericireeirnes 04/29/2021. CHIGrOUP. .. 2ATT,TA8 | oo 1,950,000 9,777

460599  AE 3 |International Game Tech 1stLien Nt 5.......... 06/18/2021........ CHIGIOUD. ...t 250,000 5,724

465685 AQ 8 |ITC Holdings Corp Sr Nt 2.950% 05/14/3 06/30/2021. Barclays Capital Inc. 3,230,000 12,705

46647P  BP 0 | JP Morgan Chase & Co Fix to FIt Sr Nt....... 06/30/2021. Nationwide Indemnity........ 1,500,000 5,789

46647P BV 7 | JP Morgan Chase & Co Fix to FIt Sr Nt....... 06/30/2021........ Nationwide Indemnity........ 900,000 2,588

46647P  CE 4 | JP Morgan Chase & Co Sr Nt Fixed to Floa 06/30/2021. Barclays Capital Inc. 1,300,000 8,412

478375  AG 3 |Johnson Control Intl plc Sr Nt 3.625%.......... 06/30/2021. Nationwide Indemnity........ » 2,000,000 35,847

49271V AN 0 |Keurig Dr Pepper Sr Nt 2.250% 03/15/31.......ccovvurernririirerirricircrniis 06/30/2021........ NGIONWIAE INAEMINILY.......ovviieieiii e | foesbee et res | eebeees et bbbt 843,475 840,000 5513

49446R AW 9 |Kimco Realty Corp SrNt 2.700% 10/01/3.......couvvrvierrieiereiserereeseesseeneesienes 06/30/2021. Barclays Capital Inc.. 3,334,264 3,230,000 22,045

494550 AL 0 |Kinder Morgan Energy - LP St Nt 7.750%.......cccoveerurmreernnieieiinneiceieeines 06/30/2021. Barclays Capital Inc.. 3,720,928 2,580,000 59,430

49456B  AH 4 |Kinder Morgan Inc Sr Nt 5.550% 0B/01/4...........ccovveuivemirnirierinrieeisrise s 06/30/2021........ NatioNWide INAEMNILY...........ovvriiiiei e [ s snees | et 4,513,957 3,500,000 15,648

49456B  AQ 4 |Kinder Morgan Inc Sr Nt 5.200% 03/01/4.........couiiivmienierieisinieiesiseee e 06/30/2021. Nationwide Indemnity........ ..3,741,873 ..3,000,000 ..51,567

50077L  BJ 4 |Kraft Heinz Foods Co SrNt 5.500% 06/0 06/21/2021. Bank of America BISD DEaIET..........cc..oevurrermiiiieeiieriereseissiseriesienesssesssiens ..6,170,513 ..4,750,000 ..15,487

50540R  AS 1 |Laboratory Corp of America Sr Nt 4.700.........cccovrrrrreeinrneirineieireeeees 05/20/2021........ BNP Paribas SECUMHES COMP........vuiuririieriieirirsieisieiseeeseisissiesssesssssessesssssses | coessessessssessessesnsssssessssssessessesassessessees | sesessessssssssssesssenssessesnsnsns 1,980,005 | ooveviceeeceeeeeeeees 1,710,000 25,227

513075 BX 8 |Lamar Media Corp SrNt 3.625% 01/15/31....covvvvrernreririirisiircrienes 06/18/2021. MarketAxess 242,680 250,000 1,687

53227  AC 8 |Life Storage LP SrNt 2.200% 10/15/30........ccrmreermmrnrereririirirereriniines 06/30/2021. Barclays Capital InC.........c.ccoevvreneenee 2,557,709 2,580,000 12,140

55303X  AF 2 | MGM Growth/MGM Finance Sr Nt 4.500% 01 06/18/2021. Deutsche Bank Capital............ccocueiriririnieiisienierissessesiesssesieseseens 250,000 4,906

55336V AG 5 |MPLXLP SrNt 4.875% 12/01/24 06/30/2021. Nationwide Indemnity........ ..3,914,960 3,500,000 13,745

55336V AR 1 |[MPLXLP SrNt 4.000% 03/15/28 06/30/2021. Nationwide Indemnity........ 3,361,884 3,000,000 35,000

55336V BQ 2 |[MPLXLP SrNt 2.650% 08/15/30 06/30/2021. Barclays Capital Inc. CBITA20 | e 1,300,000 | ..oooveeerieieneeeeeees 13,110

559080 AG 1 |Magellan Midstream Partn St Nt 5.150%........cccrvrrrvrrvernreeiininnireierinninns 06/30/2021. Nationwide Indemnit . 2,250,000 24141

559080 AL 0 |Magellan Midstream Partn Sr Nt 4.250%.........ccoevevererrinriernririirereinienns 06/30/2021. Nationwide Indemnity........ " 3,500,000 43,385

559080 AM 8 |Magellan Midstream Partn Sr Nt 4.200%.........c.ccouvverirmrerniriniieniniiienes 06/30/2021. Nationwide Indemnity... 2,220,554 2,000,000 20,300

565849  AE 6 |Marathon Oil Corp Nt 6.600% 10/01/37...... 06/30/2021. Barclays Capital Inc.. 2,580,796 1,930,000 32,199

565849 AP 1 |Marathon Oil Corp St Nt 4.400% 07/15/2........ccurvemiinirieriiiissieiesisesissiisiiens 04/28/2021. CHIGIOUD. .ot 2,474,614 2,229,000 28,606

585055  BS 4 |Medtronic Inc Sr Nt 3.500% 03/15/25 06/30/2021. Nationwide Indemnity. 7,700,000 | cooovrreereenieierieeieeerieienens 78,604

59217G  BY 4 |Met Life Global Funding | SrNt 3.450%........ 06/30/2021. Nationwide Indemnit 2,000,000 2,300

594918  BX 1 |Microsoft Corp Sr Nt 2.875% 02/06/24 06/30/2021. Nationwide Indemnity 3,000,000 34,500

59981B  AC 8 |Mill City Mortgage Trust RMBS Ser 2019-G 06/30/2021. Nationwide Indemnity........ ..1,237,808 2,742

615369 AP 0 |Moodys Corp SrNt 4.250% 02/01/29.......... 06/30/2021. Nationwide Indemnity........ ,400,000

61691Y  AJ 0 |Morgan Stanley Capital | Tr CMBS Ser 202............... 04/29/2021. Morgan Stanley & Co LLC 5,000,000

61761  ZN 2 |Morgan Stanley Sub Nt 3.950% 04/23/27.........ccccocrevmvnremiireieninns 06/30/2021. Nationwide Indemnity........ » 1,800,000

61764X  BG 9 |Morgan Stanley BAML Tr CMBS Ser 2015-C21.......... 06/30/2021. Nationwide Indemnity........ ..5,540,671 5,332,121

61772B  AC 7 |Morgan Stanley Sr Nt Fix to Fit 3.217%......... 06/30/2021........ VIIOUS. ..o | et r et | ebnes st 3,690,838 3,560,000 14,998

61945C  AE 3 |Mosaic Co SrNt 5.625% 11/15/43........ccooviiiiiiiicinsicisinsssiesiesisiinins | sreeniissiins 06/30/2021. VHHOUS.......covveiiiiiii s ..1,684,832 21,300,000 [ oo 19,297

620076  BU 2 |Motorola Solutions Inc Sr Nt 2.750% 05......... 06/30/2021. Barclays Capital InC.........ccvvvrieenne ..1,975,509 ..1,930,000 5,602

62928C  AA 0 |NGPL Pipeco LLC SrNt 3.250% 07/15/31.............. 05/27/2021........ VBIIOUS. ..ot bbbt | bbbttt | st bbb 4.555,304 | ..o 4,525,000 573

629377  CR 1 |NRG Energy Inc SrNt 3.625% 02/15/31.......c.vveiiiinirieesirieseessesssisnienes | oo 06/18/2021........ MAIKEEAXESS. ... | Hineb e bbb | eebeees et 241,780 250,000 5,035
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62942Q CR 2 |NRZ Advance Receivables Trust LBASS Ser..........coccovivmeremrerireneennenins 05/20/2021........ VBIHOUS. ...ttt bbbt | ceseees bbbttt | eesees et 45,779,440 | ooooverererees 45,570,000 9,023 |1 AFE. ..

62942Q CS 0 |NRZ Advance Receivables Trust LBASS Ser..........cccoovvvievevevrieerrieennne 05/20/2021........ VTIOUS. ..ottt ettt s ettt b s st et s s ssebesnsetessssassesanaans | eeesissetesasssssssssesesasssesesssesesessnsssenns | stesessesesisssesesssesesesanaesanan 2,459,072 | oo 2,450,000 620 |1.CFE

62942Q  CT 8 |NRZ Advance Receivables Trust LBASS Ser....... 05/20/2021. Various

62942Q CW 1 |NRZ Advance Receivables Trust LBASS Ser....... 05/20/2021. Various

62942Q  CX 9 |NRZ Advance Receivables Trust NRART 2020..........ccccouevervvirererinnenne 05/20/2021........ VIIOUS. ...

62942Q DB 6 |NRZ Advance Receivables Trust LBASS Ser....... 05/20/2021. VBIIOUS. ..o ..1,700,000

62942Q DC 4 |NRZ Advance Receivables Trust LBASS Ser....... 05/20/2021. NW Life P S Def COMP......c.cvrirerririeeisersieeierseiseeesesiesenes 100,000 22

637417 AN 6 | National Retail Properties INC St Nt 2.......cvviviieiesresees s 06/30/2021........ Barclays Capital INC...........cevriiriiniiieicesieiessieserisseesesisissssennnis | onsiseeesnsisssessssssssssesssssssessessnsees | eronssneesnssesssenessesneess 1,829,302 | ovviiiiieiisnseseees 1,300,000 6,951

637432  ND 3 |National Rural Utilities Coop Sr Nt 2 06/30/2021. NationWide INABMNILY...........oeuirircrcceer e eeesnresnees | ceresesnsessssssessesssssssessseessssssessssessesnnes | sorersessnsesnsesessensnsesnenseenes 1 29220937 | oviriiseeireiseeree s 11,500,000 | oeovoeeeeieeeeeeeeeene 139,294

637432 NP 6 |National Rural Utilities Coop SrNt 3 06/30/2021. Nationwide Indemnity........ 3,500,000 47,269

641062  AE 4 |Nestle Holdings Inc. SrNt 3.500% 09/2...........ooccrrerrnnnee 06/30/2021........ Nationwide Indemnity........ 2,000,000 18,667

641336 AR 1 |Neuberger Berman CLO Ltd CLO Ser 2020-37 05/26/2021. Credit Suisse Securities LLC... ..5,000,000 5,000,000

64133G AT 7 |Neuberger Berman CLO Ltd CLO Ser 2020-37 05/26/2021. Credit Suisse Securities LLC... 20,000,000 | oo 20,000,000

64830G  AB 2 |New Residential Mtg Ln Tr RMBS Ser 2018-.........cc.coevuuieirirerinnieiiesisessessssiennens | cevnerssiienes 06/30/2021........ NGLONWIAE INABMINILY........cvooieiircii st | cebsebs s b s bbb bbb s | sesbnsbsesb s s bbb s 1,682,036 | ..vvouercieciieeieiisiseine 1,570,493 5,060 | TAFM...coooonviinrinnn

651639 AP 1 |Newmont Mining Corp SrNt 4.875% 03/15........ 05/20/2021. VIHOUS. ...t 3,627,765 2,940,000 23,239 (2.AFE

65339K BQ 2 |Nextera Energy Capital Sr Nt 2.750% 05 06/30/2021. Nationwide Indemnity........ 2124278 | oo 2,000,000 9,014 |2AFE ..

65342Q AL 6 |NextEra Energy Operating Sr Nt 3.875%.. 06/30/2021........ NQONWIAE INAEMINILY.......ovverieiriiie e iestes | ssessssessess e st b st b st ansses | sebsessessessessassessess s sensesssees 706,850 670,000 5409 [3AFE....ciruns

65473P  AJ 4 |Nisource Inc SrNt 3.600% 05/01/30 06/30/2021. NatONWIAE INABMNILY.........ooivriiriiiie it | sersesiessssessssisssssssesssssssssssnssensses | senenennssssesssssenssnessnensn sy 15,250 | i 4,000,000 23,600 (2.BFE

65473P AL 9 |Nisource Inc SrNt 1.700% 02/15/31 06/30/2021. Barclays Capital Inc. 2,580,000 16,691 [2.BFE.....ccccoovvuvrrunns

65473Q BC 6 |NiSource Finance Corp SrNt 4.800% 02/........ccccovvveereererneernererinns 06/30/2021........ NatONWIAE INABMNILY........cvorieriiiiieiiee e essseesennas | sersessessssessssissssessessssssssssnsssennses | senssnsssesssesssnssenssnesnessons 482,382 | wovivieiieeissseesesieseneens 1,200,000 [ .ooovermererieinerierieeeeeieens 21,600 [2BFE....cccooomirren.

654740  BS 7 |Nissan Motor Acceptance Corp St Nt 2.0......ccvvvvvieiniinnenee 06/30/2021. Various 23,791 | 2.CFE

67575N  BW 2 | Ocwen Master Adv Rec Tr LBASS Ser 2020-T. 05/20/2021. VIOUS. ..ot ssensssnnnine | revinssenssensnessnssnnsenesssnsenensssennsnenns | ensennensennesennneneennnes 004 T 122 | 068,080,000 | oo 12,076 [ 1A FE i

67575N  BX 0 | Ocwen Master Adv Rec Tr LBASS Ser 2020-T 05/20/2021. Various

67575N  BY 8 | Ocwen Master Adv Rec Tr LBASS Ser 2020-T. 05/20/2021. Various

679574  AG 8 | Old Dominion Elec 1st Mtg Bd 6.210% 12.......ccvvvvvvererivrirvinrireiieirseinns 06/30/2021. Nationwide Indemnity........

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

682680 BC 6 |ONEOK Inc SrNt 4.500% 03/15/50 06/30/2021. Barclays Capital Inc.. ..1,300,000

68389X BN 4 |Oracle Corp SrNt 3.250% 11/15/27.. 06/30/2021. Nationwide Indemnit . 9,000,000

68389X CE 3 |Oracle Corp SrNt 2.875% 03/25/31.. 06/30/2021. Nationwide Indemnity........ 825,000

686514  AE 0 | Orlando Health Obligated Grp Nt 3.777% 06/30/2021. Nationwide Indemnit 10,250,000

68902V AK 3 | Otis Worldwide Corp Sr Nt 2.565% 02/15.........ocvvvrvierernriierninrinsinnienns 06/30/2021. Barclays Capital Inc. ..1,930,000

68902V AK 3 |Otis Worldwide Corp SrNt 2.565% 02/15..........ooccervenermerirererieiseesenis 06/30/2021. Nationwide Indemnity. 2,000,000

69349L  AG 3 |PNC Bank NA Sub Bk Nt 2.700% 11/01/22 06/30/2021. Nationwide Indemnit 3,500,000

701094 AM 6 |Parker-Hannifin Corp StNt 2.700% 06/1........oereierereereeeirireirereeseeeee e 06/30/2021. Nationwide Indemnity. 2,000,000

70163#  AA 0 |Parliament Funding (Owl RoCk) Nt 2.944..........c.cooiiiiiiiiiinesnseenesissienes | seerernsineen 05/17/2021. Direct 3,520,000

707569  AS 8 |Penn National Gaming INC St Nt 5.625%.....ccvvevevvrerrerrinirereereieeens 06/18/2021. Credit Suisse Securities LLC 250,000 6,133

707569  AS 8 |Penn National Gaming InC St Nt 5.625%.........cccevvviiiverirniiiniiniiiiciins 06/30/2021. Nationwide Indemnity........ 500,000 12,891

717081 DT 7 |PfizerInc SrNt 5.600% 09/15/40. 06/30/2021. Nationwide Indemnity... 2,585,000 42,222

720198  AE 0 |Piedmont Operating Partnership Sr Nt 3........cccccociiiiiiiiniiiriinisiscccesssisiis 06/30/2021. Barclays Capital Inc. 1,930,000 23,136

737446 AQ 7 |Post Holdings Inc SrNt 4.625% 04/15/3........cccvvereemmevnerierierirseerserissies 06/30/2021........ Nationwide Indemnity........ 1,162,000 | .oooernerrrireinerierieeeeeieens 11,196

737446 AR 5 |Post Holdings Inc SrNt 4.500% 09/15/3........ccovvumiiimiiinniciienissisniisiis 06/30/2021. Nationwide Indemnity... 2,500,000 34,375

74251V AS 1 |Principal Financial Group SrNt 2.125%.............. 06/30/2021. Barclays Capital Inc 1,930,000 | ovovererereeeireeieee s 1,937

74432Q  CF 0 |Prudential Financial Inc Sr Nt Ser MTN..........cccoovnviniiiniicniinciienns 06/30/2021........ Barclays Capital Inc............ccccocuunece 1,300,000 | ..o 14,564

74834L  BC 3 |Quest Diagnostics INC St Nt 2.800% 06..........covueeiereeeeneinirneeerieseieeeeseeneseeeerensssenns | ceevenesernsenes 06/30/2021. Barclays Capital INC.........ccvvvvienenne 1,930,000 300

75003*  AA 7 |RSMUSLLP SrNtSerA 2.640% 06/01/28. 06/01/2021. Us Bancorp INVEStMENES INC..........ccuieuiiiciieieississie e ssessseens 5,000,000
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75513  CE 9 |Raytheon Tech Corp SrNt 2.800% 03/15............... 06/30/2021........ Nationwide Indemnity........ 4,000,000 32,667 [2.AFE
75513  CG 4 |Raytheon Tech Corp SrNt 3.200% 03/15............... 06/30/2021........ Nationwide Indemnity........ 2,000,000 18,667
761118  HD 3 |Residential Accredit Loans Inc RMBS Ser.......... 06/30/2021. Nationwide Indemnity........ 952,323 4,411
780153 AW 2 |Royal Caribbean Cruises Ltd Sr Nt 3.70.......ccccoevvivvmrrericiineiieine 06/30/2021. Nationwide Indemnity........ 4,000,000 | .oovoeriireriniieriene 43,167
78449R  AA 3 | SLG Office Trust CMBS Ser 2021-OVA CI A s 06/15/2021........ Wells Fargo Securities LLC 3,500,000 5,781
784710  AA 3 | SSM Health Care Debenture Nt 3.823% 06...........cccoovervniinniisiiniineiens 06/30/2021. Nationwide Indemnity........ 5,586,800 5,000,000 15,398
785592  AM 8 |Sabine Pass Liquefaction 1st Lien Nt 5.........cocovivninrerirrerennes 06/30/2021. Nationwide Indemnity........ 1,716,096 | oo 1,500,000 | coovoeereereeereeeeeeeeeeene 27,891
785592  AX 4 |Sabine Pass Liquefaction 1st Lien Nt 4..........cccccocviiiiiiciiniiinins 06/30/2021........ VHHOUS. ...t | Hhiesb s tes bbbt | Sbinsb s 9,404,400 8,230,000 113,351
80386W  AC 9 |Sasol Financing USA LLC SrNt 4.375% 0.......ceuuvmmvemeeierireereeissriesiessesssssssninns 05/24/2021. DIMECL. vt 280,000 2,314
817565 CG 7 |Service Corp Intl Sr Nt 4.000% 05/15/3 05/10/2021. JP Morgan Securities LLC..........c...coovrvimmrineiieecenecesse s 4,000,000
82653L  AA 9 |Sierracol Energy Andina Sr Nt 6.000% O........c.ovvereverrercrenrinnns . 06/14/2021........ DIFBCL. 1ottt | Sebee Rkttt | eeeb et 1,941,950 | oo 1,150,000
82967N  BA 5 | Sirius XM Radio Inc Sr Nt 5.000% 08/01 . .. | 05/26/2021. Morgan Stanley & Co LLC 2,092,500 2,000,000 32,500
82967N  BE 7 |Sirius XM Radio Inc Sr Nt 4.625% 07/15, . .. | 06/30/2021. Nationwide Indemnity........ 687,822 | . 670,000 14,203
832696 AS 7 |Smucker JM Co SrNt 2.375% 03/15/30...... . 06/30/2021........ BarClaYs CAPItAl INC.........cvuurieriircireiiieieiieeiieeise et sssessssssesssas | eebseebsess st es bbb nsbnes | sesbnsbsee b st 1,328,704 | oo 1,300,000 9,177
84861T  AD 0 | Spirit Realty LP SrNt 4.000% 07/15/29....... 06/30/2021. Nationwide Indemnity... 950,000 17,417
84861T  AH 1 | Spirit Realty LP SrNt 2.100% 03/15/28....... 06/30/2021. Barclays Capital Inc. . 1,300,000 9,024
84861T  AJ 7 |Spirit Realty LP SrNt 2.700% 02/15/32.......cccovverermrerniriiririiinerienes 06/30/2021........ NGtONWIAE INABMNILY........ovveiiririeiii et | cebiresi st eenies | esbeess et enes 789,200 | . 800,000 7,020
857477  BM 4 |State Street Corp SrNt 2.901% 03/30/2 06/30/2021. Nationwide Indemnity........ 3,202,512 3,000,000 | ©vouieerniirierieieei i 21,758
858912  AF 5 |Stericycle Inc SrNt 5.375% 07/15/24 06/30/2021. Nationwide Indemnity........ 1,025,514 | . 997,000 24,562
858912  AG 3 |Stericycle Inc SrNt 3.875% 01/15/29 05/05/2021........ JP MOPGaN SECUMHES LLC.......ouuvvuiiririiseiseiieeiesis st sisseesssinnss | sssesssessssess s s s ss s ssssnsssnnss | sesesssesssesssessanssnsssassssenes 2,007,500 | coorernerrieinerieeieenens 2,000,000 | ooouveeriirereereeieeeeeeniees 35,090
87264A  BF 1 |T-Mobile USA Inc 1st Lien 3.875% 04/15.........occevvermrenernerircrierirnenns 05/27/2021. Tax Free Exchange 5,654,202 5,000,000 22,604
87264A  BL 8 | T-Mobile USA Inc 1st Lien 3.000% 02/15.........ccceeermrenermerereererirneenns 05/27/2021. Tax Free Exchange 4,881,821 | oo 5,000,000 | ©.ovueernirerierieeeei e 42,500
87264A  BX 2 |T-Mobile USA Inc 1st Lien 2.250% 11/15........vvervrervrinirrerircriirirnnenne 05/27/2021. Tax Free Exchange 2,339,791 2,340,000 1,755
87264A  CB 9 | T-Mobile USA Inc 1st Lien 2.550% 02/15.........ccvereermrenereerereereriseenns 06/30/2021. Barclays Capital Inc.. ..3,277,319 3,230,000 31,344
87264A  CB 9 | T-Mobile USA Inc 1st Lien 2.550% 02/15..........cccvvvevrinrrreriririrerirnenns 05/27/2021. Tax Free Exchange 2,569,507 2,500,000 18,063
89175M  AA 1 | Towd Point Mortgage Tr RMBS Ser 2018-3 C... .. | 06/30/2021. Nationwide Indemnity. 4,811,660 | oo 4,565,016 | oo 13,790
89176L  AC 8 | Towd Point Mortgage Tr RMBS Ser 2018-6 C... .. | 06/30/2021. Nationwide Indemnit . 5,307,285 5,000,000 15,104
893830 BQ 1 |Transocean Inc SrNt 11.500% 01/30/27.......ccceerrvenermererereirirneenns . 06/30/2021. Nationwide Indemnity........ 1,604,953 | ..o 1,515,000 [ wooovernermrireirerierieeieeieens 72,594
89613  AC 4 | Tricon American Homes RMBS Ser 2020-SFR2............cccvveeriniinniniieineinsieiessssinnens 06/16/2021. Barclays Capital Inc. 2,250,000 1,947
902494  BC 6 |Tyson Foods Inc SrNt 3.550% 06/02/27........ccouccerremermeriererncenserseeinnns 06/30/2021. Nationwide Indemnity. 2,000,000 5,522
90265E AP 5 |UDR Inc SrNt 4.400% 01/26/29 04/27/2021. VBIHOUS. ... 2A570,000 | e 17,773
90276C  AE 1 |UBS Commercial Mtg Tr CMBS Ser 2017-C2 C........ovveueererinernerieeiseisensssesnessneenns | seesnseissines 06/30/2021. Nationwide Indemnity. 8,100,000 22,753
904764  AX 5 |Unilever Cap Corp SrNt 2.600% 05/05/2 06/30/2021. Nationwide Indemnit 3,000,000 11,917
904764  BG 1 |Unilever Cap Corp SrNt 3.250% 03/07/2 06/30/2021. Nationwide Indemnity. 1,500,000 | .oooverrerrrireirerierieeeieeieens 15,302
907818  FT 0 |Union Pacific Corp SrNt 3.200% 05/20/..........ccococvvrererimririniriiiniianns 05/17/2021. CHIGIOUP. ..o 1,690,000
90931V AA 4 |United Air Lines PTC Ser 2018-1 A 3.70 06/30/2021. Nationwide Indemnity. 3,092,115 37,818
91324P  CP 5 | UnitedHealth Group Inc SrNt 3.750% 07........ 06/30/2021. Nationwide Indemnity........ . 2,000,000 34,375
91324P  EE 8 | UnitedHealth Group Inc SrNt 3.050% 05........ 06/30/2021. Barclays Capital INC.........c.ccocvrevennces 2,033,139 1,930,000 [ coooovvrmerrrieeneriereeeereeinninns 7,031
91324P  EF 5 | UnitedHealth Group Inc SrNt 3.250% 05........ 05/17/2021. CHIGIOUP. .-t ceennnn 3,238,973 3,260,000
91324P  EF 5 | UnitedHealth Group Inc SrNt 3.250% 05........ 06/30/2021........ NGONWIAE INABMINILY........cvvovirircieii et eesas | sebisess st ntes | esbsesss st n et nes 915,324 | . 860,000 3,183
92277G AV 9 |Ventas Realty LP SrNt 4.750% 11/15/30....... 06/30/2021. Barclays Capital Inc...........cccoceuuunec 3,855,780 3,230,000 20,030
92552V AL 4 |ViasatInc 1st Lien 5.625% 04/15/27......... 06/18/2021. VIHOUS. ...t 7,067,183 | oo 6,750,000 52,539
92552V AN 0 |Viasat Inc Sr Nt 6.500% 07/15/28..........cocormveneirnriirrirnniienns 05/12/2021........ JP MOPGaN SECUMHES LLC........uuivriiriiriisiieiieiiesi st essssiesss | seesssessseess s sses st ss s ssssssesssennss | sbsessssesssesssasssssssesssesssssees 2,878,588 | ..o 2,735,000 | cooouvenriireiinseiinis 58,542
92553P AU 6 |Viacom Inc SrNt 5.850% 09/01/43............. 06/30/2021........ NGtONWIAE INABMINILY........cvvoviririeii et eeies | serisesssessseees bbb ntes | eeebsess st enes 717,506 | . 525,000 10,152
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92556H  AD 9 |Viacomcbs Inc SrNt 4.200% 05/19/32.......... 06/30/2021........ BarClays CaPItal INC..........cvuuevimrericererieieieiieeisesiseesesisesssess et ssssssssesssesssessss | aessessessesss s sessse s st eessssanns | seesaessssess st sesess e 2,240,556 | ..o 1,930,000 9,682 [2BFE......ccourvirns
92837U  AA 7 |Visio RMBS Ser 2021-1R Cl A1 1.280% 05.... 04/28/2021........ Credit SUISSE SECUMHIES LLC.........oouiiiiiiciiiiiriieiesiiisissisiiesiensis | e | srssesssisssisss s 5,977,970 5,978,000 8,501 |1 AFE...iireinns
92837U  AB 5 |Visio RMBS Ser 2021-1R Cl A2 1.484% 05.... 04/28/2021. Credit Suisse Securities LLC... ..2,159,638 ..2,159,669 3,561 |1.CFE....ccoovrnirrnen.
92837U  AB 5 |Visio RMBS Ser 2021-1R Cl A2 1.484% 05.... 04/28/2021. Credit Suisse Securities LLC... 134,329 134,331 222 |1.DFE
92837U  AC 3 |Visio RMBS Ser 2021-1R CI A3 1.688% 05.... 04/28/2021........ Credit Suisse Securities LLC. 87,717 | o 87,719 165 | 1.F FE
928370  AC 3 | Visio RMBS Ser 2021-1R CI A3 1.688% 05.... 04/28/2021. Credit Suisse Securities LLC, 10,252 | 1,410,281 2,645 |1.GFE
92840V AB 8 |Vistra Operations Co LLC Sr Nt 5.625% 06/16/2021. Various ..5,472,363 5,258,000 76,091 [3BFE......ccocinurrn.
92840V AE 2 |Vistra Operations Co LLC 1stLien 4.30.........cccoeeomiimerirnrirniinneinniinns 06/30/2021........ VBTHOUS. ...ttt | Hhieebsees bbbt sttt st | Sbsest et 9,802,619 | wooovirceirierees 9,140,000 | .vouvevrircirineerereeens 145,513 |2.C FE..cccovvvirnrirn.
92840V AG 7 |Vistra Operations CO LLC 1St LEIN  3.70........ccnvvumremerinirierieniseesseisesssesies e 05/05/2021. Various 2,739,520 2,645,000 25,763 [2.CFE
92840V AH 5 |Vistra Operations Co LLC Sr Nt 4.375% 05/12/2021. JP Morgan Securities LLC 5,836,338 5,830,000 851 [3.BFE
92940P  AG 9 |Westrock Company Sr Nt 3.000% 06/15/33 06/30/2021........ Barclays Capital INC.............ucvirrumurrumiiiiiicrieiseisesiessiess s ssssessenssnees. | sesisesssseessssssssssess s ssssssssse st | oesssesssesessessnsseensenes 2,031,885 1,930,000 2,734 |2.BFE
941053  AJ 9 |Waste Connections Inc Sr Nt 3.500% 05......... 06/30/2021. Nationwide Indemnity........ 2,000,000 11,472
94106B  AA 9 | Waste Connections Inc Sr Nt 2.600% 02......... 06/30/2021. Nationwide Indemnity........ 2,000,000 21,522 | 2.
95003C  AJ 9 |Well Fargo Commerical Mtge CMBS Ser 2021 04/22/2021........ Wells Fargo SECUMLIES LLC..........ouiiieiiiiieieeieieisie sttt ssenss | essesssessessesessessesssssssessessessssessessssnss | ssetsssessesssssssansessssnses 8,239,736 8,000,000 2,334 (1.AFE
96145D  AF 2 | Westrock Co SrNt 3.750% 03/15/25........... 06/30/2021. Nationwide Indemnity... 3,000,000 32,813 [2.BFE
963320  AY 2 |Whirlpool Corp Sr Nt 2.400% 05/15/31.........cereenirierierirneiseisienis 06/30/2021. Barclays Capital Inc. . 1,930,000 8,106 |2BFE......ccccoovvruns
988498 AL 5 |YumBrands Inc SrNt 4.750% 01/15/30.......cccuvvrerererreririnriiiirerienes 06/30/2021........ NGtONWIAE INABMINILY........ovoeiiiiririii et | cebeerie st et neieens | oreseesbeess et ensees 1,189,375 | oo 1,100,000 23,948
98956P AT 9 |Zimmer Hidgs Inc Sr Nt 3.550% 03/20/30 06/30/2021. Barclays Capital Inc. 22,119,198 | 1,930,000 | ..oovevnerneieieiierieeieeieens 19,413
98956P AT 9 |Zimmer Hidgs Inc SrNt 3.550% 03/20/30 06/30/2021. Nationwide Indemnity... ..3,827,828 3,500,000 34,514
000000 00 0 |48 Forty Nt 10.000% 05/31/27 05/21/2021........ DIFBCL. vttt bbbk ees | Sebeee R b e | eeeb et 1,516,667 | .ovoveercreerieeieiieeiseinne 1,547,619
000000 00 0 |48 Forty DDTL Nt1 11.500% 05/31/27 04/29/2021. 338,750
00908P  AA 5 | Air Canada LBASS EETC Ser2017-1AA  3.3......cccimieeineineriesieeiseessessseseniees A 06/30/2021. Nationwide Indemnit 1,744,000 26,378
00908P  AB 3 |Air Canada LBASS PTT Ser 2017-1A 3.550......... A 06/30/2021. Nationwide Indemnity... 872,000 14,188
136385 AC 5 |Canadian Natural Resources Sr Nt 7.200 A 05/05/2021. Barclays Capital Inc.. 1,085,000
136385  AJ 0 |Canadian Natural Resources SrNt 6.500.........cccccrmrrrrinrinrines A 06/30/2021. Barclays Capital Inc.. ..1,930,000
136385 AW 1 |Canadian Natural Resources SrNt 2.950.........cccccovierriincnnne A 06/30/2021. Nationwide Indemnity........ . 3,000,000
136385 AY 7 |Canadian Natural Resources Sr Nt 4.950 A 06/30/2021. Nationwide Indemnit .779,598 625,000
136385  BA 8 | Canadian Natural Resources SrNt 2.950.........ccccocvirieineinnenne A 04/29/2021. Barclays Capital Inc ..949,231 940,000
13648T  AA 5 | Canadian Pacific Railway Sr Nt 2.050%.........cccccvurierimrinmiiinniieriniiienns A 06/30/2021. Barclays Capital Inc.. 3,227,997 3,230,000 21,520
29250N  BE 4 |Enbridge Inc SrNt 3.400% 08/01/51 A 06/30/2021. Barclays Capital Inc.. 1,300,000 491
29250N  BF 1 |Enbridge Inc SrNt 2.500% 08/01/33...... A 06/30/2021. Barclays Capital Inc.. ..1,300,000 361
349553 B@ 5 |Fortis Inc SrNt Ser C 3.840% 10/01/23 A 04/14/2021. Seaport Global SECUMHES LLC...........ccueveerinieerisrineieriesineesssnissisessesinnens | sernessesssssssssssssssssessesssessssssonssnes | seneessnssnenssssesessensssneess 19,182,200 | wvivievnieeiseiseeossneriens 18,000,000 | vovrvrvenrierieerenieisennaa 24,960
448055  AD 5 |Husky Energy Inc SrNt 6.800% 09/15/37 06/30/2021. Nationwide Indemnity 2,000,000 39,667
65334H  AG 7 |Nexen Inc SrNt 6.400% 05/15/37........oovvrevemeernerreernnrreninenes 06/30/2021. Nationwide Indemnity........ 3,000,000 24,000
65334H  AJ 1 |Nexen Inc SrNt 7.500% 07/30/39......cccccvvevemrimiinniiniircienes 06/30/2021. Nationwide Indemnity........ 3,500,000 109,375 |1.EFE...oviiiiis
67077M  AS 7 |Nutrien Ltd Sr Nt 5.250% 01/15/45. A 06/30/2021. Nationwide Indemnit 36,094 (2.BFE
89352H  AM 1 | TransCanada Pipelines Ltd Sr Nt 4.625%.........ccccvevuiiimiiniiiniiiienisrienicssieniens A 06/30/2021. Barclays Capital Inc. . 20,209 |2.AFE
Y7563  AA 5 | Seaspan Holdco Il Ltd Sr Nt 3.910% 06 A 05/21/2021. Wells Fargo Securities LLC 5,000,000
000000 00 O |Saka Energi Indonesia PT SrNt 4.500%............... [ D 06/25/2021. DIMBCL. vttt snnens | srisennseniessssessssisnnseensessesssenssnssens | eessesssesseenessssssnsenneen 918 | i 470,000 .
000000 00 O |Vendanta Resources Plc SrNt 6.125% 08........... [0 06/25/2021........ DIMECL. vt 600,000 14,292 [5AFE.....cooniinir
000000 00 O |Tullow Qil Plc Sr Nt 7.000% 03/01/25. D.... 06/29/2021. Direct 515,000 9,197 [5.BFE.....cccovvvirrvrs
000000 00 O |Digicel Group 0.5 Ltd Sr Nt PIK 8.000%.........coererereermeererirerireeirnereenns D.... 04/01/2021. Interest Capitalizatio 12,400 | oo 12,400 6. FE.
000000 00 O |YPF Sociedad Anonima Sr Nt 8.500% 07/2.........c.coovervvrrrverrenns [ D 05/24/2021........ DIMBCL. ..ottt | Sebs skttt | ettt 484,250 650,000 18,110 [5.CFE...ccoovirvrris
000000 00 O |National Bank of Uzbekis Sr Nt 4.850% D.... 06/24/2021. Direct.... ..304,863 290,000 2,618 |3.CFE
000000 00 O |Kosmos Energy Ltd SrNt 7.125% 04/04/2 D.... 04/22/2021. Direct.... ..195,300 200,000 871 |4.CFE
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000000 00 O |Emaar Sukuk Ltd SrNt MTN 3.635% 09/15 [ DI 06/25/2021........ DITECE. .| ettt | eebeees et 331,040 320,000 3,360 [3AFE.....cvenn

000000 00 O |NGD Holdings BV Sec Nt 6.750% 12/31/26.... [ DI 06/07/2021........ DITECE. .ttt bbb | Hieeb bbbt es | eebees st 279,750 300,000 1,231 [4.CFE...cccovvirirs

000000 00 O |NGD Holdings BV Sec Nt 6.750% 12/31/26.... D... 05/17/2021. Taxable EXChange........c.cvvieeriiiieerirerneeeirersseresesiseen ..246,491 281,495 4CFE

000000 00 O |Banco GNB Sudameris SA Sub Nt Fix to Flo. D.. 04/23/2021. DIFECE....vvrivrer e ..507,500 500,000 2,167 [4.AFE

000000 00 O |Gran Tierra Energy Inc SrNt 7.750% 05........... [ DI 06/29/2021........ DITBCE. .| bRt | eebeees et 496,470 570,000 9,313 [5BFE....ccovvviern

000000 00 0 |DTEK Finance PLC SrNt 7.000% 12/31/27 D... 05/17/2021. Taxable EXChanGe........c.vvviereriiriesieisisiessssseesiesieens ..450,201 721,324 5.BFE

000000 00 O |Energean Israel Finance Sec Nt 5.375%.......ccouvvverrererirerneneiercnseinnes D.. 04/12/2021. DIFECE.... o ..494,000 VAT5,000 [ o 1,489 |3.CFE...ccoovvrer

000000 00 O |Global Bank Corporation Sr Nt 5.250% 0.........cocrrurermiererrmrieireriereniseeereeieees s D 05/26/2021........ DITECE. .ttt | Hieeb bbbt | eebeees et 659,529 630,000 2,505 [3.AFE

000000 00 O |Odebrecht Finance LTD SrNt 0.000% 10/......covevueererreererrirrenreeereenes D... 04/26/2021. Interest Capitalization, 27,570 27,570

000000 00 0 |Cable Onda SA SrNt 4.500% 01/30/30........ccccoucmurircrimiiiciiniiniianns D.... 04/21/2021. 450,000

00870W  AA 4 | Al Candelaria Spain SLU Sec Nt 5.750%.........cccoevevvrreniriervinninenes [ DI 05/10/2021........ DIrECE..oer e 410,000

00971y AJ 9 | Akbank TAS Sub Nt Fix to Float 6.800% D.. 06/15/2021. DIFECE... vt 1,190,000

00973R  AF 0 | Aker BP ASANt 3.750% 01/15/30 D.. 05/26/2021. VIIOUS. ... 940,000

02154C  AF 0 | Altice Financing SA Sec Nt 5.000% 01/1........cevvvnveevrnrnnns A D 05/24/2021........ DIFECE...voirc e 500,000

05565A AR 4 | BNP Paribas SA Sub Nt 4.375% 05/12/26.........c.coccvvrmrverireniiccinnines C.. 06/30/2021. Nationwide Indemnity........ 7,000,000

05565Q DN 5 |BP Capital Markets PLC Nt 3.279% 09/19..... D.. 06/30/2021. Nationwide Indemnity........ 3,283,512 3,000,000

05578A AN 8 |BPCE SA SrPref 2.700% 10/01/29........cuivemiimiiieiiniiieniesineeiesisssiesssenesssessniens DI 06/30/2021........ Barclays Capital INC.............vviuremririiiiiiiieiiesiiseiiesseess st esisssssessessiesin | seieessessess s sesse bbb ssesnsieens | sressessens et 1,363,921 | oo 1,300,000

067316  AH 2 |Bacardi LTD SrNt 5.300% 05/15/48.......... .|D.... 06/30/2021. Nationwide Indemnity........ 22,077,597 | oo 1,600,000 | ..o 10,600

09659W 2P 8 | BNP Paribas Sr Nt Fix to Float 2.871%............. D... 04/12/2021. VIIOUS. ..o ..5,001,911 5,000,000

11042T  AA 1 |British Airways Plc EETC  3.800% 09/20/. [T 06/30/2021........ NQIONWIAE INAEMINILY........voiveieiii et | coesbee ettt neres | oebeeesesb s ess st n st 869,199 832,016 878

12642K  AB 0 | CSN Islands XI Corp SrNt 6.750% 01/28 D.... 05/26/2021. 220,000 4,950

21684A  AB 2 |Rabobank Nederland Sub Nt 5.750% 12/01......... D... 06/30/2021. Barclays Capital INC...........c.iviririiiiieeicesieieisriesessseessesissesssessenis | seesisseesssissesssssssssssesssssssesesnsees | ervnssnsesssneessensnensesssnenss 1,890,958 | it 1,300,000 6,437

225313 AM 7 |Credit Agricole SA Sub Nt 3.250% 01/14.... .| D... 06/30/2021. Nationwide Indemnity........ 2,000,000 29,972

225401 AU 2 | Credit Suisse Group Sr Nt Fix to Float D 05/24/2021. Various 5,910,000 1,355

232806  A* 0 |Infineon Tech AG SrNt 2.420% 06/16/27........ccovvermrernirinrinernerienes D.... 06/16/2021. Bank of America BISD DEaIET.............ccccreeiriniierierineeiseissinesieniesesnnnnns | eevverieseseesnssssssssesensesnsnssnes | sonvenenssesssnesssesssoness 11,000,000 | i 11,000,000

232806 A@ 8 |Infineon Tech AG SrNt 2.830% 06/16/29..........corvrirerverrererecinnirnns D... 06/16/2021. Bank of America BISD DEaIET...........c..curererereeinierescieseneese e 3,000,000

251566  AA 3 |Deutsche Telekom AG SrNt 3.625% 01/21........ D 06/30/2021. Barclays Capital Inc.. 1,300,000 ..21,075

25381Y  AD 3 |Digicel Group 0.5 Ltd 1st Lien PIK 10.0. D.... 04/01/2021. Interest Capitalizatio 9,999

27889P  AB 9 |EcoBank Transnational Jr Nt 8.750% 06.... D.... 06/10/2021. Direct. 302,584 305,000

36164Q NA 2 |GE Capital Intl Funding Sr Nt 4.418% 1.. C 06/30/2021. Barclays Capital Inc.. 6,223,734 5,160,000 29,763

37363B  AB 4 |Georgian Railway JSC SrNt 4.000% 06/1.. .|D.... 06/10/2021. Direct 255,000 255,000

404280  CT 4 |HSBC Holdings PLC Sr Nt Fix t0 FIoat 2.........ccoveerericimiicieiinereiseresseceeeiins D... 05/17/2021. HSBC Securities USA Inc ..3,520,000 3,520,000

40435W  AB 6 |HTA Group LTD SrNt 7.000% 12/18/25. D 05/25/2021. Direct.... ..331,700 310,000 9,584

456837 AW 3 |ING Groep NV Sr Nt Fix to Float 2.727%.......cccovverivereririreinirersisriesneiseesirenesis D... 06/30/2021. Barclays Capital Inc.. ..3,338,980 3,230,000 22,265

456873  AD 0 |Ingersoll-Rand Lux Finance Nt 3.800% 0 .|D.... 06/30/2021. Barclays Capital Inc.. 3,658,169 3,230,000 34,435

46143N  AB 6 |Invest Energy Res Ltd Sec Nt 6.250% 04 D 04/15/2021. Direct.... ..425,000 425,000

46653N  AA 0 |UZAUTO Motors AJ Sr Nt 4.850% 05/04/26....... D.... 04/28/2021. Direct.... 21,005,760 | oo 1,000,000

48855K  AC 4 |Kenbourne Invest SA SrNt 4.700% 01/22 D... 06/24/2021. Direct.... 343,060 340,000 6,925

53227Q  AB 4 |Light Servicos Energia SrNt 4.375% 06.........cccccocormrinriiiniincinciienns D.... 06/15/2021. Direct.... 21,215,000 | 1,215,000

59132V AB 4 |Metalsa SADE CV SrNt 3.750% 05/04/31 [ DI 04/22/2021........ DITBCE. .| et | eebeees et 980,000 980,000

62954H  AD 0 |NXP BV/INXP FDG/NXP USA Sr Nt 3.400% 05.. .| D.... 06/30/2021. Barclays Capital INC.............cuuuiiiiiiiiiiiiissiess s | st | e 3,531,359 3,230,000 18,608

62954H AG 3 | NXP BV/INXP FDG/NXP USA Sr Nt 2.500% 05.. 05/04/2021. CHIGIOUD. .. | Hoesitesess bbb neres | feresiene e 10,743,025 | ..o 10,780,000

654744  AB 7 |Nissan Motor Co Sr Nt 3.522% 09/17/25.........ccrvrvvivvveniirersiniienns [ DI 04/08/2021........ VBIIOUS. ...ttt | bbbttt | st b 3,412,373 | e 3,195,000 | ovoovvriirrrier s 7,814

654744  AC 5 |Nissan Motor Co Sr Nt 4.345% 09/17/27......ccccvvverovnirersinninns [ DI 06/30/2021........ NatiONWIdE INAEMNILY.........cooiiiiiiiiei e | s sreres | ebsesseresessess et sneenee 1,622,146 | oo 1,475,000 | oo 18,337
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654744 AD 3 |Nissan Motor Co Sr Nt 4.810% 09/17/30.........cccnvvrmermrerrrneererirneenne [0 04/15/2021........ VBIHOUS. ...t 5,000,000 19,558 [2.CFE.....ccovurrurrrens
65557F  AH 9 |Nordea Bank AB Sub Nt 4.625% 09/13/33........ccccocvmrimniicnnineiiniinenns [ DI 04/01/2021........ RBC Capital Markets LLC. 1,000,000 2,955 |1.GFE
67624L  2A 5 |OQ SAOC SrNt 5.125% 05/06/28. D.... 04/28/2021. Direct.... 915,000 3.CFE
71677W  AA 0 | Petrorio Luxembourg SARL SrNt 6.125% D.... 06/02/2021. Direct.... 830,000 4AFE
78669Q  AA 8 | Sagicor Financial Co Sr Nt 5.300% 05/1........ccoovveurermerennes [0 05/06/2021........ DiMECL. v 475,000 3.AFE
822582  AY 8 | Shell International Finance Sr Nt 4.55, C... 06/30/2021. Barclays Capital INC.........cccrevervienee 21,930,000 [ oo 34,150 |1.D FE....cooverririnnes
822582  BQ 4 |Shell International Finance Sr Nt 4.00. D... 04/27/2021. Goldman Sachs & COMPANY........ccueurerrurerereireirereirereseeseeeeseseese s sseeessnseens ..1,570,000 29,481 |1.DFE
88167A  AE 1 |Teva Pharmaceuticals NE SrNt 3.150% 1.....ccocconvvenrrennrirneinnnns (o 06/25/2021........ DIMBCL. .ot 1,450,000 5,101 |3.CFE...cccovvrriinnnn.
88167A  AF 8 |Teva Pharmaceuticals NE SrNt 4.100% 1......coccovvvvverenrrnerirenes C.... 06/30/2021. Nationwide Indemnity. . 1,000,000 | ..oovvrmerrrireenerierieeeieeieens 10,136 [3.CFE....cccovvrrurrnens
899415  AG 8 | Tullow Qil Plc Sec Nt 10.250% 05/15/26...........ccccoevveviriiirriiciis D 05/06/2021. ..630,000 630,000 4CFE
902613  AE 8 |UBS Group AG Sr Nt Fix to Float 2.095% [0 06/30/2021........ Barclays Capital INC.............ucvirrumurrumiiiiiicrieiseisesiessiess s ssssessenssnees. | sesisesssseessssssssssess s ssssssssse st | oesssesssesessessnsseensenes 2,534,798 2,580,000 21,170 [1.GFE s
91823N  2A 0 | Veon Holdings BV SrNt 3.375% 11/25/27.......ccovvvevmririrniirernriernnins D.. 05/25/2021. Direct.... ..322,720 320,000 60 [3.AFE
98313R  AH 9 |Wynn Macau LTD SrNt 5.625% 08/26/28..........cccouceerrerrrirerernrerirerneenns D.... 04/22/2021. Direct.... ..210,500 200,000 1,875 [4.AFE....cccoonvvnnen.
98379X  AA 2 [XPInc SrNt 3.250% 07/01/26. [ D 06/24/2021........ DIFBCR. vtttk | HebR e bbbttt | et eeb e 721,693 730,000 3.CFE
Q9609*  AA 6 | WestConnex Finance Co. Pty Ltd Nt MTN.......coviiiiiiiiiisisss e |0 06/15/2021. Bank of America BISD DEAIET ...t sesssssssnsrssennns | cosssessesssssssssessssssserssesnsesssssesassansenanes | aeiesasssssesssssesssssnsessasnens 10,000,000 ....10,000,000 2.AFE
3899999. Total - Bonds - Industrial and Miscellaneou: 1,281,486,302 1,208,931,319 [ oo 7,195,588 XXX
__Bonds - Unaffiliated Bank Loans
D 000000 00 0 | Centric Brands Inc 1st Lien Exit Term Ln 06/23/2021. Direct.... 136,433 4CPL.
m 000000 00 O |Discovery Life Sciences LLC Delayed Draw..................... 05/11/2021. Direct.... . 318,993 3.BPL
g 000000 00 O |Sovos LLC Revolver #2 Nt 1 5.750% 04/2 06/29/2021........ DIFBCR. vttt | HeRRe R bbbttt | eebieee et 865,312 865,312 4BZ
-_\ 000000 00 O |GB Auto Service Inc Incremental Term Ln 04/09/2021. Tax Free Exchange 83,976 | oo 85,679 150 [4.APL
o 000000 00 0 |Rialto Management Group LLC Term Ln Nt 1......c.cooiriiieeeeceeeeeee e 04/30/2021. DIMBCL. ...ttt ettt b sttt s st s s saetebenanas | oetebesnaetesinsetebeseaes et s etebesnaetesensetetas | ebetessietesenseretesnaetanas 2,263,185 2,297,650 4AZ
000000 00 O |Capstone Logistics Acq 15t LIEn TEM LN ..o 05/05/2021. DITECE. ..t | ceetber bbbt naees | etbeesen e 1,209,920 1,216,000 3AZ
000000 00 O |TVG-BHG Incremental Term Ln Nt 1 6.250........ccevereerreereriniennas 05/10/2021. Direct 95,131 95,131 4AZ
000000 00 0 |Winebow Holdings Inc Term Ln Nt 1 7.25.........ccouiiiinrinineieeeeessenienes 04/19/2021. DIFBCL. oottt | ket | ereb b 1,773,000 1,800,000 3.C
000000 00 O |Diligent Corp Term Ln B-3 Nt 1 6.750%........cvrueermreuerrerererererireenns 0409/2021......... [ DITECE. ...ttt | Hhiesbsees st e st ensents | Sbiest et 1,782,000 1,800,000 4AZ
000000 00 O |Animal Supply Company Holdco Term Ln Nt.........cccocvvvrrennn. . | 06/30/2021. Interest Capitalizatio 80,952 80,952 5BZ
000000 00 O |Animal Supply Company New 1st Lien Term........... 06/28/2021. Interest Capitalization... 14,433 14,433 5BZ
000000 00 O |Spectrum Auto (CC SAG Acq) New Term Ln N 06/29/2021. Direct.... 2,093,252 2,125,129 4.APL
000000 00 0 |DRS Holdings Inc Incremental Term Ln Nt.... 06/01/2021. Direct ..2,316,047 2,375,433 4AZ
000000 00 O |Stealth Holding LLC Delayed Draw TEM LN......ccovvueviereerniirirnnierssiseesesssiseses s 05/26/2021. Direct.... 27,415 | s 27,692 3.C
000000 00 O |Kellermeyer Building Svcs Delayed Draw T.........cocvereeerineenenirereinsineeesseesseseessesnees | cesseeeserneenes 05/28/2021. Direct.... 40,765 | oo 41,176 4 APL
000000 00 O |AlFire Delayed Draw Term Ln Nt 1 6.75.........ccccovvvniivervinirienns 04/20/2021. Direct 147,542 149,032 3BZ
000000 00 O |American Construcion Src Opco Term Ln Nt 04/01/2021. Direct.... ..290,269 296,193 4AZ
000000 00 O |Repairify Inc Term Ln Nt 1 6.000% 06/1..........ccorrermrirrrmierneiineiseiiiesiesesseisseisesnians 06/14/2021. DIMBCL. ..o LA764,000 | 1,800,000 3AZ
000000 00 O |Endure Digital Inc Term Ln Nt 1 4.250%..... .. | 05/05/2021. JP Morgan Securities LLC ..454,815 457,100 4BZ
000000 00 O |EPS NASS Parent Inc Term Ln Nt 1 6.750.. . | 04/19/2021. DIMBCL. .. vttt snsens | serieniessieessnsissssee s esssenssssssensins | esseennnissssenssnssessesn 003,830 | it 1,636,364 2.C
000000 00 O |Project Essential Bidco 1st Lien Term Ln........c.ccovvvveirrencenee 04/20/2021. DIFECE. .ottt enanse e | cesssesnnessnnsessesnesensesneeessesesensssnssenens | seresenseesensnsesensesessensessees |3 108,900 | turtieieisriresreeireisneeeeneees 1,800,000 4AZ
00216C  AE 3 | AQ Sunshine Inc aka Relation Term Ln B N 06/30/2021. Tax Free Exchange 373,767 543 |3.BPL
00216C  AE 3 | AQ Sunshine Inc aka Relation Term Ln B N 05/17/2021........ TaX Fre€ EXCRANGE. ... ..cviecieieciciei st sesessesns | eeneeesnsssesennssessesssenssessessessssesessnssnnns | seneesessssesessessesssseeessesesenneen08y 102 | ovvrverinnineernnns 68,617 222 (3.BPL
15644G  A# 1 |Centric Brands Inc 1st Lien Exit Term Ln 04/12/2021. INtErest CaPItAlIZALION. ..........cvvieurircriiiciiie st | ceress s et enes | et es b 159,135 159,135 4CPLccie
28622@ AB 3 |Elevation Services Holding LLC Delayed D...........ccoveiieierineneeencinieeesesescseeenes 04/30/2021. Direct. 51,429 | oo 51,429 3AZ
30282#  AE 2 |First Watch Restaurants Delayed Draw Ter...........covuueuinrnriirineniiersenssiesesissienss | seeernsinsen 06/25/2021........ INtErest CaPItlIZALION. ..........cvriveririiiiciie i | sebees ettt | eebene e 2,851 | oo 2,851 3Cz
30282#  AE 2 |First Watch Restaurants Delayed Draw Ter..........ccovvrerrerrreeinemneeieeieeeesesssseeennnes | coveenesernsenes 06/25/2021........ INtErest CaPItAlIZALION...........vuvieiececircs e ersenns | rereesees ettt nsenres | ensesser ettt s 27 27 3Cz
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30282#  AE 2 |First Watch Restaurants Delayed Draw Ter...........cooveerernenenenenensieeeeneenenseeeeens | veeseseeennees 06/25/2021........ TaX FTEE EXCRANGE. ..ot estenns | eeseeseesssessesnsesssesssssesensessessssssessesnnnns | sereesessessessssssemsessnsessessesssensess 2y 1 | wereusesesesssesssesneneans 2,851 | oo 2

30282#  AF 9 |First Watch Restaurants Delayed Draw Ter...........covuueuinrinrierinnniieriennsiesesissienss | seerernsinsens 06/25/2021........ Interest CaPItaliZatiON. ... | e | e e 25310 | e 2,316

30282#  AF 9 |First Watch Restaurants Delayed Draw Ter.. .. | 06/25/2021. Interest Capitalization..................... 22

30282#  AF 9 |First Watch Restaurants Delayed Draw Ter.. . | 06/25/2021. TaX FIEE EXChANGE......ccuuivuiieiiiciseie it eniens | esberssss sttt ssssssensens | essssssssesseesnsssssenesssssesensen 2y 10 | wererssressasseressnsens 2,316 [ o 2

30282#  AG 7 |First Watch Restaurants Delayed Draw Ter. 06/25/2021........ Interest CapitaliZation.............coeueurririeicrrees et eesseeessanns | sereeseeesnesese et sseessssenennssessesnees | seressssessessssnssesnesessnsessessnssssense |yOT Q| evereseeeereasnreeeennenes 1,379

30282# AG 7 |First Watch Restaurants Delayed Draw Ter.. .. | 06/25/2021. Interest Capitalization..................... 13

30282#  AG 7 |First Watch Restaurants Delayed Draw Ter.. . | 06/25/2021. TaX FTEE EXCRANGE. .. .ot sneeesenns | eeseesessssessessesssessssssssnsessessssssessesesns | sersessssesessessssessessnsessesessessnses 131D | woreuseseeeusssnsseeeeneens 1,379 | s 1

30282#  AH 5 |First Watch Restaurants Delayed Draw Ter 06/25/2021........ Interest Capitalization.................... 17

30282#  AH 5 | First Watch Restaurants Delayed Draw Ter.. .. | 06/25/2021. Tax Free Exchange . 1,844 | e 1

30282#  AJ 1 |First Watch Restaurants Delayed Draw Ter.. . | 06/25/2021. Interest Capitalization..................... .1,844 1,844

30282#  AJ 1 |First Watch Restaurants Term LN NET 6. | e 06/25/2021........ Interest Capitalization..................... 10,999 | oo 10,999

30282#  AJ 1 |First Watch Restaurants Term LnNt5 6 .. | 06/25/2021. Interest Capitalization..................... ....103 103

30282#  AJ 1 |First Watch Restaurants Term Ln Nt5 6 . | 06/25/2021. Tax Free Exchange 10,889 | oo 10,999 | oo 8

35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt 04/30/2021........ Tax Free Exchange 14,852 | oo 15,101 | oo 8

35921@ AC 4 |Frontline Technologies Gr LL Delayed Dra..........ccoeueerereerrereeneenerereeeineeseseeseseeensenes 04/30/2021. Tax Free Exchange 23,018 [ 3,018 | s 1

36147@ AA 4 | GB Auto Service Inc Delayed Draw Term Ln........cccovvveieiinnnnereieieeeens 05/28/2021. DIMECE. ...ttt ..167,259 168,948

36198@ AC 8 | TPC Broadband Holdings Delayed Draw TEMM..........ccurueerrerernniernnsseererssneseesenes 06/30/2021........ TaX FIEE EXCIANGE. .....vvovveiriiciecisei ettt ssnes | essesssss st sesses s ssss e ss st essensnes | sesessessasssessessanssensensssssanseses 314,342 317,707

36850@ AB 9 | Gehl Foods Inc LLC Term Ln Nt4 5.586%.. 06/01/2021. Interest Capitalization... ....556 556

36850@ AB 9 | Gehl Foods Inc LLC Term LnNt5 5.957%............. 04/01/2021. Interest Capitalization... 17,927 | oo 17,927

55392  AA 8 | MBS Services 1stLien TerM LN Nt 1 5.6.....c.ccuoieiirieiecsceeeneeceeiseecseneeinns | vneeeieeeiees 06/30/2021........ Interest Capitalization..................... 3,958

67096@ AA 0 | Omega Healthcare Holdings LLC Term LN Nt.......ocovervviernencienieiseeiinninns 04/15/2021. Tax Free Exchange 4,500 12

67113@ AB 7 |OTG Management LLC Incremental DD Term L.........cccoveivrennenee 06/30/2021. Interest Capitalization..................... 7,077

67113@ AB 7 |OTG Management LLC Incremental DD Term L.......c.ccocvvvervnrenes 06/30/2021. Interest Capitalization... 5,334

67113@ AC 5 |OTG Management LLC 7th Amend Term Ln Nt 06/30/2021. Interest Capitalizatio 827

67113@ AC 5 |OTG Management LLC 7th Amend Term Ln Nt........cccoovvrirvinennne 05/05/2021. Interest Capitalization... 269

68144#  AA 8 | Omega Healthcare Holdings LLC Incrementa....... 04/15/2021. Tax Free Exchange 2,618 | s 7

74741@ AA 5 |Invo Healthcare (Olympia Acq) PIK Term L. 06/30/2021. Interest CaPItAliZAtION. ..........ccevvrieireririsis e | eesessesess et ensenes | eres 37

74741@ AA 5 |Invo Healthcare (Olympia Acq) PIK Term L....... 05/28/2021. Tax Free Exchange 2,926 | oo 4

74741@ AA 5 |Invo Healthcare (Olympia Acq) TEM LN Nb.......ovvouiieiniieeieeecise e 06/30/2021. Interest Capitalization..................... 4,591

75734@ AB 9 |Reddy Ice Holdings Inc Term Ln Nt 7 7.....ovvieiirininicne 04/06/2021. Tax Free Exchange 10,400 10,636

75734@ AC 7 |Reddy Ice Holdings Inc Delayed Draw TeMm...........cccovuiverirnieiniriineniniiienes 04/06/2021. Tax Free Exchange 58,273 59,157

75734@ AC 7 |Reddy Ice Holdings Inc Delayed Draw Term......... 04/06/2021. Tax Free Exchange ...687 695

84756#  AA 4 |Spectra Finance LLC Term Ln Nt 1 4.69%..... 06/29/2021. Interest Capitalization... .7,556 7,556

86803@ AA 4 |Sunshine Sub LLC Term LA Nt 1 6.250% 0.......oververererrmieieerirereniseireresisceesieeenins 04/28/2021. Interest Capitalization... 6 6

87300* AE 4 | THG Acquisition LLC 1st Lien DD Term Ln....... 05/10/2021. DIMECL. ...t 67,767 | cooveveveeeenne 68,625

87300  AE 4 | THG Acquisition LLC 1st Lien DD Term Ln 06/30/2021. Tax Free Exchange .153,137 155,003

87326#  AA 8 | Wealth Enhance Group LLC Delayed Draw T€........cviueirererimiieerneierssiseeesieissisnens 05/28/2021. DITECE. ..ottt | s | e 120,205 | e 121,413

928432  A* 4 |Visual Edge Technology Inc Term Ln Nt 11.....covvriiincncnrcns 05/28/2021. Tax Free Exchange 16,250 | ceoereereeeeeee s 5

928432  A* 4 |Visual Edge Technology Inc Term Ln Nt 2................. 05/28/2021. Interest Capitalization..................... 20,310 20,310

928432 A@ 2 |Visual Edge Technology INC Delayed Draw...........ccocveeereeenierereeneeeeensenenseeeseesesessees | ceneeneseensenes 05/28/2021........ Interest Capitalization..................... 18,507 | oo 18,507

928432 A@ 2 |Visual Edge Technology Inc Delayed Draw. 05/28/2021. Tax Free Exchange 14,736 | oo T4736 | oo 5

92975@ AB 2 | Wealth Enhance Group LLC Delayed Draw Te.........cccovvvevereeeennens 06/29/2021. 1T OO TSP OSSOSO ST O SRS 197,754 197,777

96145@ AA 0 | Westrock Coffee Holdings LLC Term Ln Nt.........cccooiviimiicniivciiniiissicciis 06/30/2021........ Interest Capitalization..................... 14,156 | oo 14,156

000000 00 O |Essential Services Hidg Corp Delayed Dra A 04/30/2021. Direct.... ..740,625 750,000

000000 00 O |Essential Services Hidg Corp Delayed Dra A 06/07/2021. Direct.... ..385,125 390,000
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C7740G  AB 7 |Regent Purchaser Inv (RGL) New Term Ln N.......ooveeeiircnineresceenereeeeneseienes [ A 06/30/2021........ INtErest CapItAlIZALION...........vureeeeeecieicc et esnsiees | eereeseeeeseses et es s es s st nsennetes | Seeesessee et s e aenes 124,448 | oo 124,448 6.
000000 00 0 |Desarrolladora Energetica SA Term LOan.......c.coueniirieimnissinnnsrssnsssenenssnsssssessssensens | Dovevennines 04/15/2021........ TaXADIE EXCHANGE. ...ttt ses | oersnssee ettt ententnes | frentenb et 1,199,652 | oo 1,525,835 9,155 |6.*
8299999. Total - Bonds - UNAFflAEA BANK LOBNS. ... vtttk et ehsees e ee R eEE R E e EE £ ESEE R £ R L E R L E£EEEEE 1 EEeEE£E S E L8 £EE SR L E L8 £E L8 E 8L E £ L E £ Ef oL EEeEE R ehE s ehbseE et eh b eE bkttt enb s | cerenbeni e et 23,496,865 ...24,161,114 ..10,190 XXX
8399997. Total - Bonds - Part 3 1,709,321,829 1,583,926,763 10,065,580 XXX
8399999, TOAl - BOMAS. ...t Eief e R 1,709,321,829 | .o 1,583,926,763 | ..o 10,065,580 XXX
Preferred Stocks - Industrial and Miscell; (Unaffiliated) Perpetual Preferred
000000 00 O |AlAhliBank Jr Sub Nt Fix to Float 4..........cccoevviirinrrerinncrerieinresserseesnreniennnnes | Do 05/24/2021........ DITBCE. .ot | erereri e 500,000.000 | ..ovooreurerriririeeiereeieeeenes 496,875 | ..o 5,500 [3.AZ
000000 00 O |SMC Global Power Hidgs Sr Nt Fix t0 Flf..........ccccovuivernririiinninciieneiesenererssneeienns | D 05/25/2021........ DITECE. .ttt | e 300,000.000 | cooveverereririeeerieieeieinns 308,850 | ..o 1,091 |3.BZ.iciiiie
000000 00 O |Digicel Group 0.5 Ltd Sub Nt 7.000% Pe 04/01/2021. Interest Capitalization ....12,250.000 ..12,250 6. FE
059501  AD 8 |Banco Davivienda SA Jr Sub Nt 6.650% P.. 04/15/2021. ..535,000.000 ..535,000 4.AFE
059597  AF 1 |Banco General SA Jr Sub Nt Fix to Float..........cccccovvevirvernrneieineveiniscisiseverisnnes | D 05/05/2021......... | DIFECE. ...ttt | ebnessse st senes 520,000.000 | ..ocvoveverervrrerinrirerieienrennn 521,280 [ i 3.CFE
25381Y  AC 5 | Digicel Group 0.5 Ltd Sub Nt 7.000% Pe............ 04/01/2021. 8,484.000 | ..o 8,484 | 6. FE
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred ,882,739 XXX 6,591 XXX
8999997, TOtal - PrefrTBU SIOCKS - PAIt 3.............coiuiiiiieiieieiiieieeececte ettt ettt teteee etetesesaeeesesssaesesessesesesssaesesessssesessssesesenseses s s sesesseseset et s seses e sesesesasseses e seeesesesssses e sesetes s sesesassesetesansssesensesetesassssenanss  esesesassssessssssetesasessessssnsetesasnssenesnseses | tevieiereressetesessteseneneeteseraes 1,882,739 XXX 6,591 XXX
8999999, TOUAI - PrefEITEd SHOCKS. ... ... vtttk s et o0t e s o0 f e R o0 E R s oL e 80 EeEE o0 £ o080 E R o8 E L8880 E o8 f 0 E A E R E L E R E LR R e eh b ekEenEeeeeE e E ettt | ehient e sttt 1,882,739 XXX 6,591 XXX
Common Stocks - Industrial and Miscell (Unaffliated) Other
| 000000 00 O |Centric Brands Inc Class A Com | 06/23/2021........ DIrECL. ... 590.000 ..590 XXX XXX
D 9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other...........ccoooiiiiiiiiiiis vttt nes ..590 XXX e 0 XXX
Common Stocks - Parent, diaries and Affiliates Other
g 01922# 10 9 |Allied Holdings (Delaware) Inc Com 06/30/2021........ Capital CONIDULION..........ceuiriiiceiiie et esenine | ceeriees s bbb sinsres | coressesbessesb et 44,060,550 XXX XXX
-_\ 635264 10 4 | National Casualty Co Com 06/30/2021. Capital CONHDULION. ....vveveerererresisisssisiiessssesesersssesssensssesnssnssssasssesessassssssensans | sressosssessossnssesssnssnssassassassasssessessansses | eosssosssnssosssssasssssessnsses 35,000,000 XXX XXX
9399999. Total - Common Stocks - Parent, SUDSIIANES QNG AFIALES OHNET................c.cciiiiiiiiieiiicieiiii ettt ettt ettt ettt et et s e eaetes s aetesesseaetesssetesanseeetesssetesensesetesssssesensesetesassesesansssetesasassesessnsetetasnssssas | amssesesessssssessssesesasnssssessssetesasnsssesansns | oeteteressesessnsesesesnssesasassess 79,060,550 XXX XXX
9799997.  Total - COMMON SOCKS = PA 3. ...ttt etttk e ffeeEf e e0E oL f R E SRR E 0L E LR EEE £ E LSRR E L 0E bbb fEf e bbbt bbbttt | oentene bbbt 79,061,140 XXX XXX
9799999. Total - Common Stocks.... ......19,061,140 XXX . XXX
9899999. Total - Preferred and COMMON SHOCKS. ... iuuiuuuiusuirisiiissiiseisiesessesssesesstissessess et esssssessesssersee foeesssesseee e s e E R Efe8E 888 E LR £ 0 E L E L E LR L8 EEE L E R LR L L E L E 08 oE R0 0E e kb0t Lhf e bbbt ekt | oenb et 80,943,879 XXX 6,591 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS..........ccciiiuireiiecieieicee ettt eeeieine aebebssesesssssesebes et et s st b b s seae s s st b e s st ses s e tanas 1,790,265,708 XXX s 10,072,171 XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) BJ/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
Bonds - U.S. Government
36202C 4P 5 | GNMA Pool #2630 6.500% 08/20/28........ .. | 06/01/2021. | Paydown 277 286 (9) 9)].... 277 | ... 0 7 | 08/20/2028.
GNMA REMIC Ser 2010-163 CI MD
38377R  KS 3 [4.000% 0 .. | 04/01/2021. | Paydown . 50,161 ...49,990 171 171 | ... 50,161 |.... 0 669 | 06/16/2039.
455780 AG 1 |Indonesia (Republic of) AID SrNt 8.90..... | .. | 06/01/2021. | Redemption ~ 100.0000 . 50,000 ...50,278 (278) (278)] ... 50,000 0 2,225 | 06/01/2021.
Vendee Mtg Tr RMBS REMIC Ser 1995-3
911760 GT 7 |1Z .. | 06/01/2021. | Paydown . 88,719 ...89,270 (551) (551)] ... 88,719 0 2,553 | 09/15/2025.
Vendee Mtg Tr RMBS REMIC Ser 1996-2
911760 HH 2 |1Z .. | 06/01/2021. | Paydown . 65,694 | .......... 65,694 | ........... 65,368 ...65,498 196 196 | oo [ i 65,694 | .... 0 [ 1,834 | 06/15/2026. | 1.A ............cc
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 |CI1 .. [ 06/01/2021. | PaydOwn.........ccovriiiiiirinrinciinis [ e | e 43,972 | oo 43,972 | oo 46,170 ..44,766 (794) | v | e (T94) | s | s 43972 | ... 0| e 1,170 | 06/15/2028.
912810 QY 7 |USTreasury Bd 2.750% 11/15/42........... | .. | 05/26/2021. | VaIOUS.........coocoorvveimmriiniiiinciiinnns [ covinsiisseiinniiinns | 38,323,688 | ... 35,000,000 | ..... 45,431,781 | ........ 45,109,212 | ..oovvviiiciiinns | e (143,500) | .ovvvriii | 44,965,713 | ..occvvvvens .(6,642,024) | ...(6,642,024) | .....467,427 | 11/15/2042.
912828 4N 7 |U S Treasury Nt 2.875% 05/15/28............ | .. | 06/30/2021. | Basis AdjUStMENt............cccocvermrrveres | covirmreririrnirinciiines | e 2,034,010 | ..... 10,000,000 2,034,010 2,034,010 |.... 0 05/15/2028.
912828 S5 0 |U S Treasury 7/15/2026 TIPS 0.125% 07/] .. | 06/30/2021. | Basis Adjustment...........cccccccouvcies | e | o 15,410,557 | ..... 74,900,000 | ..... 15,410,557 | ..o [, | | | e O R [ 15,410,557 |.... 0 07/15/2026.
0599999. Total - BONS = U.S. GOVEIMMENL. ... esiis i ieiseeess s s | oo 56,067,078 |....120,198,823 | ..... 63,182,132 | ......... 45,409,300 | .....coocccccenn. 0 ... (144,765) | .............. 0 | QLN | I— [ 62,709,103 | ... 0 |.(6,642,024) | ...(6,642,024) | .....475,885 XXX

Bonds - All Other Government

000000 00 O |Argentina (Republic of) Nt 0.125% 01/0... | D| 05/27/2021. | DIr€CL........ceverrereerrrineriserserienes | cevevsnersnenienineesenns | conereeennid2,183 | s 118,992 | oo 52,624 | oo 43432 | ... 10,333 | v 1,570 | oo 01/09/2038. | 5.A FE.........
900123 CL 2 [Turkey (Republic of) Sr Nt 6.000% 03/2... | D| 06/15/2021. | Direct ...310,000 270 03/25/2027. |4 BFE.........
1099999. Total - Bonds - All Other GOVEMMENL. ..o 428,992 | .0 353,712 | i 43432 | ........ 10,333 | oo 1,840 | oo 0 XXX XXX
Bonds - U.S. States, Territories and P
Massachusetts St GO Ref Ser B 5.250%
57582N XX 8 |0 .. | 06/30/2021. | Basis Adjustment. 7,469 | ... 2,130,000 | .oovrernene TABY | oo | verrerieninenns | e | e | o0 | e 7,469 0 08/01/2021. | 1.B FE.........
605580 DH 9 |Mississippi St GO Ref Ser A 5.250% 11/.. | .. | 06/30/2021. | Basis Adjustment . 27,111 | . 2,000,000 | ..covnneen 27,11 27,111 0 11/01/2021. [ 1.C FE.........
70914P  B6 8 |Pennsylvania St GO First Ser 5.000% 09. | .. | 06/30/2021. | Basis AdJUStMENt........ccovivrieinninns [ eovnivniisisissiiens | conneenes 455,327 | ....... 4,785,000 | .........455,327 .0 ... 455,327 |.... 0 09/15/2026. | 1.D FE.........
1799999. Total - Bonds - U.S. States, TErrories & POSSESSIONS. ....c.uiuriii wirreriiesiiessssssssssenssssssenss s s sasesessssssssssssnssenssssessenes | snessesas 489,907 | ....... 8,915,000 | .......... 489,907 0 0 0 [0 0 [ (U I 489,907 | ..o 0 0 0 0 XXX XXX
Bonds - U.S. Political Subdivisions of States
Cincinnati OH City SD GO Ref Classroom
172252 A2 4 |C .. | 06/30/2021. | Basis AdjUStMENL...........cocverrvrvrres | vervververerinnnereninns | verinnnnn49,233 | i 3,000,000 0 12/01/2021.[1.C FE.........
442331 3G 7 |Houston TX GO Txbl 3.845% 03/01/31.... |.. | 06/30/2021. | Basis Adjustment ceerennn861,565 | ... 5,000,000 0 03/01/2031.|1.D FE.........
442331 3H 5 |Houston TX GO Txbl 3.925% 03/01/32.... |.. | 06/30/2021. | Basis Adjustment ceerrnr059,860 | ... 5,000,000 | ..........659,860 0 03/01/2032.|1.D FE.........
717883 FK 3 |Philadelphia PA Sch Dist GO Ref Ser AFS | .. | 06/30/2021. | Basis AQJUSIMENL...........coceuirvrrrnes | covvenerirerirenirseeinns | v 947,749 | ....... 5,000,000 | .......... 947,749 0 06/01/2026. | 1.E FE.........
San Diego CA Uni Sch Dist GO Ref 1998
797355 WK 6 |Se .. | 06/30/2021. | Basis AJUSTMENL..........ccveveerererene [ ererieeeneeininisirnes | e 1,024,272 | ....... 4,000,000 | ....... 1,024,272 [ oo | crrneeneeiinsines | e [ e | e 0 { o | e 1,024,272 | ... 0 07/01/2026. | 1.C FE........
San Diego CA Uni Sch Dist GO Ref 1998
797355 YY 4 |Se .. | 06/30/2021. | Basis AJUStMENL..........ccoeveereerene [ reriererneeininiseines | e 1,294,793 | ....... 5,000,000 | ....... 1,294,793 [ oovineeererienenens | cevrneeneeisssines | erneersssisssnenis | e | e 0 { oo [ e 1,294,793 | ... 0 07/01/2028. | 1.C FE.........
South San Francisco CA GO Uni Sch Dist
840071 AT 1S .. | 06/30/2021. | Basis Adjustment. 196,011 | .......2,180,000 196,011 0 09/15/2023. | 1.BFE.........
2499999. Total - Bonds - U.S. Political Subdivisions of States 4,833,483 | ... 29,180,000 4,833,483 0 0 0 0] 0 o0 ] 14,833,483 | 0 0 0 0 XXX XXX
Bonds - U.S. Special R and Special A it

Alabama Fed Aid HW Fin AuthRev Ser A
010268 AX 8 |5 .. | 06/30/2021. | Basis Adjustment............cccovvvuvnees [ e | i 423239 | ... 3,335,000 | .......... 423,239 | .o | s [ | | (V0 [ IS 423239 |.... 0 09/01/2033. | 1.B FE.........
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Alabama Fed Aid HW Fin AuthRev Ser A
010268 AY 6 |5 . | 06/30/2021. | Basis AdJUStMENL.............ccovvermrees [ coreereieieiineiiiees | v 428714 | ... 3,335,000 | .......... A28, 714 | e [ e [ e | e | e 0 [ oo | e 428,714 0 09/01/2034.{1.BFE.........
Alabama Fed Aid HW Fin AuthRev Spl
010268 BA 7 |Oblig . | 06/30/2021. | Basis AdJUStMENL............ccoocvememees [ cerrerririreiiinciieees | v 645,835 | ....... 5,000,000 | .......... 845,835 | ... [ e [ s | s | e LU OO SO 645,835 0 09/01/2036. | 1.B FE.........
Alabama St Port Auth Rev AMT Ref Docs
010604 CC 8 |Se . | 06/30/2021. | Basis AdJUSIMENL............coovvemmreis [ corerrieneiineiiens | v 405,740 | ....... 3,160,000 | .......... 405,740 | ..o [ oo [ e | e | e 0 [ oo | e 405,740 0 10/01/2030. | 2.AFE.........
American Mun Pwr Ohio Inc Rev Comb
027650 MB 7 |Hydro .. | 06/30/2021. | Basis AdjusStment.............ccccccuevvies | covvennrinnniiinciiinns | o 113216 | ....... 1,500,000 | .......... TB,216 | oo | v | e | conneinnninnnns | v | e | e 113,216 0 02/15/2031.
08527N  GY 6 |Bemnalillo Cnty NM Rev Gross Tax Repts R | .. | 06/30/2021. | Basis Adjustment ...186,248 | ....... 2,000,000 ....186,248 ..186,248 0 10/01/2023.
08527N  GZ 3 |Bemnalillo Cnty NM Rev Gross Tax Repts R| .. | 06/30/2021. | Basis Adjustment e ATHT34 | 3,600,000 | .........475,734 . 475,734 0 10/01/2024.
130685 CF 5 |California St Pub Wks Brd Rev Ref Regent | .. | 06/01/2021. | MALUFIY............oerveverrereriireniiienns | corevieeeiieeeiieeniins | oo 9,000,000 | ....... 9,000,000 | ....... 9,654,300 9,027,018 | coovoorvierrirns | v (27,018) | oo [ v (27,018) | ..o | e 9,000,000 0 ... 236,250 | 06/01/2021.
13068L  YZ 2 |California St Pub Wks Brd Rev Ref-Variou. | .. | 06/30/2021. | Basis AdjUStment.............cccccuviries | corvvvineiiinniiiinniins | crvvins 509,372 | ....... 5,000,000 | ..........509,372 0 11/01/2032.
164243 HS 9 |Cherokee Cnty GA Auth Rev Wir & Swr Ref| .. | 06/30/2021. | Basis Adjustment 81,766 | ....... 3,690,000 | ....ccoe... 81,766 0 08/01/2023.
167562 QK 6 |Chicago IL Midway Arpt Rev Amt Ref Ser A| .. | 06/30/2021. | Basis Adjustment 228,348 | ....... 3,000,000 | .......... 228,348 | ... [ e [ | s | 0 | i | s 228,348 0 01/01/2032.
167562 QL 4 |Chicago IL Midway Arpt Rev Amt Ref Ser A| .. | 06/30/2021. | Basis Adjustment ..273999 | ... 3,500,000 ....273,999 ..273,999 0 01/01/2033.
167593 UW 0 |Chicago IL O'Hare Int Arpt Rev Ref Gen S. | .. | 06/30/2021. | Basis Adjustment crerr801,740 | 5,000,000 | .........601,740 . ..601,740 0 01/01/2033.
167593 WL 2 |Chicago IL O'Hare Int Arpt Rev Sr Lien S... | .. | 06/30/2021. | Basis AdJUSIMENL...........cc..covcvmeries | cormveeneeiiriiiiennines | cevvind 688,450 | ....... 4,000,000 | .......... 888,450 | ... [ e [ s | e | e 0 [ oo | e 688,450 0 01/01/2034.
FHLMC Gold PC Pool #D62882 7.000%
3128F2 FX 8 |08/1 .. | 06/01/2021. | Paydown 1,375 | oo 1,375 | oo 1,340 | oo 1,359 16 {3 I 1,375 0 40 | 08/15/2025. | 1.A ..............
3128NE A5 9 |FHLMC Pool #1A0028 3.476% 10/25/35.. | .. | 06/01/2021. | Paydown 1,594 | s 1,594 | 1,609 | oo 1,599 (6) ()] 1,594 0 28 [10/25/2035. [1A .............
FHLMC REMIC Ser 1077-E 9.000%
312905 YJ 5 |05/15/21 . [ 04/01/2021. | PaYdOWN........oovvvrrirricienineiiens [ e | v 400 | oo 400 | oo 422 400 | covveerrieenrins | e [ e | e (U 400 0 12 105/15/2021. | 1.A ...
FHLMC REMIC Ser 1437-HD  7.000%
312913 ZE 9 |12/115/2 .| 06/01/2021. | Paydown 2,852 2,852 | v 2,926 | .o 2,862 9) ()] E—— 2,852 0 85 | 12/15/2022. | 1.A ..o
FHLMC REMIC Ser 1504 Z 7.000%
312915 UF 6 |05/15/23 .1 06/01/2021. | PaydOWN.........oeverriiierinniiciiiens [ e | v 17,403 | oo 17,403 | oo 17,901 .. 17,485 (82) [(C72 ) T ISR 17,403 0 505 |05/15/2023. | 1.A ..............
FHLMC Gold PC Pool #C00418 7.000%
31292G PB 6 |08/ .. | 06/01/2021. | Paydown 30 0 1| 08/15/2025.
3132D5 6B 3 |FHLMC Pool #SB8066 1.500% 08/25/35. | .. | 06/01/2021. | Paydown..........cccovvemmveremeivereirens | coveversrerisecevsnnnnns | weeeen 1,703,653 | ......1,703,653 | .......1,743,050 | ........... 1,741,971 0 08/25/2035.
3132D5 6D 9 |FHLMC Pool #SB8068 1.500% 10/25/35. |.. | 06/01/2021. | Paydown 622,426 0 10/25/2035.
3132DW BC 6 |FHLMC Pool #SD8135 2.500% 03/25/51. |.. | 06/01/2021. | Paydown 0 03/25/2051.
3132GK  ZN 9 |FHLMC Pool #Q04649 3.500% 11/15/41. |.. | 06/01/2021. | PaydOwn..........ccccoovvevervmriimeiinnnnnns | coerivinnivcirenrnnins | 21,834,900 | ......1,834,900 | .......1,907,137 | ........... 1,900,594 0 11/15/2041.
3132GL XT 6 |FGLMC Pool #Q05490 3.500% 01/15/42. | .. | 06/01/2021. | Paydown 853,338 0 01/15/2042.
3132GR  AS 0 |FGLMC Pool #Q06017 3.500% 02/15/42. | .. | 06/01/2021. | Paydown 596,414 0 02/15/2042.
3132GR  ZW 4 |FGLMC Pool #Q06757 3.500% 03/15/42. | .. | 06/01/2021. | Paydown 211,278 0 03/15/2042.
3132GT GV 3 |FHLMC Pool #Q08012 3.500% 04/15/42. | .. | 06/01/2021. | Paydown 949,013 0 04/15/2042.
3132GT JE 8 |FHLMC Pool #Q08061 3.500% 05/15/42. | .. | 06/01/2021. | Paydown 4,421 ...4,445 4,421 0 05/15/2042.
FHLMC Gold PC Pool #C80131 6.000%
313356 EC 5 [03/1 .| 06/01/2021. | Paydown 1,282 | oo 1,282 | oo 1,253 | oo 1,270 12 12 | i 1,282 0 32 [ 03/15/2024. 1A .............
FHLMC REMIC Ser 1628-KZ 6.250%
313373 KF 4 [12/15/2 .| 06/01/2021. | Paydown 6,69 | ... 6,69 | ...cocceens 7,034 | ) 6,755 (59) [(C1C) 1 I 6,696 0 [ o 175 [12/15/2023. | 1A ..............
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FHLMC REMIC Ser 1674-Z 6.750%
313373 Q2 7 |02/15/24 . [ 06/01/2021. | PaYAOWN...........ovoeereiiiciiienies [ o | cevienenens 16,247 | .. 16,247 | .ococeeeen. 16,809 ...16,363 (116) [GRLC) ] U I 16,247 0 [ e 461 | 02/15/2024. | 1.A ..............
FHLMC REMIC Ser 1683 Z 6.500%
3133T3 X8 6 |02/15/24 .| 06/01/2021. | Paydown 22,95 | ..... 22,965 | ..cooooenne 23,109 ...22,951 14 14 | i 22,965 0 627 | 02/15/2024. | 1A ..............
FHLMC REMIC Ser 1837-Z 6.500%
313376 M4 0 |04/15/26 .| 06/01/2021. | Paydown 8,482 8,482 | ..coovvvn 8,745 | .o 8,558 (75) (U4 I 8,482 0 230 | 04/15/2026. | 1A ..............
FHLMC REMIC Ser 1967-BA  7.000%
3133TA CQ 3 |06/17/2 .| 06/01/2021. | Paydown 3,470 3470 | o 3,581 | oo 3,493 (23) (V) I 3,470 0 97 | 06/17/2027. | 1.A ..............
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ .. | 06/01/2021. | Paydown 23,803 ...24,181 (378) (378) .. 23,803 0 684 | 11/20/2027.
31342A P4 5 |FHLMC Pool #780443 2.160% 03/25/33.. | .. | 06/01/2021. | Paydown 21,019 ...20,892 126 21,019 0 333 [03/25/2033.
FHLMC Gold PC Pool #D49973 6.000%
31356B CJ 7 |03/1 .| 06/01/2021. | Paydown 1,257 | oo 1,257 | oo 1125 | e 1,210 47 L 1,257 0 31 103/15/2024. [ 1A .............
[® FNMA REMIC Ser 1991-39J 9.000%
[T] 313%8G PP 6 |05252 . | 04/01/2021. | Paydown 21 21 22 20 | s | e | s | e 0 [ oo [ oo 21 0 11 05/25/2021. | 1.A ...cccccoeeece
(= FNMA REMIC Ser 1991-73A 8.000%
_U'I 31358H GT 6 |07/25/2 . [ 06/01/2021. | PaYAOWN..........coviervieereiiiereiienies [ ceviereiiereiinseiienns | cecevireneeinee 297 | v 297 | oo 285 295 2 | s | e 2 | 297 0 9 [07/25/2021. [ 1A ..............
N FNMA REMIC Ser 1992-71X  8.250%
31358M P4 0 |05/252 .| 06/01/2021. | Paydown 3,259 | oo 3,259 | oo 3,391 | s 3,260 (1) ()] 3,259 (U I 113 | 05/25/2022. | 1A ..............
FNMA REMIC Ser 1992-49 CIL 7.000%
31358M WZ 3 |04/ .| 06/01/2021. | Paydown 2,359 19 19 2,359 0 68 | 04/25/2022.
FNMA REMIC Ser 1992-124 PZ 7.000%
31358N 5B 4 |07/2 .| 06/01/2021. | Paydown 4,474 (3) 4,474 0 07/25/2022.
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ . [ 06/01/2021. | PaYAOWN..........oovverviieriiieneiienies [ ceviereiienniiseeiiines | cerevireneieend 624 | oo 624 | oo 615 620 A | i | s 4| 624 0 14 | 07/25/2023. | 1.A ..............
FNMA REMIC Ser 1993-119GA 6.500%
31359B ZK 6 |07/25 .| 06/01/2021. | Paydown 7,368 | oo 7,368 | oo 7211 | s 7,321 41 L I I 7,368 (U I 195 | 07/25/2023. [ 1A ..............
FNMA REMIC Ser 1997-63 ZA 6.500%
31359Q LQ 5 [09/18 .| 06/01/2021. | Paydown 29,244 | ... 29,244 | ... 28,668 ...28,949 295 295 | s 29,244 (U I 788 | 09/18/2027. | 1A ......ccoccncc
FNMA REMIC Ser 1998-73 Cl MZ
31359V BH 5 |6.300% 10 .. | 06/01/2021. | Paydown 939 (12) (12) 927 0 24 1 10/17/2038.
313730  ZC 4 |FNMA Pool #304139 9.000% 01/25/25.... | .. | 06/01/2021. | Paydown.........ccccevvvevirervnrineivens [ roverirerirnrennniennines | cvvverirennnn 1,168 | i 1,165 | 1,222 | s 1,184 (20) (20) 1,165 0 37 | 01/25/2025.
FNMA DUS Pool #461459 5.450%
31381H TQ 9 [11/25/23 .. | 06/01/2021. | Paydown ...21,457 (46) (46) | .. 21,411 11/25/2023.
31381L  NY 9 |FNMA Pool #464007 6.650% 01/25/28.... | .. | 06/01/2021. | Paydown 12,729 214658 | [ (1,929 | oo [ e (1,929) 12,729 01/25/2028.
3138A8 D6 0 |FNMA Pool #AH6424 4.000% 02/25/41... | .. | 06/01/2021. | PAYdOWN..........cvvvmrvriiiirinrinniins | ceviveriesisniiniinnies | v 539,426 | ......... 539,426 | ......... 542,982 542,786 ( (3,360) | oo | i 539,426 02/25/2041.
3138A8 F4 3 |FNMA Pool #AH6486 4.000% 03/25/41... |.. | 06/01/2021. | PAYAOWN..........cooorvvereiereiriniins | eoeeeireseniinnieiennes | e 695,518 | ......... 695,518 | .......... 700,420 699,869 ( (4,351) | oo | e 695,518 03/25/2041.
3138A8 JE 7 |FNMA Pool #AH6560 4.000% 02/25/41... | .. | 06/01/2021. | Paydown 257,226 | .......... 257,226 258,941 258,859 ( ...(1,633) 02/25/2041.
3138AE  J8 7 |FNMA Pool #AI1186 4.000% 04/25/41..... .. | 06/01/2021. | Paydown ..536,853 .536,853 540,471 540,199 (3, (3,346) | .. ...536,853 04/25/2041.
3138EA  MJ 3 | FNMA Pool #AK5760 3.000% 04/25/42.... | .. | 06/01/2021. | Paydown 209,533 | .......... 209,533 203,660 203,867 5,666 | ...oovrirarrins | e 209,533 04/25/2042.
3138M8 AH 6 | FNMA Pool #AP4507 3.000% 09/25/42.... .. | 06/01/2021. | PAYAOWN..........cccooerveiiriiiiriienis | e | v 257,954 | .......... 257,954 | .......... 260,103 260,132 (2178) | oo | e 257,954 09/25/2042.
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3138MC  3U 6 |FNMA Pool #AP8910 3.500% 10/25/42.... | .. | 06/01/2021. | PEYAOWN........covreseeeriicceverereressssis | covesssssinssnennensss | i 297,200 | .......... 297,200 | .......... 300,172 299,860 (2,660) [CLCISL0) ) SPRSSSPSSPIRY PR 297,200 0 10/25/2042. | 1.A..
3138W9 GP 9 | FNMA Pool #AS0205 3.000% 08/25/43.... | .. | 06/01/2021. | Paydown 91,605 | ........... 91,605 | ..covvenen 86,867 LBTBAT | [ 4,258 | .o [ i 4,258 91,605 0 08/25/2043. | 1.A..
3138WE VB 2 | FNMA Pool #AS5109 3.500% 06/25/45.... | .. | 06/01/2021. | Paydown...........ccccumvunrieneivniiinniins | verenriieniissivciienns | cvv 3,213,143 | ... 3,213,143 3,323,782 3,318,011 | oo | e (104,868) ) (104,868) | .....ocvvvevereris | v 3,213,143 0 06/25/2045. | 1.A .
3138WF  B6 2 | FNMA Pool #AS5460 3.500% 07/25/45.... | .. | 06/01/2021. | Paydown 2,044,479 | L 2,644,479 .2,755,630 2,749,268 .(104,789) | .. . (104,789)| .. . 2,644,479 0 07/25/2045. | 1.A.
3138WF NY 8 |FNMA Pool #AS5806 3.000% 09/25/45.... | .. | 06/01/2021. | PaydOown..........cccoouvrumiiinricnriinis [ woverirenisriiniiisniens | v 1,667,257 | ....... 1,667,257 | ......1,681,715 | ........... 1,680,480 [ ...ocovveerrrriens [ s (13,223) I (13,223) | ..o | e 1,667,257 0 09/25/2045. | 1.A .
3138WW BR 9 | FNMA Pool #AT8147 3.000% 07/25/43.... | .. | 06/01/2021. | PAYAOWN...........ccvverveiarrieniiiinis [ cevererieneiiesniiinns | oo 47444 | ... 417,444 405,612 11,832 ...11,832 417,444 0 07/25/2043. | 1.A.
3138X0 Y5 1 |FNMA Pool #AU1631 3.000% 07/25/43... | .. | 06/01/2021. | PaydOWN...........ccoomrviriiirinninniins | ceviveeieniiniisiinnies | v 216,037 | .......... 216,037 209,945 0 07/25/2043. | 1.A .
3138X2 VU 5 |FNMA Pool #AU3326 3.500% 07/25/43... | .. | 06/01/2021. | PaydOWN..........coocourvveimeieimiiiiniins | eoereiienniiinniisnnnes | v 726,595 | .......... 726,595 732,698 726,595 0 07/25/2043. | 1.A.
3138X3  CJ 9 |FNMA Pool #AU3672 3.500% 07/25/43... | .. | 06/01/2021. | Paydown 50,533 0,533 ...50,956 50,533 0 07/25/2043. | 1.A .
3138X3 EJ 7 |FNMA Pool #AU3736 3.000% 08/25/43... | .. | 06/01/2021. | PaydOwN..........c.coovvveimriimiiiiniiins | eeereiieneiiinniisnnies | e 983,368 | .......... 983,368 955,653 983,368 0 08/25/2043.|1.A .
3138YH U2 4 |FNMA Pool #AY4200 3.000% 05/25/45.... | .. | 06/01/2021. | PAYAOWN...........ccvwerveeervireniiieniis [ coviireiieneiiineiiiens | cvveeenes 544517 | ......... 544,517 547,247 544,517 0 05/25/2045. | 1.A .
3138YK HF 3 |FNMA Pool #AY5629 3.000% 06/25/45.... | .. | 06/01/2021. | Paydown 89,691 | ............ 89,691 ...89,990 89,691 0 06/25/2045. | 1.A .
3138YV KL 2 |FNMA Pool #AZ3898 3.000% 05/25/45.... | .. | 06/01/2021. | PaYAOWN........coocurvverveiereireniiiens | coreveieesieneeiensiins | cevvinenes 242,380 | .......... 242,380 244,375 242,380 0 05/25/2045. | 1.A .......ccce
o FNMA REMIC Ser 2001-47 ZK  6.500%
g 313920 XA 3 |09/25 .| 06/01/2021. | Paydown 3,790 | oo 3,790 | oo 3,918 | s 3,851 (61) ({30 I 3,790 (U I 103 |09/25/2031. [ 1A ..............
W FNMA REMIC Ser 2001-W2 CI AF6
-OO 313920 XZ 8 |6.589% 1 .| 06/01/2021. | Paydown 1,430 | oo 1,430 | oo 1422 | s 1,434 (4) (G — 1,430 0 39 [10/25/2031. [1.A ..............
FHLMC REMIC Ser 2489 CI PE  6.000%
31392R  YX 3 |08/1 .| 06/01/2021. | Paydown 20,574 | oo 20,574 | oo 20,464 ...20,485 89 89 | . 20,574 0 [ 463 | 08/15/2032. | 1.A ...
FHLMC REMIC Ser 2478 JF 6.000%
31392T WT 0 |08/15/2 .| 06/01/2021. | Paydown 5,847 | oo 5,847 | oo 6,090 | .oooorrirennnns 5,864 (17) (17) | e 5,847 (U I 148 |08/15/2022. [ 1A ..............
FNMA REMIC Ser 2003-38 CI MP
31393A 2V 8 |5.500% 05 . [ 06/01/2021. | PaYAOWN..........coovvereiiereiieniiienies [ cevierniineeiiieeiienns | cevereeenens 44,105 | ............ 44,105 | ............ 45,097 ..44,079 26 26 | e [ s 44,105 0 996 | 05/25/2023. | 1A ............c.
FNMA REMIC Tr Ser 2003-W6 1A41
31393B T4 7 |5.398% . [ 06/01/2021. | PaYAOWN..........cocvvereiereieniiienies [ o | ceverenenens 43,668 | ........... 43,668 | ........... 44,009 ..43,740 (73) (U45) 1 [T ISR 43,668 0 949 | 10/25/2042. | 1A ..............
FHLMC REMIC Ser 2773 CICD 4.500%
31304W CK 2 |04/ .. [ 08/01/2021. | PaYAOWN...........ocveorriereieriiienies [ e | e 12,759 | oo 12,759 | oo 11,561 296 | oo | rerrrieeneeni298 | e | e 12,759 04/15/2024.
31408G KD 8 |FNMA Pool #850892 5.000% 10/01/35.... | .. | 06/01/2021. | Paydown.........ccccovurevvmrinriveiinn [ roverrnrinniinnicnniines | e 15,414 | 15,414 | 15414 |l 15,414 | i | e | e | | i 15,414 10/01/2035.
31408) BM 2 |FNMA Pool #852444 5.000% 10/01/35.... | .. | 06/01/2021. | Paydown . 2,251 10/01/2035.
31409Y L6 2 |FNMA Pool #882449 5.000% 01/25/36.... | .. | 06/01/2021. | Paydown 2,540 | . 2,540 ...2,540 ..2,540 .0 2,540 01/25/2036.
3140E6 WA 6 |FNMA Pool #BA2440 3.000% 11/25/45.... | .. | 06/01/2021. | PAYAOWN..........cooomveemriereireniins | eoeerieneeisenieennnes | e 206,961 | .......... 206,961 | .......... 210,728 210,552 | ..oovvvicriieens [ s (3,591) | oo [ e (3,591) 206,961 11/25/2045.
3140H5 JW 2 | FNMA Pool #BJ3876 3.000% 01/25/48.... | .. | 06/01/2021. | PaydOwn.........cccoevvrmvimriiriniivens [ rverieriseiriniicsnines | oveene 1,185,754 | ....... 1,185,754 | ....... 1,149,347 | oo 1,150,182 35,572 35,572 ceren 1,185,754 01/25/2048.
314005 LM 9 |FNMA Pool #BM1231 3.500% 11/25/31... | .. | 06/01/2021. | PaydOWN........coocrveirriareiieriiiens | covereeeniieneniennnins | covenes 1,003,887 | ....... 1,003,887 | ....... 1,039,737 | .ccoveanee 1,035,016 | ..ooovvvvvrrricns | s (31,130) B I [(CHIN10) ) ORI I 1,003,887 11/25/2031.
3140KD BK 5 | FNMA Pool #BP5441 3.000% 06/25/50.... | .. | 06/01/2021. | Paydown ,035,516 | .......3,035,516 | .......3,193,458 3,191,431 .....(155,915) | .. . 155,915) | .. . 3,035,516 06/25/2050.
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48... |.. | 06/01/2021. | PAYAOWN........cooeurveemeiiereiieneiinns | coveviseerisseeisnnnins | ceevienes 574543 | .......... 574,543 | .......... 586,213 585,765 | ....cvvrcverereriies | crvrens (11,222) B I (11,222) | v | e 574,543 05/25/2048.
3140X9 6Y 6 |FNMA Pool #FM6286 2.500% 01/25/51... | .. | 06/01/2021. | Paydown .335,900 350,307 | ..o [ e | s (14,407) | oocvovvciens [ e (14,407) | oo | i 335,900 01/25/2051.
31412W  TB 2 |FNMA Pool #937146 6.500% 05/25/37.... | .. | 06/01/2021. | Paydown 543 (9) 05/25/2037.
31413H G3 6 |FNMA Pool #945818 6.000% 07/25/37.... | .. | 06/01/2021. | Paydown.........ccccevvvvvermvivnrinnicvens [ rverreninneeniennienns | cvvverirene 1,374 | i 1,374 | 1,379 | 1,378 (4) 07/25/2037.
314188 SY 3 |FNMA Pool # MA2334 3.500% 07/25/45.. | .. | 06/01/2021. | Paydown 727,734 727,570 .(21,353)| .. 07/25/2045.
31418C T9 5 |FNMA Pool #MA3275 3.000% 02/25/48... | .. | 06/01/2021. | Paydown 631,053 631,143 ...19,547 02/25/2048.
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31418C XN 9 |FNMA Pool #MA3384 4.000% 06/25/48... | .. | 06/01/2021. | PaydOown.........ccccouvriirimivnriniiiens [ wverirenisniiniiisiines | evieas 2,660,319 | ....... 2,660,319 | ....... 2,710,407 2,709,426 | ....covvcvvrverres | e (49,108) | ...ocvvvnrirnne 2,660,319 [ 43,219 |06/25/2048. [1.A .
31418D CA 8 |FNMA Pool #MA3664 4.000% 05/25/49... | .. | 06/30/2021. | Basis AdJUStMENt.............cccovvvvunies | convrvirnriinniiiniiins | e 408,479 | ..... 12,691,625 | .......... 408,479 cevmnrennrennens0 [ | 408,479 0 05/25/2049. | 1.A..
31418D CB 6 |FNMA Pool #MA3665 4.500% 05/25/49... | .. | 06/01/2021. | Paydown.........cccoevvniirimivnrinniiens [ vverirenisniiniisnines | ovieas 2,320,209 | ....... 2,320,209 2,425,598 ) (105,389) 2,320,209 0| 42,449 | 05/25/2049. | 1.A .
31418D XJ 6 |FNMA Pool #MA4280 1.500% 03/25/51... | .. | 06/01/2021. | Paydown 85,523 | ..... 85,523 1122 85,523 0 225 | 03/25/2051. | 1.A.
31418D XL 1 |FNMA Pool #MA4282 2.500% 03/25/51... | .. | 06/01/2021. | PAYAOWN........couemrveemriiieriieniiiens | corevireesinneeisnenins | cevvenees 204,649 | ......... 204,649 ...(8,394) 204,649 0 916 | 03/25/2051. | 1.A.
31419B  BF 1 |FNMA Pool #AE0937 3.500% 02/25/41.... | .. | 06/01/2021. | Paydown 67,776 | .ovvevnen 67,776 ...68,178 (402) 67,776 0 970 |02/25/2041.[1.A.
31419B  CT 0 |FNMA Pool #AE0981 3.500% 03/25/41.... | .. | 06/01/2021. | PaydOWN...........ccvvmivimiiirisriiniins | coviveeieniniiiniinnies | v 405,883 | ......... 405,883 | ......... 414121 413,598 | ..o | e (TT15) e | i (7,715) 405,883 0 [ 5,557 | 03/25/2041. | 1.A.
31419  SC 3 |FNMA Pool #AE7714 3.500% 11/25/40.... | .. | 06/01/2021. | Paydown 229,498 | ......... 229,498 | .......... 230,948 230,863 (1,365) | ceoverermererenee | e 229,498 0 11/25/2040.
31419L 3D 3 | FNMA Pool #AE9795 3.500% 11/25/40.... | .. | 06/01/2021. | Paydown .147,346 .147,346 154,637 154,137 ..147,346 0 11/25/2040.
Garden St Preservation Tr Rev Open
365418 BX 9 |Space .. | 06/30/2021. | Basis Adjustment 3,697,014 | ..... 10,000,000 3,697,014 3,607,014 0 11/01/2028.
39081H AM 4 | Great Lakes Ml Wtr Auth Swr Ref 2nd Lien | .. | 06/30/2021. | Basis Ajustment..............cccccuvuueies | corvvvnneiiiinsiinnsiins | cevvins 531,837 | ....... 4,500,000 | .......... 531,837 531,837 0 07/01/2031.
413890 DC 5 |HarrisCnty-HoustonTXSports Rev Sr Lien R| .. | 06/30/2021. | Basis Adjustment.............cc.ccoovvoeees | overevieneeirincirnnnis | vvriienas 342,99 | ....... 2,575,000 | .......... 342,996 | ... [ s [ e | s | e 0 [ oo | e 342,996 0 11/15/2028.
o Indiana Bd Bk Rev LBASS Spl Prog
I 450624 U 4 |Hendric < [ 04/01/2021. | MALUFIY.......ovooeeveeriierieerieenins [ e | e 2,345,000 | ....... 2,345,000 2,598,870 2,350,900 | ...ovorrriineies | e (5,900) | ..oovvevrrries [ e (5,900) | ..ooovverrriirns 2,345,000 0 ... 61,556 | 04/01/2021. [1.C FE.........
8 lowa Student Ln Lig Corp Rev LBASS AMT
- | 462590 KC 3 (S .. [06/01/2021. | Call  100.0000..........ccooeemveerererer [ e | e 165,000 | ......... 165,000 | .......... 183,896 174,709 (753) (C4:55) 1 O ISV 173,957 | oo | e (8,957) | ..o (8,957) | ......... 4,125 | 12/01/2026. | 1.F FE..........
& lowa Student Ln Lig Corp Rev LBASS AMT
462590 KD 1 |S .106/01/2021. [ Call  100.0000..........cooremrreernner [ eeverereriireririneiieees | e 155,000 | .......... 155,000 | .......... 154,241 154,537 24 24 | e | i 154,561 | .ooooeeeci | e 439 | 439 | ......... 3,100 |12/01/2027.|1.F FE..........
lowa Student Ln Lig Corp Rev LBASS AMT
462590 KE 9 |S .106/01/2021. [ Call  100.0000...........coorereeereriner [ eeverereriireeiireiiriens | e 270,000 | .......... 270,000 | .......... 264,676 266,219 128 128 | e | e 266,347 | ..o [ e 3,653 | ...co...u. 3,653 | ... 5,569 |12/01/2030. | 1.F FE..........
lowa Student Ln Ligq Corp Rev LBASS AMT
462590 KF 6 |S .. [06/01/2021. [ Call ~ 100.0000..........ccoweemrererirer | cererererimreriineiiiens | oo 405,000 | .......... 405,000 | .......... 402,384 402,928 45 A5 | e | e 402,973 | .o | e 2,027 | oo 2,027 | ........ 9,113 | 12/01/2034. | 1.F FE..........
JobsOH Beverage System Rev Stwd Liq
47770V BQ 2 |Prof . | 06/30/2021. | Basis Adjustment 232,204 | ...... 4,000,000 | ........ 282,204 | .o | e | e || s 0 [ oo | e 232,204 0 01/01/2038. | 1.D FE.........
Los Angeles CA Dep of Arpts AMT-Senior
544435 4K 3 |R .. | 06/30/2021. | Basis AQJUSIMENt..........cverrreerrrrer [ cevrereerneeeiinneiinnns | e 152,100 | ....... 2,000,000 | .......... 152,100 0 05/15/2035.
575577 HX 2 |Massachusetts Bay Tr Auth Rev Assmt Ser| .. | 06/30/2021. | Basis Adjustment............c.ccocvevenns | vovernreienricservenrens | cvves 1,167,474 | ...... 4,000,000 | ....... 1,167,474 0 07/01/2030.
57604P B5 2 |Massachusetts St Wir Poll Rev Ref Pool P | .. | 06/30/2021. | Basis Adjustment. ..830,245 | ....... 5,000,000 0 08/01/2025.
592247 W3 0 |Metropolitan P&E IL St Tax Rev Ser 2002-. | .. | 06/15/2021. | Call ~ 100.0000...........ccccorvrvrunecn. 935,000 | ......... 935,000 962,668 | .......cccovvevnrs | cerrriand (4,015) | oo [ d,015) i | 958,854 | [ (23,654) | ........ (23,654) | ....... 25,713 | 12/15/2023.
Metropolitan Washington DC Rev Cap App
592643 AU 4 |2 .. | 06/30/2021. | Basis Adjustment............cccvevveriree [ vverirerinniinicsiiinns | o 1,817,699 | ....... 7,540,000 | ....... 1,817,699 [ oo | e [ [ e | s 0 [ o | v 1,817,699 0 10/01/2026. | 1.G FE.........
594615 BH 8 |Michigan St Bldg Auth Rev Ref Facs Prog. | .. | 06/30/2021. | Basis AdjuStMeNt.............ccccooeevvies [ coviremeeimrniriiciiinns | o 606,612 | ....... 5,000,000 | .......... 806,612 | ..o [ erireniiieniiinns [ ceeeniennnienens | e | e 0 [ oo | e 606,612 0 04/15/2029. | 1.D FE.........
603827 XY 7 |Minneapolis & St Paul MN Rev Txbl Sub Re| .. | 06/30/2021. | Basis AdjuStment..............ccc.cooeeeves | coveremeemrnirinciiinns | o 517,235 | ....... 5,000,000 | .......... 517,235 | oo [ e [ ceeeeninnniinnnns | e | e LU OO 517,235 0 01/01/2029. | 1.F FE..........
603827 XZ 4 |Minneapolis & St Paul MN Rev Tax! Sub Re| .. | 06/30/2021. | Basis AdjusStment..............cccccoeveves | covrmmerimnnrvinciiinns | o 286,346 | ....... 2,835,000 | .......... 286,346 | ... [ e [ s | s | e 0 [ oo | e 286,346 0 01/01/2030. | 1.F FE..........
603827 YA 8 |Minneapolis & St Paul MN Rev Txbl Sub Re| .. | 06/30/2021. | Basis Adjustment 22929% | ....... 2,295,000 | .......... 229,296 | ... [ e [ s | s | e 0 [ oo [ e 229,296 0 01/01/2031. | 1.F FE..........
626207 YF 5 |Municipal Elec Auth GA Rev Bld Amer Bd U] .. | 04/01/2021. | Call  100.0000...........c.ccoumvvrmmvees | covemmmiemmniiinniirinns | o 106,000 | .......... 106,000 | .......... 106,000 106,000 | oo | cevrieniieneiiens [ e | e LU RO 106,000 0 3,518 | 04/01/2057.| 2.AFE.........
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New Jersey St Hgr Ed Auth Rev LBASS
646080 SC 6 |Amt- . | 06/30/2021. | Basis AdJUStMENL............cccovvevereies [ cererriireiisnciiiens | s 170,440 | ....... 2,895,000 | .......... 170,440 | oo v | e | ceeeeesenesnnes | e LU OO 170,440 0 12/01/2028.|1.C FE.........
New Jersey St Hgr Ed Auth Rev LBASS
646080 SD 4 |Amt- . | 06/30/2021. | Basis AdJUStMENt............cccocvevemees [ correrriieneniiineiieens | o 131,728 | ....... 2,310,000 | .......... 131,728 | oo e | e | ceeeeeenneinnnes | e LU OO 131,728 0 12/01/2029.|1.C FE.........
New Jersey St Hgr Ed Auth Rev LBASS
646080 SE 2 |Amt- . | 06/30/2021. | Basis AdJUStMENL............ccoovvevmrees [ coreerniiineiiineiiiens | o 128,344 | ... 2,315,000 | .......... 128,344 | oo e | e | e | e LU OO 128,344 0 12/01/2030. | 1.C FE.........
New Jersey St Hgr Ed Auth Rev LBASS
646080 SF 9 |Amt- . | 06/30/2021. | Basis AdJUStMENt............cccocwevmmeees [ covrerriiinniiiniiiinns | o 189,615 | ....... 3,915,000 | .......... 189,615 | ..o v | e | e | e LU OO 189,615 0 12/01/2031.|1.CFE........
New Jersey St Trans Fd Rev Fed Hwy
646136 2B 6 |Reim . | 06/30/2021. | Basis AdjUStMENt............cccocwvmriees [ covrenniiinniiiniiiinns | v 660,597 | ....... 4,700,000 | .......... 860,597 | ... [ e [ | s | e LU RO IO 660,597 0 06/15/2027. | 2.AFE.........
New Jersey St Trans Fd Rev Fed Hwy
646136 2C 4 |Reim .. | 06/30/2021. | Basis Adjustment.............ccccoccouvvies | covvenniisneiiiniiiinns | e 276,778 | ....... 2,000,000 | .......... 276,778 | ..o [ e [ e | e | o 0 [ oo | e 276,778 0 06/15/2028. | 2.AFE.........
64971W L6 5 |NY City NY Trans Fin Auth Rev Sub Ser A-| .. | 06/30/2021. | Basis AdjUStment..............cccocvveeeves | corvvimmnrimmniinncinns | cevvieees 198,071 | ....... 3,000,000 | .......... 198,071 | oo | rvervineneiiennees | oereeieeniinneiis | cennvisnneinenes | eveeevnenenneeen0 | e | e 198,071 0 05/01/2031. | 1.AFE.........
64983Q HU 6 |New York St Dorm Auth Rev Non St Supply| .. | 05/15/2021. | Maturity...........cccccourvvmnriiinmiiinnies [ eovienniiinniisnniiinns | o 14,700,000 | ..... 14,700,000 | ... 16,544,893 | ......... 14,764,492 | ... | e (64,492) | .....cvvvrrinnne .14,700,000 0 .. 404,250 | 05/15/2021.{1.D FE.........
64983Q JC 4 |New York St Dorm Auth Rev Non St Supply| .. | 06/30/2021. | Basis AdjUStMENt............ccoevvemereirns [ covimrrrirmriiinniiinens | v 1,257,640 | ....... 5,000,000 | ....... 1,257,640 o 1,257,640 0 05/15/2029. | 1.D FE.........
64983Q JF 7 |New York St Dorm Auth Rev Non St Supply| .. | 06/30/2021. | Basis Adjustment.............cccc.ccouvuies [ covinnniienniiinniianns | v 1,245,064 | ...... 4,165,000 | ....... 1,245,004 | ..oooovvciiriiinis | e | e [ e | e (U OO 1,245,064 0 05/15/2032. | 1.D FE.........
New York St LocGovtAsstCorpRev Ref Ser
649876 E8 8 |E .. [ 04/01/2021. | MALUFtY.......coooorveriicriisriiinnis [ e, | e 1,740,000 | ....... 1,740,000 | ....... 1,920,020 | ........... 1,743,811 (3,811) (B811) [ oo [ e 1,740,000 0 ... 43,500 |04/01/2021.{1.CFE.........
New York St LocGovtAsstCorpRev Ref
649876 NZ 8 |MBIA- . [ 04/01/2021. | MALUTItY.......oovoorcrinnicnciinnis [ e | s 3,460,000 | ....... 3,460,000 | ....... 3,760,812 3,466,588 | .......ccoocvunni | o (6,588) | ...ovvvvris [ e (6,588) | ..ooovvvrrrienns [ i 3,460,000 0 ... 86,500 |04/01/2021.|1.BFE.........
Ohio St Tpk Commn Rev Ser A 5.500%
67760H CH 2 |02/ . | 06/30/2021. | Basis AdJuStMeNt..........c.coevevrevini [ o | e 307,248 | ....... 2,000,000 | .......... 307,248 | ... [ e e [ | 0 [ oo | e 307,248 0 02/15/2026. | 1.C FE.........
Pennsylvania Hsg Fin Agy Rev LBASS Ref
708796 X3 6 |A .1 04/01/2021. | Call  100.0000...........cceerrvrrrerecs 320,000 | ...c..... 320,000 | .......... 320,000 320,000 [ oo | e e | s 0 [ oo | s 320,000 0 [ e 6,160 | 10/01/2030. | 1.C FE.........
Pennsylvania St Tpk Commn Rev Ref Sub
709221 UW 3 |Se . | 06/30/2021. | Basis Adjustment..........c.cccuvrevrnis [ v | e 214215 | ....... 2,500,000 | .......... 214,215 | e [ [ | e | e 0 [ oo | e 214,215 0 12/01/2029. [ 1.E FE.........
709222 CP 6 |Pennsylvania St Tpk Commn Rev Ser A 5 .. | 06/30/2021. | Basis Adjustment...........cccocvvrvvcrer | vorevennverinnvccreninns | cevernnnnnn6,336 | i 4,030,000 | c.ooooreereei8,336 [ i [ e | e | e | e (01 R 6,336 0 07/15/2021.
717817 SE 1 |Philadelphia PA Airport Rev Amt-Ref-Ser... | .. | 06/30/2021. | Basis Adjustment 4,540,000 .434,670 0 06/15/2025.
717817  SK 7 |Philadelphia PA Airport Rev Amt-Ref-Ser... | .. | 06/30/2021. | Basis Adjustment .4,300,000 446,341 0 06/15/2030.
735389 WG 9 |Port Seattle WA Rev AMT Ref Ser C 5.00 | .. | 06/30/2021. | Basis Adjustment.............cccccoouvwves | covvervrvencrvinciininns | 2000 335,907 | o 3,760,000 335,907 0 04/01/2028.
735389 WH 7 |Port Seattle WA Rev Amt Ref Ser C 5.00. | .. | 06/30/2021. | Basis Adjustment 2,000,000 .179,532 0 04/01/2029.
735389 WK 0 |Port Seattle WA Rev Amt Ref Ser C 5.00. | .. | 06/30/2021. | Basis Adjustment 3,000,000 ..266,176 0 04/01/2031.
Red River TX Edu Fin Corp Txbl Ref TCU
756872 LA 3 |P .. | 06/30/2021. | Basis AdJUSIMENL..........c.oervrrerneees [ o | v 120,372 | ....... 2,000,000 | ..........120,372 120,372 0 03/15/2032.
76116E GR 5 |Resolution Funding Corp Strips 0.000%... | .. | 06/30/2021. | Basis Adjustment . 84,096 | ... 1,067,000 | ............ 84,096 . 84,096 0 01/15/2030.
88059E 5N 0 |Tenn Val Auth Cpn Strip Strips 0.000%.... |.. | 06/30/2021. | Basis Adjustment..............ccccocuvuues | ovnrmvrmneivincivinens | covreienns 251,855 | ....... 2,549,000 | .......... 251,855 | ..o [ e [ | e | e 0 [ oo | e 251,855 0 03/15/2034.
88059E V2 7 |Tenn Val Auth Cpn Strip Strips  0.000%.... | .. | 06/30/2021. | Basis Adjustment............ccoccvevvrvees [ corervvnnereriniinrnns | e, 188,994 | L, 2,135,000 0 06/15/2031.
956704 SN 1 | West Virginia Univ Rev PJS Ser A 5.250.. | .. | 04/01/2021. | Redemption ~ 100.0000..........cccce. | corvvrrrrniiinriinrinnns | 000eenn515,000 | oo 515,000 525,581 | ..ovveerveriienns | v (10,581) | ..o 0. 13,519 | 04/01/2028.
977100 HD 1 |Wisconsin St Gen Fd Rev Ref Ser A 2.42 | .. | 06/30/2021. | Basis Adjustment 90,524 | ...... 1,729,000 0 05/01/2031.
3199999. Total - Bonds - U.S. Special Revenue and Special A MS. s | s 92,097,849 |....248,497,993 | ..... 96,293,804 | ......... 68,924,520 | ...cccoooennun 0 ... (901,906) | ...cooccvevecd 0 | (901,906) | ......cccceevend [ 92,124,341 | ..cvovvnnn 0 [ (26,492) | ........ (26,492) | ..1,362,935 XXX
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Bonds - Industrial and Miscellaneous
Gerson Lehrman Group Nt  4.750%
000000 00 O |12/15/2 .1 06/30/2021. | Redemption ~ 100.0000.........c.cccoe. | covrvvmirererirerinnins | v 35,500 | ..coonnee. 35,500 | ..cooonee. 35,270 231 231 | 35,500 |...... 0 [ oo 450 | 12/15/2024.|14B Z............
Gerson Lehrman Group Nt 4.750%
000000 00 O |12/15/2 .1 05/01/2021. | Tax Free Exchange..........cccccoucvveis [ coenviinnivciiieniinnins | e 1,055,736 | ....... 1,062,485 | ... 1,055,578 158 LT T I 1,055,736 |...... 0 .. 11,432 | 12/15/2024.|4.B Z...........
Gerson Lehrman Group Nt 5.750%
000000 00 O |12/15/2 . | 06/29/2021. | Redemption  100.0000. 2,670 2,670 | oo 2,653 17 17 | 2,670 |...... 0 56 | 12/15/2024.|4B Z............
ALM Loan Funding CLO Ser 2012-7A CI
00163G AY 3 |A1A2 .1 06/22/2021. | Call ~ 100.0000..........ccvvervrrerraees | correirrrinerierirenins | e 26,500,000 | ..... 26,500,000 | ..... 26,500,000 | ......... 26,500,000 | ..oovvvecvierirenes | e [ e | e 0 | oo | e 26,500,000 |...... 0. 256,535 |07/15/2029. | 1.AFE.........
00176@ AA 4 |AMF Florence LLC Sr Sec Nt 3.210% 12/3) .. | 06/30/2021. | Redemption ~ 100.0000..........coov. | vorevermerrnmrernervernns | woeeernn 146,839 | e 146,839 146,839 | oo [ v [ e | 0 [ | . 146,839 | 0| e 2,357 | 12/31/2035.
00287Y AW 9 |Abbvie Inc SrNt 4.450% 05/14/46 .. | 06/30/2021. | Basis Adjustment. 101,250,000 | oo 270,041 | oo | e [ | e | o0 | | e 270,041 | 0 05/14/2046.
00287Y DB 2 |Abbvie Inc SrNt 4.750% 03/15/45.... . | 06/30/2021. | Basis Adjustment............ccccoveenneens | v | 01,035,819 | i 1,750,000 | ......1,035,819 | ..ooouiiiiiiriierinens | cernrineinnninnns [ rneinnenneinnens [ eevnnensninnnns | cvsernnnneeneen0 [ | v 1,035,819 [ i 0 03/15/2045.
ACE Securities Corp RMBS Ser 2006-SL1
004421 VE 0 |Cl .. | 06/25/2021. | PAYAOWN.......couivrrvrerinrieineiiinies [ erversesesseesssinsines | soeeesseens 72,951 | oo 72,951 | oo 29,209 | ..oovrerrirne 29,209 | ..o | i A3T42 | e [ e B3TA2 | i | e 72,951 | (U I 128 | 09/25/2035. | 1.D FM.........
00764M BT 3 |Aegis ABS Trust RMBS Ser 2004-2 CI M1. | .. | 06/25/2021. | PAYAOWN..........cvourveirenirnrrieniinis | erveenerienirenesseinnns | cvevirenes 148,445 | ......... 148,445 | ......... 135,827 144,421 | s [ i 4,023 | [ 023 | | e 148,445 | 0 621 | 06/25/2034. | 1.AFM.........
Alameda Cnty CA CTL Ser 2002-A
01082# AA 3 |7.500% .. | 06/15/2021. | Redemption  100.0000. 2,459,863 | ....coovverrerrns | e (7,082) [ oo [ rrerireeene(7,082) [ o | 2,452,781 | oo 0 06/15/2021.
018522 D* 0 |Allete Inc SrNt 4.850% 04/15/21............. . | 04/15/2021. | Maturity 5,020,296 | ...ovvveverireries | v (20,296) | ...cvvveverceree [ rerereeen(20,296) | overncircrieiins | 5,000,000 | ... 0 04/15/2021.
02150F AA 8 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. [ 06/01/2021. | Paydown.........ccocvvvvinvneereinnneins | wovervnnnerenisnnerens | eoverinneesl5 132 | vvierirnenn 20,312 | 0000000023,282 | ciii0000022,008 | 101,275 [ e | evverenieinnns [ v 275 | | v 23,282 [ e [ v 4,449 05/25/2037.
02209S AL 7 |Altria Group Inc Co Gtd Nt 4.750% 05/0... | .. | 05/05/2021. [ VATIOUS..........cccerrerrrrerrerirscerserinns | wernerireeirseesssnnnnnns | weneen 7,000,000 | .......7,500,000 | .......7,571,985 | ...c.......7,504,221 | .oooiroriiiiiiinns | e (4,221) [ o [ everrnennd(@,221) [ | 207,500,000 | ... 0 05/05/2021.
02361D AP 5 |Ameren lllinois Co SrNt 3.250% 03/01/... | .. | 06/30/2021. | Basis AdJUStMENL...........ccocvvrerererees [ ovrrverreninnrinniiens | cvnrrenn 773,084 | 110,000,000 | 1oovveee 773,084 | oo | e | crveeiseisniiinnes | veverssessnnnens | eevvsriseiinnninns0 | v | convnennnnn 773,084 | . 0 03/01/2025.
02376* AA 0 |American Airlines Pass Through EETC Ser | .. | 06/15/2021. | Redemption ~ 100.0000. 709,552 | .oovveerierireees | cevrnerieeineiinne | everrenenennne | eonerreennennneens0 [ e | covnernnnnn 709,552 | oo 0. 14,688 | 06/15/2027.
023765 AA 8 |American Airlines Inc LBASS EETC Ser 16-| .. | 06/15/2021. | Redemption ~ 100.0000...........cccu. | voveremrmremmmrnerirenes | voveriveinne 18,000 | c.ooovvrnee 18,000 | c.oovvvrnee 18,045 (45) (55 IR IS 18,000 |...... 0 288 |06/15/2028. [ 2.AFE.........
American Airlines Inc LBASS EETC Ser
023771 R9 1 {201 .. | 04/15/2021. | Redemption ~ 100.0000..........cceuw. [ worerererereerrnirnnines | worererneens 13,874 | v 13,874 | v 14,030 (156) (1) O ISR 13,874 |...... 0 208 |10/15/2028. [2.AFE.........
02377H AA 1 |American Airlines Inc EETC Ser 12-2C..... .| 06/03/2021. | Redemption ~ 100.0000.........ccever | vorrrmrreeernnereererinns | v 15,000,000 | ..... 15,000,000 | ..... 14,894,550 | ......... 14,061,885 | ...... 921,480 | ......... 16,635 | oo | e 938,115 | .ovvvverervnes | crvveir 15,000,000 |...... 0 ... 352,500 |06/03/2021.]4.C FE.........
American Homes 4 Rent LBASS Ser 2014-
026650 AA 3 |SFR .| 06/01/2021. | Paydown 28,149 | .ocooneee. 28,149 | .ccooneee. 29,654 | oo 29,402 | .ovvvreieiiinns | e (1,253) [ oo [ e ((IVAK) | I— 28,149 |...... (U IO 442 | 10/17/2036. | 1.AFE.........
American Homes 4 Rent RMBS Ser 2014-
02665X AA 7 |SFR3 . 106/01/2021. | Paydown..........cccvvvenriniiiciinniiiens [ e | e 110,351 | cvvvenee 110,351 | v 110,654 110,669 (318) [(CHE:) RN ISR 110,351 |...... 0 [ 1,687 |12/17/2036.| 1.AFE.........
American Homes 4 Rent LBASS Ser 2015-
02666B AA 4 |SFR .1 06/01/2021. | Paydown 29,621 | oo 29,621 | .o 32,233 | .o 31,941 (2,320) (V2 710) 1 I 29,621 |...... (U IO 460 | 10/17/2052. | 1.AFE.........
Ameriquest Mtg Sec Inc RMBS Ser 2005-
030728 ZK 4 |X1 .. | 06/25/2021. | Paydown..........ccovvveirinriiciiinniinns [ e | v 285,059 | ......... 285,059 | .......... 274,547 284,445 614 614 | oo | i 285,059 |...... 0 [ 1,690 |03/25/2035.|1.AFM.........
031162 CX 6 |Amgen Inc SrNt 2.770% 09/01/53........... .. | 05/19/2021. | Tax Free EXChange.........ccccovvvrvees [ vovevimrerneeisniinirnes | vveene 2,421,955 | ....... 2,500,000 | ....... 2,421,075 2,421,368 588 588 | .vouverererrerens | eeerreian 2,421,955 |...... 0 52,322 | 09/01/2053. | 2.A FE.........
Amresco Resdtl Sec Mtg Loan RMBS Ser
03215P BN 8 |199 . | 04/01/2021. | Paydown 4,032 | e 4,032 | v 3977 | i 4,032 | oo [ [ e | e (0 I 4,032 |..... 0 83 |03/25/2027. [1.AFM.........
Amresco Resdtl Sec Mtg Loan RMBS PTC
03215P DN 6 |Ser .1 06/01/2021. | PAYAOWN.......cvvmvrrrireirerierieriinens | e | oversessesesseenns 2 | e 2 | s 2 2 | s | e | e | e (1 ORI IR 2 | 0 08/25/2027. | 1.AFM.........
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03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL 6.3. | .. | 06/15/2021. | Redemption  100.0000 67,367 | ovvvrrnes 67,367 | .covvrrnn 67,367 wB7,367 [ s [ | e | e (V1 ORI ISR 67,367 (V1 I 1,781 [02/15/2025. | 1B ...covvvevne
Angel Oak Mortgage Trust RMBS Series
03464R  AA 1 |202 . 106/01/2021. | PaydOwN.........ccvvuriniiciinniiciiinns [ e | e 2,235,131 | ....... 2,235,131 2,237,912 2,235,211 (79) (14)] S~ 2,235,131 0 .. 22,761 | 12/25/2059. | 1.AFM.........
Angel Oak Mortgage Trust RMBS Series
03464R  AA 1 |202 .. | 06/30/2021. | Basis Adjustment. 8,039 | ... 1,007,954 | .....cccooeue 8,039 8,039 0 12/25/2059.
03522A  AH 3 | Anheuser-Busch Co/lnbev Sr Nt 4.700% 0| .. | 06/30/2021. | Basis Adjustment................cccocuveues | ovsrmverenerrenniiinni | o 2,642,940 | ..... 10,000,000 2,642,940 . 2,642,940 0 02/01/2036.
035240 AQ 3 |Anheuser-Busch Inbev Worldwide SrNt 4 | .. | 06/30/2021. | Basis Adjustment..............ccccovvuenes | vovenriveniicnsiveiiens | cvvs 1,053,623 | ....... 1,750,000 1,053,623 [ ..ocoooeireienieniiens | e [ [ | e [ | 1,053,623 0 01/23/2029.
036752 AP 8 |Anthem Inc SrNt 2.550% 03/15/31 .. | 06/30/2021. | Basis Adjustment 27,984 | .......... 850,000 | ............ 27,984 27,984 0 03/15/2031.
037833 CU 2 |AppleInc SrNt 2.850% 05/11/24... .. | .. | 06/30/2021. | Basis AdJUStMENL.........ccoervererneirs [ e | i 124,015 | ....... 2,000,000 | .......... 124,015 | oo [ | | e | o0 | e | 124,015 0 05/11/2024.
040104 MF 5 |Argent Securities Inc RMBS Ser 2004-W11 | .. | 06/25/2021. | PaydOWN............cooourveimiiinmiiinni [ covieneiiinniinniiinns | o 871,328 | .......... 871,328 | .......... 831,167 867,107 | ..o | e 4,220 | oo [, 220 | | s 871,328 (U I 4,099 | 11/25/2034.
Asset Backed Securities Corp RMBS Ser
04541G AL 6 |19 . | 06/21/2021. | Paydown 7440 | oo TAL0 | oo | e [ e | oo TA40 | | e 1440 | 7,440 0 [ 117 | 06/21/2029. | 1.AFM.........
Asset Backed Securities Corp RMBS Ser
o 04541G GB 2 |20 . [ 06/25/2021. | PaydOWN.............cvvorieriieriiinins [ e | v 387,295 | .......... 387,295 | .......... 371,908 381,762 5,533 5,533 | oo | e 387,295 0 [ e 1,790 | 11/25/2033. | 1.AFM.........
m Barclays Commercial Mtg Sec CMBS Ser
O 05491L AC 2 |201 .. | 06/30/2021. | Basis Adjustment 65,207 | ...... 5,000,000 | ............ 85,207 [ oo | e | e [ | (O OO ISP 65,207 0 08/14/2036. | 1.AFM.........
_U'I 05522R  CZ 9 |Bank of America Credit Card Tr LBASS Ser| .. | 04/15/2021. | PaydOWN...........coocvueereeeimmiineniiinens | cerevieeeeiseeiiseeeinns | cevenes 1,395,852 | ....... 1,395,852 | ....... 1,419,898 | ..o 1,402,698 | ...covvovrrrrenns [ s (6,846) | ..ooovvvocries [ e (6,846) | ...oovvercriecns | v 1,395,852 0 .. 13,959 | 09/15/2023. | 1.AFE.........
~ Barclays Comm Mort Sec CMBS Ser 2013-
055298 AC 3 |TYS .. | 06/01/2021. | Paydown ..66,729 | ... 66,729 | ........... 67,903 ...66,801 (72) 09/05/2032. | 1.AFM.........
055658 AA 2 |Burlington Northern PTC Ser 2006-2 5.6.. | .. | 04/01/2021. [ VAIIOUS..........cccvrvervemrrrerirerireninns | e .460,464 | .......... 460,464 | ......... 460,464 460,464 04/01/2024.|1.B FE.........
BNSF Railway Co ABS PTC Ser 2006-3
05568D AA 2 |53 . | 04/01/2021. | Various...........coceerevernenne 535,713 | covvvnees 535,713 | .....c.... 535,713 535,713 04/01/2024.|1.C FE.........
Banc of America Funding Corp RMBS Ser
05951G AV 4 |20 . | 04/01/2021. | Paydown 6,225 ....6,466 ..6,554 49 (69) 03/25/2037.
Banc of America Funding Corp RMBS Ser
05951G AV 4 |20 .| 06/01/2021. | Paydown 32,806 | .o 36,172 | i 32,015 ...32,452 241 (327) 03/25/2037.|5.B FM....
06050T JZ 6 |Bank of America NA Sub Bk Nt 6.000% 10| .. | 06/30/2021. | Basis Adjustment...........cc...ccoovuimnes | ovnrrveieneicinnniiinnnies | v 840,752 | ....... 1,950,000 | .......... 840,752 | ... [ e [ e [ | 0 [ oo | e 840,752 0 10/15/2036. | 1.G FE.........
Banc of America Comm Mtg Tr CMBS Ser
06054A AV 1 |201 . 106/01/2021. | PaydOwn..........covvvenriniiiciinniieens [ e | e 192,614 | ... 192,614 | ..ccoooee. 198,390 194,370 | oo [ v (1,756) [ oo [ e (L)) T 192,614 0 2,824 | 09/15/2048.|1.AFM.........
Banc of America Comm Mtg Tr CMBS Ser
06054M AC 7 |201 .. | 06/01/2021. | Paydown 7,937 | s 7,937 | v T8TT | o 7,896 41 41 7,937 (U I 120 | 06/15/2049. [1.AFM.........
07274E  AG 8 |Bayer US Finance LLC SrNt 3.375% 10/0| .. | 06/30/2021. | Basis Adjustment 232,463 | ....... 3,000,000 | .......... 282,463 | ... [ e [ | s | e (U ORI IS 232,463 0 10/08/2024.|2.B FE.........
Bayview Opport Mast Fund Trust RMBS
07331Q AA 5 |Ser . [ 06/28/2021. | PaydOWN.............cvverrereiereiienies [ e | v 482,952 | .......... 482,952 | .......... 497,006 488,519 0 06/28/2053. | 1.AFM....
Bayview Opport Mast Fund Trust RMBS
07331Y AA 8 |Ser . | 06/28/2021. | Paydown ...43,319 43319 | 44,426 ...43,822 (503) (503) 0 618 | 01/25/2055. | 1.AFM....
Bayview Opport Mast Fund Trust RMBS
07332B AA 7 |Ser . [ 06/28/2021. | PaydOWN.............coverreireierriienies [ ceviereeieeeiisneniiens | v 248,494 | ... 248,494 | ... 250,100 249,316 (822) (€772 ) T IS 248,494 0 3,213 | 03/28/2057. | 1.AFM.........
Bayview Opport Mast Fund Trust RMBS
07333A AA 8 |Ser . 06/28/2021. | PaYAOWN...........ovveririiiniiienins | e | e 1,028,087 | ....... 1,028,087 | ....... 1,018,079 | ..cccooouee 1,022,831 5,256 5,256 | ..o | s 1,028,087 0 ... 15,212 | 05/28/2069. | 1.AFM.........
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Bayview Opport Mast Fund Trust RMBS
07333B AA 6 |Ser .. | 06/28/2021. | PAYAOWN.......coourvrrrerrirerieriereinees [ e | eoeernn 462,952 469,752 468,879 | ..o | e (5,927) [ coovvreervrine [ e (5,927) | coovvrrerereirnees | eevererireens 462,952 0 | e 7,788 | 06/28/2054.| 1.AFM.........
07386H NU 1 |Bear Stearns Alt- A Tr RMBS Ser 2004-12. | .. | 06/25/2021. | PaydOwn..........c.ccocuuirinrivcivniinnns [ e | v 708,597 646,042 685,891 22,706 22,706 | ..oovverierienis | e 708,597 0| e 3,079 | 01/25/2035. | 1.AFM.........
Bear Stearns Mtg Tr RMBS Ser 2007-SL1
07401P AA 2 |CI . [ 06/25/2021. | PAYAOWN........oouvvrireirerierineirinns | e | ceveeiinns 16,751 | v 16,751 | i 7,278 | e T278 | oo e [ ernrensnnneiins | o0 [ | e 7278 | oo | v 9474 | oo 9474 | v 30 | 03/25/2037.|1.D FM.........
Benchmark Mortgage Trust CMBS Ser
08160K AE 4 |2019-B . | 06/30/2021. | Basis AdJUSIMENL.........cccevererernreis [ e | e 209,041 209,041 | .vvorirerirrneiinnes | e | e [ e | o0 [ | 209,041 0 12/15/2072. [ 1.AFM.........
Benchmark Mtg Tr CMBS Ser 2019-B12 CI
08162F AE 3 |A5 .. | 06/30/2021. | Basis AJUStMENL..........c.ovrvererneeens [ e | e 630,770 630,770 0 08/15/2052. | 1.AFM.........
09261W AN 4 |Blackrock DLF [X CLO Ser2020-1 CIW 2|.. | 04/21/2021. | PaydOWN.........ccovmrvmmureriiriniinenes | rverienireeesneninnines | woerereeens 77,022 | oo 77,022 | oo 77,022 ..77,022 0 815 |07/21/2030. [4.BFE.........
097023 CV 5 |Boeing Co SrNt 5.705% 05/01/40............ .. | 06/30/2021. | Basis Adjustment. 39,405 | ......... 700,000 | ............ 39,405 0 05/01/2040. | 2.C FE.........
099724 AH 9 |Borg Warner Automotive Sr Nt 4.375% 03| .. | 06/30/2021. | Basis AdJUSIMENL...........coccuiverrines | corvenerirerienenceinns | v 455,675 455,675 0 03/15/2045.| 2.B FE.........
10373Q AC 4 |BP Cap Mkts America Sr Nt 3.937% 09/21 .. | 06/30/2021. | Basis AdJUSIMENL..........ccccovrrvrerireres | correrireeirnenrisninneins | ceeneenne 207,851 207,851 0 09/21/2028. | 1.F FE..........
10373Q AV 2 |BP Cap Mkts America Sr Nt 3.017% 01/16]| .. | 06/30/2021. | Basis AQJUSIMENL...........cccovvvrerireres | corrrerirmeerneeinsninenes | e 147,384 147,384 0 01/16/2027. | 1.F FE..........
Broad River BSL Funding CLO Lt CLO Ser
111247 AA 2 |2 .106/15/2021. | Call ~ 100.0000..........corvrererirernrns [ cerrrrmirirerirereieeis | eevenes 5,500,000 5,500,000 5,500,000 | ..ooovveerirerirns [ e | e | e e | 5,500,000 0. 75,028 | 04/20/2029. | 1.AFE.........
Broad River BSL Funding CLO Lt CLO Ser
111247 AC 8 |2 .. | 06/15/2021. | Call  100.0000..........cccmeremrrreres [ rrrerirererneniiriniines | eveene 4,000,000 | .......4,000,000 | ... 3,980,000 3,981,918 | oo | e 1,252 | oo [ v 1,252 | e | v 3,983,170 | oo | v 16,830 | ...c...e. 16,830 | ....... 68,581 |04/20/2029. [1.C FE.........
11135F  BE 0 |Broadcom Inc SrNt 1.950% 02/15/28...... .. | 06/30/2021. | Basis Adjustment. 3,688 | ..........900,000 | ..coooonnen. 3,888 | oo | eerrenieninens | e | e | o0 | e 3,688 0 02/15/2028.|2.C FE.........
Brunswick & Glynn Co Dev Auth CTL Rev
17017 A 1ie .. | 04/15/2021. | Redemption  100.0000.........cccouws [ woreeremmmmrrnerirerirns | eovernnes 201,913 201,913 201,913 [ oo v e | e 201,913 0 | e 7,299 | 10/15/2022.
1248EP BM 4 0211526 | 06120/2021. [ Call  102.8750......coscvcrrrscss | v | e 1,843,520 | ......1,792,000 | ....... 1,798,221 | oo 1,795,801 (304) cerrene 1,795,497 | e [ e (3497)| ..ovcc (3.497)| .....138,818 | 02/15/2026.
1248EP CJ 0 |05/01/32 .1 05/13/2021. | Tax Free EXChange..........cccovveeeeees | covervveeeveerveeiienins | e 1,905,417 | .......1,842,000 | ....... 1,908,711 [ oeereireineiierinees | cevveeieeineeinns | everneens (1,294) | oo [ e 1,294) | i | e 1,905,417 0 | 44,208 |05/01/2032.
CCG Receivables Trust LBASS Ser 2019-2
12510F AB 0 |C . [ 06/14/2021. | PAYAOWN.......corverirericrineeineninne | cerveinersesiesenneens | eoveees 1,140,971 | ......1,140,971 | ...... 1,140,856 | ........... 1,140,908 64 B4 | oo | e 1,140,971 0 | e 9,915 | 03/15/2027. | 1.AFE.........
CCG Receivables Trust LBASS Ser 2019-1
125106 AB 8 |C . [ 06/14/2021. | PAYAOWN.......oorverirerecrinerinenninne | cereeinersesieneneenns | eoeees 1,609,076 | .......1,609,076 | ....... 1,608,896 | ........... 1,609,008 68 (51: 1 VORI IOV 1,609,076 0. 18,620 | 09/14/2026.| 1.AFE.........
CD Comm Mtg Tr CMBS Ser 2017-CD5 Cl
12515H AZ 8 |A4 . | 06/30/2021. | Basis AdJUSIMENL..........covererneernenis [ o | e 497,602 497,602 | ..o [ e | e [ | o0 [ | e 497,602 0 08/01/2050. | 1.A FM.........
CED Wind Holdings LLC Sec Nt 4.410%
12524@ AA 8 |12 .. | 06/30/2021. | Redemption ~ 100.0000.........cccouwr [ vorrerrmmmmrnerierins | eovernnes 909,223 909,223 909,223 | ..veoveerecenees | eeeverreeeeeniienn | eereereeesnienn | eevererisnieenieen0 | oo | e 909,223 0 20,048 | 12/31/2028.
125523 CM 0 |Cigna Corp SrNt 2.375% 03/15/31.......... .. | 06/30/2021. | Basis AjuStMent............cocuvcverees v | e 15,090 | ......1,275,000 | ............ 15,000 | e [ | e e | enrenenenns0 [ e | 15,090 0 03/15/2031.
12553H AA 6 |CIM Trust RMBS Ser 2017-7 CIA 3.000%| .. | 06/01/2021. | PAYdOWN..........ceemeremrrrnerineriinirnns | cevvernerirereeeesneens | eoeeen 2,117,847 | .2, 117847 | ..... 2,136,679 2,124,041 2,117,847 0. 26,135 | 04/25/2057.
CIT Group Home Eq Loan Tr RMBS Ser
12558M BM 3 |2003- .. | 06/01/2021. | Paydown 68,404 | ...........68,404 | ........... 68,810 ...68,679 (274) 68,404 0 10/20/2032. [ 1.AFM.........
12566U AN 4 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. [ 06/01/2021. | PaydOWN..........cevrenreiemivnrnnninns [ v | covernnis 42,712 | .......... 46,364 | ........... 37,563 wBT,563 [ s [ [ | 0 | v | 37,963 | | 5149 | ... 5,149 02/25/2037.[1.D FM.........
12566U AT 1 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 06/01/2021. | Paydown 14,160 | 14,160 | e 13,767 ...14,064 14 14 82 82 02/25/2022. | 1.AFM.........
125896 BQ 2 |CMS Energy Corp SrNt 3.000% 05/15/26 | .. | 06/30/2021. | Basis Adjustment 142,112 | oo [ | e | e | e 0 05/15/2026. | 2.B FE.........
Comm Mortgage Trust CMBS Ser 2014-
125910 AG 8 |UBS2C . [ 06/01/2021. | PAYAOWN.......oouivrireiiriieriineiinns [ cerreineiiessesisseins | eeessseseessesssesens 710,217 233,931 | oo | (233,931) | covovverciiees | e (233,931) | ovvveverreeins [ e 0. 55,438 | 03/10/2047.| 1.AFE.........
Comm Mortgage Trust CMBS Ser 2015-
12593F BB 9 [LC21C .1 06/01/2021. | PAYAOWN.......oonirnirrireiieiierieens | e | ernein 403,469 415,560 406,906 3,438) ...(3,438) 0 07/10/2048.
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Comm Mortgage Trust CMBS Ser 2015-
12593) BC 9 |CR24C . [ 06/01/2021. [ PaYAOWN...........oovverrreireieciienies [ cevieeeiieneeisneniiens | v 721,709 | .......... 721,709 | .......... 743,353 727,839 | .o [ s (6,130) | ..o [ e (<10 OO 721,709 0 .. 11,820 | 08/10/2055. | 1.AFM.........
Comm Mortgage Trust CMBS Ser 2015-
12593Q BE 9 |CR26C . | 06/30/2021. | Basis Adjustment 329,016 | ....... 4,300,000 | .......... 329,016 | ..o [ e [ s | s | e 0 [ oo [ e 329,016 0 10/10/2048. | 1.AFM.........
Comm Mortgage Trust CMBS Ser 2016-
12593 BC 6 |CR28C .. [ 06/01/2021. | PaydOWN...........ocvverrirriereiienins [ e | v 890,040 | .......... 890,040 | ......... 916,718 899,165 | ...ovoverrrirerns | e (9,125) | .o 0. 12,768 | 02/10/2049.
12594P AW 1 | Credit Suisse Mortgage Trust CMBS Ser 20| .. | 06/30/2021. | Basis Adjustment 387,488 | ....... 5,755,000 | .......... 387,488 0 12/15/2049.
12596M AA 4 | Credit Suisse Mortgage Trust RMBS Ser 20| .. | 06/01/2021. | Paydown 508,894 | .......... 508,894 508,824 0 07/25/2058.
Comm Mortgage Trust CMBS Ser 2015-
12635 BE 9 |CR27C .. [ 06/01/2021. | PaydOWN............ccooorviireiinniiiinis [ o | e 1,131,7% | ...... 1,131,7% | ...... 1,165,715 0. 16,061 | 10/10/2058. | 1.AFM.........
126405 AA 7 |Credit Suisse Mtg Tr RMBS Ser 2020-RPL4| .. | 06/01/2021. | PaydOWN..........cvrveerveenrrirnriiiene | corevieesiineesinsenins | cevenas 1,173,388 | ....... 1,173,388 | ....... 1,211,030 0| e 9,406 |01/25/2060. | 1.AFE.........
CTL Cap Tr CTL Ser 2002-34 CI A
12644@ BQ 7 |Walgreen .| 06/15/2021. | Redemption  100.0000..........ccocv. | coverrmrerrrriireriiens | cevireeenens 40,339 | .o 40,339 | oo 40,339 20,339 [ [ [ | e 0 [ oo | e 40,339 (U I 1,358 | 07/15/2022.|2.B .............
[® CVS Health Corp LBASS PTC Nt 6.036%
IT] 126650 BP 4 |12 o[ 08/10/2021. [ VAIIOUS.......oovverereerrevirreiiereiienens [ cevirenesiesesisnesiiees | evieeeees 108,039 | .......... 108,039 | .......... 124,322 116,809 | .ovooevierrins | v (8,770) | .oovvverrrines [ e (CIA0) ) T 108,039 (U I 2,719 |12/10/2028.|2.B ..............
(= CVS Health Corp LBASS PTC Nt 6.943%
_01 126650 BQ 2 |01 oo [ 08/10/2021. | VAIIOUS.........cveerereerrevirevireiienens [ coviereiinnesieneiieens | v 181,934 | .......... 181,934 | .......... 183,562 183,140 | oo | v (1,206) | ..o [ e (1,208) | ..ooovvvercvireces | e 181,934 (U I 5,267 |01/10/2030.|2.B ..............
({=/ CVS Health Corp LBASS PTC Nt 7.507%
126650 BS 8 |01 . | 06/10/2021. | Various. 50,251 | ...........50,251 | ............ 64,961 ...59,057 0 01/10/2032.
CVS Health Corp ABS PTC Nt 4.704%
126650 AA 2 |011 .1 06/10/2021. | Redemption  100.0000...........ccoce. | coverrrrermmmrerinriirinns | ceverenenens 61,028 | ........... 61,028 | ........... 61,028 281,028 [ [ [ s | e 0 [ oo [ e 61,028 (U I 1,316 | 01/10/2036.|2.B FE.........
CVS Health Corp ABS PTC Nt 4.704%
12665U AA 2 (011 . | 04/10/2021. | Redemption  100.0000. 30,336 | .oovvvenne 30,336 | .oovvvenne 30,336 230,336 [ oo [ [ s | e 0 [ oo [ e 30,336 0 [ 476 | 01/10/2036.|5.B Gl..........
CWABS Inc RMBS Ser 2004-5 Cl 1A
126671 6B 7 |0.592% . [ 06/25/2021. | PaYAOWN............cvverrreereieniiienins [ ceviereiieneiiineiiinns | cvienenes 303,143 | .......... 303,143 | .......... 285,997 293,391 9,752 9,752 | covoeevevereiins | e 303,143 0 841 | 10/25/2034. | 1.AFM.........
CWABS Inc RMBS Ser 2004-U CI 2A
126673 VE 9 |0.343% .. | 06/15/2021. | Paydown 97,105 | ............ 97,105 | ....cccnen 40,494 LA0494 | | e 56,611 | .o 0 03/15/2034.
12667G W7 4 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2021. | PaydOWN............ccoovrvrruimminrinninns | corivevierirsneiniisnies | cveveeens 257,144 | .......... 257,144 | .......... 254,854 | .............. 230,597 | ........ 24,368 2,179 0 09/25/2035.
12667G XN 8 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/30/2021. | Basis Adjustment.............ccccocuveees | overveevenervenceiieeis | e 12,944 | ... 378,427 | ............ 12,944 0 08/25/2035.
CWABS Inc RMBS Ser 2006-H Cl 2A1B
126686 AC 8 |0.22 .. | 06/15/2021. | Paydown 53,992 | ..... 53,992 | oo 18,692 ...18,692 35,300 35,300 | ..coovrveriis 53,992 0 64 | 11/15/2036.|1.D FM.........
12668A YS 8 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2021. | Paydown 9,819 9,799 | oo 8,198 | .o 7,990 208 208 | v | e 8,198 | .ovvocrereerinns | e 1,621 | s 1,621 | oo 195 |12/25/2035. |3.B FM.........
CWABS Inc RMBS Ser 2006-1 Cl 2A
12668F AB 0 [0.213% . [ 08/15/2021. | PaYAOWN. ... [ erviiesrinesnisennieens | cevereeenens 11,922 | . 11,922 | o 11,277 ...11,366 556 556 | oo | s 11,922 0 14 |01/15/2037. | 1.AFM.........
CWHL Inc RMBS Ser 2005-27 CI 1A3
126694 NS 3 |5.500 .1 06/01/2021. | Paydown 31,901 | e 31,901 | e 31,049 | .o 29,992 | ... 1,457 452 1,909 | 31,901 0 [ 666 | 12/25/2035.|4.B FM.........
CWHL Inc RMBS Ser 2006-HYB1 CI 1A1
126694 WE 4 |26 . [ 08/01/2021. | PaYAOWN. ... [ ervieesrinsssisensiens | cevereeenens 75,346 | oo LT 56,146 2BB14B | [ [ | e 0 [ oo [ s 56,146 | ...oovvervrrrans | s 19,200 | ..o 19,200 | ..o 796 | 03/20/2036.|1.D FM.........
CWHL Inc RMBS Ser 2004-14 CI 2A5
12669F T2 9 |2.968 .1 06/01/2021. | PaydOwn..........ccovveiriniiiciinniieens [ e | e 211,672 | .......... 211,672 | .......... 207,720 209,335 2,337 2,337 | oo | v 211,672 0 2,836 | 08/25/2034.| 1.AFM.........
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Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 . [ 06/01/2021. | PAYAOWN.......oorverercrieiieeirncriins | cereeinerinerienineenns | cevveriens 13,187 | v 13,547 | oo 13,333 ..10,973 2,446 14 2,460 | oo | s 13,433 | o | e [PZ5)) I (PZ15) ) - 296 |08/25/2035.|3.B FM.........
Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 .. | 05/01/2021. | Paydown 24557 | v 24513 | oo, 24126 | oo 19,854 | ...cooou. 4,426 21 AAAT | oo | e 24,301 [ [ e 256 08/25/2035. | 4.B FM.........
12714# AA 6 |CTL Tr Ser 2019-3 Boston U (Geneva) 3. | .. | 06/15/2021. | Redemption ~ 100.0000.........cccco. | corvruemmrrcmnrnniiveiinns | v 128,688 | .......... 128,688 128,688 128,688 12/15/2028.
12722 AA 0 |CTL 2019-22 Tr (BU-Sydney) Sr Nt 2.780 | .. | 06/15/2021. | Redemption  100.0000 .379,045 | . .379,045 | .. 379,045 379,045 06/15/2027.
141781 BM 5 |Cargill Inc Sr Nt 2.125% 04/23/30............ .. | 06/30/2021. | Basis Adjustment. 36,717 | ....... 3,000,000 | ............ 36,717 0 04/23/2030.
15032T AS 5 |Cedar Funding Ltd CLO Ser 2013-1A A1R. | .. | 04/22/2021. | VAIOUS.........ccourrveerrrrerirerernremrrinnns | revererererseesseinenenes | oveens 4,000,000 | ....... 4,000,000 | ....... 4,000,000 | ........... 4,000,000 0. 21,523 |06/09/2030.
Centex Home Equity Loan Tr RMBS Ser
152314 NB 2 |2005 .. | 06/25/2021. | Paydown 259,546 | ........ 259,546 | ......... 239,147 258,168 | ..o | e 1,378 | oo (U I 749 |03/25/2035. | 1.AFM.........
159864 AG 2 |Charles River Laboratories SrNt 3.750.... | .. | 06/30/2021. | Basis Adjustment. 7,549 | ... 549,000 | .coovereeene 7,549 0 03/15/2029.
16165M AD 0 |Chaseflex Tr RMBS Ser 2006-2 CI A2B 0. |.. | 06/25/2021. | Paydown 39,863 | .o 37,004 | ............ 28,323 ...30,580 433 | e | B33 | [ 31,013 | | 8,849 09/25/2036.
o 162765 AS 0 |CHEC Loan Trust RMBS Ser 2004-2 CI A3 | .. | 06/25/2021. | PAYAOWN.........ovvorermrereirerineiinens [ eorneernseinneinesiisnins | coveen 488,019 475,988 | ..o | e 12,031 07/25/2034.
m 166756 AP 1 |Chevron Corp SrNt 3.900% 11/15/24...... .. | 06/30/2021. | Basis Adjustment. 92,149 0 11/15/2024.
o Countrywide Home Loans RMBS Ser
N 17025Q AC 1 |2007-J3 . [ 04/01/2021. | PaYdOWN.........oeverreriierinrineinens [ e | e 12,929 | oo 13,051 | v 11,089 | oo 8,420 2,997 5 3,002 | oo [ s 11,422 | e | s 1,507 | oo 1,507 | .o 309 |07/25/2037.|2.B FM.........
'_\ Countrywide Home Loans RMBS Ser
o 17025Q AC 1 |2007-J3 .. | 06/01/2021. | Paydown 26,500 | ..... 26,372 | v 22,408 ..17,015 6,056 18 8,074 | oo | e 23,089 | .oovvrireriens | s 3411 | s 3411 | 895 |07/25/2037.|3.B FM.........
171484 AE 8 |Churchhill Downs Inc St Nt 4.750% 01/1.. | .. | 06/30/2021. | Basis Adjustment 4294 | ... 1,446,000 | .....cocooune B.294 | oo | e | s | e | e (V10 IO 4,294 0 01/15/2028. |4 A FE.........
Citigroup Comm Mtg Tr CMBS Ser 2016-
17291E AX 9 |P6C .. | 06/30/2021. | Basis AdJUStMENt............cccvemveerees [ voverrerrerrennieenienns | eereenn 294,590 | oo, 4,700,000 | .......... 294,590 0 12/10/2049.
17307G  YH 5 |Citigroup Mtg Loan Trust RMBS Ser 2005-5| .. | 06/30/2021. | Basis Adjustment.............cccccccueveres | vovvrnvververiinirnnins | e 122,881 | i 1,624,593 | .. 122,881 0 08/25/2035.
17323M  AA 3 | Citigroup Mtg Loan Tr RMBS Ser 2015A Cl | .. | 06/01/2021. [ PaydOWN.........rvvvvvvvveerisssnsreeinnns | woveissssssneenssisiins | 201,126,800 | i 1,126,900 | ....... 1,132,585 | .oooveeene 1,131,653 | .o | e (4,754) [ oo 0. 15,971 | 06/25/2058.
17324V AH 7 |P .. | 06/01/2021. [ PAYOWN......ccvvvrvririniniernnieirnns | vervverseisensnsssrennns | vvnerenn 384,539 | v 384,539 | .......... 390,785 388,027 (3,487) 0, 5,626 |09/25/2042.
17326Q AA 1 |Citigroup Mortage Ln Trust Inc RMBS Ser.. | .. [ 06/01/2021. | PAYdOWN..........ccceremremernerieinnee | eovvremersnenerseeseens | eoveees 1,320,263 | ....... 1,320,263 | ....... 1,309,604 | ........... 1,310,545 9,719 ....1,320,263 0. 16,111 | 09/25/2064.
Citigroup Mtg Ln Tr RMBS Ser 2018-RP3
1720 A 9 AL .. [ 06/01/2021. | PAYAOWN.......courvrercrrrriseirerinees [ erveriseeesneessnisernes | veenns 2,389,681 | ....... 2,389,681 2,385,214 2,389,874 (193) (1) ) N 2,389,681 0. 30,887 | 03/25/2061. | 1.AFM.........
17327TR  AA 8 |CI .1 06/01/2021. | Paydown..........ccovvverinriiciinniieens [ e | e 718,3% | .......... 718,3% | .......... 734,111 732,046 |..cooooverveirens | v (13,650) | ..ovvveevciins [ e (13,650) | ...vovovvvrieriias | i 718,396 0. 10,139 | 01/25/2066. | 1.A FM.........
Citigroup Comm Mtg Tr CMBS Ser 2019-
17328H BD 2 |GC43 .. | 06/30/2021. | Basis Adjustment............ccccvevevniies [ v | v 156,625 | ....... 4,030,000 | .......... 156,625 0 11/10/2052. [ 1.AFM.........
174610 AJ 4 |Citizens Financial Group Sub Nt 4.350%.. .. | 06/30/2021. | Basis Adjustment 313,845 | ....... 3,000,000 | ...coeeee 313,845 0 08/01/2025. | 2.B FE.........
18976G AZ 9 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 05/01/2021. | Paydown 44,363 | ... 44,363 | ............ 41,704 ..43,7112 651 0 889 |06/25/2022. | 1.AFM.........
210795 PZ 7 |Continental Airlines Inc LBASS EETC Ser.. | .. | 04/11/2021. | Paydown 24,609 | ............ 24,609 | ............ 25,748 | ..o | e | e (1,138) [ oo 0 511 | 04/11/2024.|2.C FE.........
21079R  AA 0 |Continental Airlines Inc LBASS EETC Ser.. | .. | 04/19/2021. | PaydOwn.........cc.ccocuuirinriveiiniinnns [ v | e 361,580 | .......... 361,580 | .......... 376,560 | .............. 359,586 | .......... 7,824 (5,829) 0. 12,480 | 10/19/2023.|3.B FE.........
224044 BW 6 |Cox Communications Inc SrNt 3.250% 12| .. | 05/29/2021. | VANIOUS..........oeveuriemiimiiirerieniniins | onrisniiesienisnienns | v 11,072,5% | ..... 10,600,000 | .....10,590,600 | ......... 10,597,994 407 | e | 07 | s | 00000 10,598,401 | i | e 1,599 | oo 1,599 | ... 629,535 | 12/15/2022.
22550L 2B 6 |Credit Suisse New York SrNt 2.800% 04. | .. | 06/30/2021. | Basis Adjustment 56,890 | ....... 3,000,000 0 04/08/2022.
233331 AW 7 |DTE Energy Co SrNt 2.529% 10/01/24... | .. | 06/30/2021. | Basis Adjustment............ccccouuceuicnes | convvcnnrverveniinniionns | o 100,518 | ....... 2,000,000 0 10/01/2024.
23338V AB 2 |DTE Electric Co SrNt 3.650% 03/15/24... | .. | 06/30/2021. | Basis AQJUSIMENL..........cccovervrerirenes | correrereeerneeissninenns | e 149,375 | ....... 2,000,000 0 03/15/2024.
247361 ZW 1 |Delta Airlines Inc PTC Ser 2020-A 2.50.... | .. | 06/10/2021. | Redemption ~ 100.0000 54,215 | oo, 54,215 54,215 0 [ 678 |06/10/2028.
Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS .| 06/01/2021. | Paydown 1,889 | oo 1,889 | oo 1,889 | oo 1,886 K (RN IO 3 | 1,889 0 48 | 09/25/2033. | 1.AFM.........
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251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl| .. | 06/01/2021. | Paydown 3,567 3,567 (55) (55) 3,567 0 68 |12/25/2033. [1.AFM....
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 C| .. | 06/01/2021. | Paydown 5475 | . 5,475 .5, (27) 0 [ 120 |01/25/2034.
26441Y AW 7 |Duke-Weeks Realty LP SrNt 3.875% 10/1] .. | 06/20/2021. | Call =~ 104.5188.........cccovvrivvrivnns [ e | s 3,449,119 | ....... 3,300,000 3,363,474 | .o | e (16,273) [ vooovvererrnes [ erreennene(16,273) e | e 3,347,201 [ [ (47,201) | ........ (47,201)| .....236,145 | 10/15/2022.
26441Y BA 4 |Duke-Weeks Realty LP SrNt 3.375% 12/1].. | 06/30/2021. | Basis Adjustment ..200,080 | ....... 2,000,000 200,080 0 12/15/2027.
292505 AG 9 |EnCana Corp Nt 6.500% 02/01/38........... .. | 06/30/2021. | Basis Adjustment 513724 | ....... 2,000,000 513,724 0 02/01/2038.
292505 AJ 3 |EnCana Corp SrNt 3.900% 11/15/21....... .. | 06/30/2021. | Basis Adjustment 6,256 | ......... 700,000 | .............. 6,256 0 11/15/2021.
29379V BA 0 |Enterprise Products Operations Nt 4.85... | .. | 06/30/2021. | Basis Adjustment.............cccccccuveie | corveviinrinniicniicnni | cvveeies 301,693 | ....... 1,500,000 | .......... 301,693 0 03/15/2044.
29379V BL 6 |Enterprise Products Operations Sr Nt 3....|.. | 06/30/2021. | Basis AdJUSEMENt.........cccrvrrerrvrivens [ covrrrvireereinniseiienes | v 313,998 | ....... 3,000,000 | .......... 313,998 0 02/15/2027.
294429 AK 1 |Equifax Inc SrNt 2.300% 06/01/21.... .. 1 05/01/2021. | Call ~ 100.0000..........c.coccervvrrerec ,000,000 | ....... 6,000,000 .5,997,120 5,999,799 50 50 | . 57,500 | 06/01/2021.
30231G AW 2 |Exxon Mobil Corp SrNt 4.114% 03/01/46 | .. | 06/30/2021. | Basis Adjustment.............ccccccceueue | corvreeneiimnniiiniiins | covviienens 70,827 | .......... 875,000 | ........... 70,827 0 03/01/2046.
30251B AD 0 |FMRLLC SrNt 4.950% 02/01/33............. .. | 06/30/2021. | Basis AdjUStMENt..........c..coorvemmrrens | covrerririrciineiieees | e 743,924 | ....... 3,600,000 | .......... 743,924 0 02/01/2033.
30259M AA 4 |FClFunding LLC US Tax Lien Ser 2019-1A| .. [ 06/15/2021. | PaydOWN...........ccooourveieriiniriiiini [ coviineiinniiinniienns | v 340,420 | .......... 340,420 | ......... 340,362 340,383 0 | e 5,149 | 02/18/2031.
o 30260G AA 4 |FIC Funding LLC LBASS Ser 2021-1A CI A| .. | 06/17/2021. | PaydOWN........c.corvueereeireriireniiiinns | cerevieneeissesissniins | covenas 1,723,633 | ...... 1,723,633 1,723,558 0| e 2,031 | 04/15/2033.
m 31428X AY 2 |Fedex Corp SrNt 4.000% 01/15/24 .. | 05/20/2021. | Call ~ 109.2528 6,167,319 | ... 5,645,000 5,871,873 5,736,758 | ...oveevvviennis | e (11,081) | i e (11,081) | s | 0000 B,725,677 | i | 0 (80,677) | (80,677)| .....713,621 | 01/15/2024. | 2.
)| 31428X BC 9 |Fedex Corp SrNt 3.200% 02/01/25 .. 105/20/2021. [ Call  109.7420........ccccvemerrrerrns [ o | e 1,646,130 | ....... 1,500,000 | .......1,458,956 | .......... 1,479,931 | oo e 1,481,693 | [ 18,307 | 18,307 | ..... 184,663 | 02/01/2025.|2.B FE.........
O 31620M AR 7 |Fidelity Natl Info Serv Inc Sr Nt 5.00......... .. [ 04/01/2021. [ Call  116.3366........ccvrvrrrrerncrnns [ cerrerrrineeriinniiinns | e 8,143,559 | ....... 7,000,000 | ......7,779,520 | ........... 7,593,776 | ..o | 000eee(30,262) | e | ieeeeene(30,262) | v | v 7,563,514 ....(563,514) | ...... (563,514) | ..1,304,948 | 10/15/2025. | 2.B FE.........
=2 31620M AT 3 |Fidelity Natl Info Serv Inc Sr Nt 3.00......... .. [ 04/01/2021. | Call  109.4920.........cccoomerverernis | eorrerrirereireneiiiens | e 13,139,035 | ..... 12,000,000 | .....12,032,400 | ......... 12,025,932 | ..cvveevrrrenens | e (1139) | i e (1139 | | s 12,024,793 | ..o [ (24,793)| ........ (24,793) | ..1,365,035 |08/15/2026. [2.B FE.........
=X 31620M BT 2 |Fidelity Natl Info Serv Inc SrNt 2.25......... .. | 06/30/2021. | Basis Adjustment 1,107 | ... 800,000 1,107 0 03/01/2031.{2.BFE.........
31620M BU 9 |Fidelity Natl Info Serv Inc Sr Nt 3.10......... .. | 06/30/2021. | Basis Adjustment 22,702 | oo 800,000 22,702 0 03/01/2041.|2.BFE.........
32027N  RE 3 |First Franklin Mtg Ln RMBS Ser 2005-FF4. | .. | 06/25/2021. | PAYAOWN. ........cccvvrivrernrieierinninens | oveerssssseenssinnees | ovveees 1,491,882 | ....... 1,491,882 | .....1,317,518 | ......... 1,463,263 28,619 28,619 | o | e 1,491,882 (V1 6,373 | 05/25/2035. | 1.AFM.........
First Horizon Mtg PT Tr RMBS Ser 2006-
32052E AA 7 |AR .1 06/01/2021. | PAYAOWN......cvurirerrieiiereierneiiees | eriersssseerensssiinins | ervnnens 155,183 | .......... 155,148 | ......... 139,468 | ...ccovvvnne 126,422 | ........ 13,046 | .o [ e | e 13,046 | .o | e 139,468 | ..o | e 15715 | ... 15,715 | ......... 1,639 [11/25/2036.|1.D FM.........
Firstkey Homes RMBS Ser 2020-SFR1 Cl
33767TM  AA 3 |A .. | 05/01/2021. | Paydown 25,509 | ..... 25,509 | oo 25,520 ...20,245 (10) ((10)) - 25,509 (V1 I 125 | 09/17/2025.|1.AFE.........
34964M AA 2 |FortiFi RMBS Ser 2021-1ACI A 1.970% 0| .. [ 06/20/2021. | PAYAOWN...........cooorveeervirariiienies [ coviimeiiineiiineiiieens | cvieeenes 307,882 | .......... 307,882 | .......... 307,865 17 LA TR ISV 307,882 0 03/20/2057. | 1.AFE.........
Fremont Home Loan Tr RMBS Ser 2006-B
35729Q AS 7 [CI .. | 05/25/2021. | Paydown 23,181 | oo 23,181 | oo 901 901 901 | e | e 22,280 | ......... 22,280 | ..cooovenneee 20 | 08/25/2036.|1.D FM.........
36166N AC 7 |GE Capital Funding LLC SrNt 4.550% 05 | .. | 05/07/2021. | Tax Free Exchange.........ccccocovees | corvrvrnnvonnivcrreinns | e 11,630,460 | ..... 10,000,000 | ..... 11,638,193 | ooooiierinnienis [ | e (7,733) [ o [ (T,T33) [ | e 11,630,460 0 ... 217,389 |05/15/2032. | 2.AFE.........
GS Mortgage Securities Trust CMBS Ser
36197X AL 8 |20 . 106/01/2021. | PaydOWN.........ccvvuriiiciiniiieiiinns [ e | s 1,153,587 | ....... 1,153,587 | ....... 1,188,123 .. 1,157,779 (4,192) ....1,1563,587 0 .. 12,879 | 06/10/2046.
GS Mortgage Securities Corp RMBS Ser
36242D 7Q 0 |200 . 106/01/2021. | PaydOWN..........covuiiiiciiiniiiciinns [ e | e 19,771 | o 19,771 | o 18,788 ...19,461 310 310 [ | e 19,771 (U I 437 | 06/25/2035. | 1.AFM.........
GS Mortgage Securities Trust CMBS Ser
36257H BP 0 |20 .. | 06/30/2021. | Basis Adjustment............ccccvevevniies [ v | v 295,730 | ....... 4,062,000 | .......... 295,730 0 07/10/2052.
369550 BM 9 |General Dynamics Corp Sr Nt 3.625% 04/| .. | 06/30/2021. | Basis AdjuStment.............ccccooueveies [ covermmevirmnnirineiiinns | o 273,285 | ....... 2,000,000 | ......... 273,285 0 04/01/2030.
369604 BX 0 |General Electric Co SrNt 4.250% 05/01.. | .. | 06/30/2021. | Basis Adjustment............cccuuuevuicnes | corvvemnrvcrireninniionns | o 106,871 | ....... 1,725,000 | .......... 106,871 | oo [ | e | e | envennieesinenens0 | e | i 106,871 0 05/01/2040.
37045V AU 4 | General Motors Co SrNt 6.800% 10/01/2 |.. | 06/30/2021. | Basis Adjustment 52,877 | ....... 2,100,000 .52,877 52,877 0 10/01/2027.
375558 AU 7 |Gilead Sciences Inc SrNt 4.400% 12/01.. | .. | 06/30/2021. | Basis Adjustment 6,271 | ....... 1,725,000 ..6,271 6,271 0 12/01/2021.
38217T AA 3 | Goodgreen Trust LBASS Ser 2020-1A CI A | .. | 06/15/2021. | Paydown 533217 | ......... 533,217 | oo 532,950 532,943 274 274 | | e 533,217 (U I 7,184 | 04/15/2055. | 1.AFE.........
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38217U AA 0 |Goodgreen Trust LBASS Ser 2021-1A Cl A | .. | 06/15/2021. | PaydOwn.........ccccooevuirinriveiinniinnns [ e | e 446,806 (2,895) (2,899) ... 446,806 0 [ 627 | 10/20/2056.
38217V AA 8 |Goodgreen Trust LBASS Ser 2017-1A CI A | .. | 06/15/2021. | Paydown 325,169 325,047 123 123 325,169 0 6,353 | 10/15/2052.
38218D AA 7 |Goodgreen Trust LBASS Ser 2019-1A Cl A | .. | 06/15/2021. | PaydOwn..........cccovevuiriniiveiinnienns [ e | e 515,618 522,945 | ..ooovveireiran | e (7,327) | oo [ v (7,327) | .... 515,618 0. 10,334 | 10/15/2054.
Harborview Mtg Loan Tr RMBS Ser 2007-A
411647 AA 0 |C .. | 08/21/2021. | Paydown 21,743 | o 21743 | 4131 | s A3 [ s s e | e 0 [ oo | e 4131 [ [ s 17,612 | o 17,612 | oo 77 |06/21/2037.1.D FM.........
Hardwood Funding LLC SrNt 3.010%
41242 AR 3 |06/0 .. | 06/07/2021. | MALUFILY.......oourvririiriiseiieiienis [ e | v 5,698,122 5,772,084 5,706,127 (8,004) 0. 85,757 | 06/07/2021.
415864 AM 9 |Harsco Corp SrNt 5.750% 07/31/27........ .. | 06/30/2021. | Basis Adjustment 91,996 91,996 0 07/31/2027.
42770L  AA 1 |Hero Funding Trust LBASS Ser 2015-1A Cl| .. | 06/20/2021. | Paydown 459,990 (2,158) 0 09/21/2040.
427700 AA 1 |CL .. | 06/20/2021. | Paydown 217,314 18 0 09/20/2040.
42771T  AA 3 |Hero Funding Trust LBASS Ser 2015-3A Cl | .. | 06/20/2021. | Paydown 200,280 6 0 09/20/2041.
437084 RY 4 |Home Equity Asset Tr RMBS Ser 2006-1 Cl| .. | 06/25/2021. | Paydown 808,182 | ...ovvvriircis | v 17,109 | oo 0 04/25/2036.
Homebanc Mortgage Tr RMBS Ser 2005-1
43739E AP 2 [CI . [ 06/25/2021. | PaydOWN............cvvvriiiriiiriiiiniis [ o | o 11,735 | 11,735 | 10,848 ..10,848 886 886 | ..o | e 11,735 0 30 |03/25/2035. [1.D FM.........
HSI Asset Loan Obligation RMBS Ser
44320E AC 5 |2007- .| 06/01/2021. | Paydown 38211 | oo 38,426 | ........... 23,347 223347 | [ [ | (U RO ISP 23347 | [ 14,864 | ........ 14,864 | ........... 612 | 09/25/2037.{1.D FM.........
446413 AL 0 |Huntington Ingalls Industries SrNt 3........ .. | 06/30/2021. | Basis AdJUStMENt..........c..coorvemmrrees | corirerriirireiieneiienns | v 214,575 | ... 2,500,000 | .......... 214,575 | i [ e [ e | e | e 0 [ oo | e 214,575 0 12/01/2027.|2.C FE.........
44891A  BP 1 |Hyundai Capital America Sr Nt 2.375% 1. | .. | 06/30/2021. | Basis Adjustment.............cccccocuueues | corvrveneiienniiiinniins | covviienens 12,514 | ..o 850,000 | ........... 12,514 | e i | e | s | e (U RO ISP 12,514 0 10/15/2027. | 2.AFE.........
IMPAC CMB Tr RMBS Ser 2004-5 Cl 1A1
45254N  JG 3 |0. . | 06/25/2021. | Paydown 4,970 | ..ooovnennnn 4,970 | oo 4979 | o 4,973 (3) (6] R 4,970 0 17 [ 10/25/2034. | 1.AFM.........
IMPAC CMB Tr RMBS Ser 2004-9 Cl 1A1
45254N KX 4 |0. .. | 06/25/2021. | Paydown 2,289 2,289 | .o 2,295 | i 2,292 (4) (€] 2,289 0 8 | 01/25/2035. [1.AFM.........
45256# AB 8 |Impact CIL Parent LLC ABS Revolving Nt S| .. | 06/28/2021. | Redemption ~ 100.0000...........cccc. | weorrreremereremceirinnnes | v 174,844 | ... 174,844 | oo | e [ e | e 0 0 10/25/2056. | 1.G FE.........
45256H AE 8 |Impact Funding LLC CMBS Ctf Tranche D. | .. | 06/01/2021. | Paydown 62,109 | ............ 62,109 | ............ 63,851 ...62,000 110 110 0 11/25/2031. | 1.B FE.........
Impact Funding LLC CMBS Ser 2010-1 Cl
45257TH AA 5 |A1 .. | 06/01/2021. | Paydown ....162,298 162,286 12 12 0 01/25/2051.
45475Q AR 4 |Indiana Gas Co MT Nt 7.080% 10/05/29.. | .. | 06/30/2021. | Basis Adjustment 2,000,000 | .o BTB,914 [ oo [ e | e [ e | e 0 0 10/05/2029.
Indymac Indx Mtg Ln Tr RMBS Ser 2007-
456652 AA 4 |A1 .| 06/01/2021. | Paydown 21,931 | oo 21,832 | oo 14,763 | oo 13,024 | .......... 1,740 1,740 | e | e 14,763 | .o | e 767 | e TABT | e 593 | 08/25/2037.|1.D FM.........
Invitation Homes Tr RMBS Ser 2018-SFR2
46185H AA 0 |C .| 06/17/2021. | Paydown 21,637 ..21,637 ..21,510 127 127 21,637 0 91 |06/17/2037. [ 1.AFE.........
JP Morgan Mtg Tr RMBS Ser 2006-A2 CI
466247 H8 9 |1A1 .| 06/01/2021. | Paydown 8,595 8,846 | ....ooooeune 8,808 | ...ccoovvrannnns 7,946 867 2 869 | ..o 8,815 [V20) ) (V20| — 106 | 04/25/2036. | 1.D FM.........
JP Morgan Mtg Tr RMBS Ser 2007-S3 Cl
46631IN EZ 8 |2A3 .| 06/01/2021. | Paydown 3,531 3,566 | ..ocoovrnenn. 3,356 | oo 3,450 15 15 | e 3,465 66 .66 85 | 08/25/2022.|1.D FM.........
JP Morgan Chase Comm Mtg Secs CMBS
46640) AS 6 |Ser2 . [ 06/01/2021. [ PaYAOWN...........covverreireieciienies [ eeviieeiienniiineiiiens | oo 458,271 | .......... 458,271 | .......... 462,852 458,564 (293) [Z2<C) 1 OO IS 458,271 0 6,521 |01/15/2046. | 1.AFM.........
JPMBB Comm Mtg Sec Tr CMBS Ser
46641W AW 7 |2014-C19 . [ 06/01/2021. [ PaYdOWN. ..o [ e | v 327,189 | ......... 327,189 | ......... 336,757 329,104 (261) (261) | oo | e 328,843 | .o [ (1,654) | .......... (1,654) | ......... 4,870 |04/15/2047. 1. AFM.........
JCP&L Transition Funding LLC LBASS Ser
47215B AD 9 |2 .. | 06/05/2021. | Paydown ....513,978 ....513,978 ....511,807 513,854 124 124 .513,978 0. 14,417 | 06/05/2023. | 1.AFE.........
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478375 AG 3 |Johnson Control Intl plc Sr Nt 3.625%...... .. | 06/30/2021. | Basis Adjustment............ccccvevevviies [ | i 163,050 163,050 0 07/02/2024.
49271V AN 0 |Keurig Dr Pepper SrNt 2.250% 03/15/31. | .. | 06/30/2021. | Basis Adjustment 6,019 6,019 0 03/15/2031.
49456B  AH 4 |Kinder Morgan Inc Sr Nt 5.550% 06/01/4. | .. | 06/30/2021. | Basis Adjustment..............cccocovuerees | convvvennecnnniiinnniins | coveeee 1,024,534 1,024,534 0 06/01/2045.
49456B  AQ 4 |Kinder Morgan Inc Sr Nt 5.200% 03/01/4. | .. | 06/30/2021. | Basis AdjUStMeNt..............cccocveviueies | corvevererienniiinniins | e 748,736 748,736 0 03/01/2048.
50076Q AZ 9 |Kraft Foods Inc SrNt 3.500% 06/06/22.... | .. | 06/21/2021. | Bank of America BISD Dealer......... 5,914,838 .5,755,000 5,605,962 5,727,192 9,043 5,736,235 | ...cccvvviicns | e 178,602 | ....... 178,602 | ... 109,790 | 06/06/2022.
Long Beach Mtg Loan Tr RMBS Ser 2005-
542514 NC 4 |WL2 . [ 06/25/2021. | PaYAOWN. ... [ cevieeeeiensiinseiienns | e 653,805 | ......... 653,805 | ......... 620,502 647,216 | ..o | e 6,590 | ..o | e 6,590 | .ovoorrreierrins | e 653,805 (U I 2,185 | 08/25/2035. | 1.AFM.........
MFRA Tr RMBS 2017-RPL1 CI A1
552759 0 [2.588% 02 .106/15/2021. [ Call  100.0000..........cvecerveerernier [ eovermerinmeriseniiriens | e 1,401,204 | ....... 1,401,204 | ....... 1,401,190 | ..ccooeenee 1,399,647 (562) (562) | covverereerrriies | v 1,399,084 | ...covvoerrirans [ e 2,119 | e 2,119 | ... 19,643 | 02/25/2057. | 1.AFM.........
MFRA Tr RMBS 2017-RPL1 CI A1
552759 0 |2.588% 02 . [ 05/01/2021. [ PaYAOWN..........covvereiereieriiienies [ ceviereeieesiiineiiinns | oo 435,092 | .......... 435,092 | .......... 435,088 434,609 483 483 | oo | e 435,092 (U I 4,117 |02/25/2057. | 1.AFM.........
MFRA Tr RMBS 2017-RPL1 CI M1
552759 AB 8 |3.489% 02 .. [06/15/2021. | Call ~ 100.0000..........ccoeeerrvererrier | coreemiriereiirireiiinns | e 11,651,000 | ... 11,651,000 | ... 11,650,605 | ......... 11,636,529 | ... | e (7,758) | oo [ e (UL ) T R 11,628,771 22,229 22,229 | ... 220,189 | 02/25/2057.
55336V AG 5 |MPLXLPSrNt 4.875% 12/01/24............. .. | 06/30/2021. | Basis Adjustment 336,102 | ...... 1,500,000 | .......... 336,102 [ .ooooeeereiiriiienins | o | v | e | s LU OO ISR 336,102 0 12/01/2024.
55336V AR 1 |MPLXLP SrNt 4.000% 03/15/28.. .. | 06/30/2021. | Basis AdJUStMENt..........c..oorvemerrens | covirerririreiireiienes | v 371,318 | ... 3,000,000 | .......... 371,318 | oo [ e [ e | e | e 0 371,318 0 03/15/2028.
55354G  AD 2 |MSClInc SrNt 4.750% 08/01/26.. o || 04/12/2021. | Call  103.6490.........ccoomeveririnrres | errrnerirerirenineienns | s 12,075,109 | ..... 11,650,000 | ... 11,580,557 | ......... 11,600,556 2,063 2,063 ] e 11,602,619 [ | s 47,381 | ......... 47,381 | ... 810,934 | 08/01/2026.
55396# AA 0 |Mankato Energy Center LLC SrSec Nt 2. |.. |06/30/2021. | Redemption ~ 100.0000..........ccocw. | covermrrermmmririrniirinns | coverenes 348,686 | .......... 348,686 | .......... 348,686 348,686 | .....vverrrrienns [ e | e | cerreeenenenen0 [ e | e 348,686 (U I 5,056 |05/31/2039.
559080 AG 1 |Magellan Midstream Partn Sr Nt 5.150%.. | .. [ 06/30/2021. | Basis Adjustment............cccccccouewies | covvnnniienniiinniiinns | 2. 396,621 | o 2,250,000 396,621 0 10/15/2043.
559080 AL 0 |Magellan Midstream Partn SrNt 4.250%.. | .. | 06/30/2021. | Basis Adjustment.............cccccoueevves | covvmrerveneivinnicninns | 522,374 | L 3,500,000 522,374 0 09/15/2046.
559080 AM 8 |Magellan Midstream Partn Sr Nt 4.200%.. | .. | 06/30/2021. | Basis Adjustment.............cccccccouewies | covvnnviienniiinniiiinns | v 304,423 | 2,000,000 304,423 0 10/03/2047.
565849 AK 2 |Marathon Oil Corp SrNt 2.800% 11/01/2. | .. | 04/29/2021. | Call ~ 103.7295........ccccoovurrvrunnnes .8,500,000 8,429,860 8,442,015 | ...coooieecis | e 57,985 | ......... 57,985 | ..... 434,688 | 11/01/2022.
585055 BS 4 |Medtronic Inc Sr Nt 3.500% 03/15/25....... .. | 06/30/2021. | Basis Adjustment............ccc.vevrevens [ voverirerinniiniicniines | rernnn 786,685 | oo, 786,685 0 03/15/2025.
589929 5F 1 |Merrill Lynch Mtg Investors RMBS Ser 200 | .. | 06/25/2021. | Paydown 330,729 10,732 ..341,461 07/25/2034.
59166B AA 9 |Metlife Securitization Tr RMBS Ser 2017-.. | .. | 06/01/2021. | Paydown 613,740 14,444 04/25/2055.
59166D AA 5 |Metlife Securitization Trust RMBS Ser 20... | .. | 06/01/2021. | Paydown e 867,247 (423) ... 03/25/2057.
59166E AA 3 |Metlife Securitization Trust RMBS Ser 20... | .. | 06/01/2021. [ PaydOWN............cccomrvnivrmniirinninns | eerverirerenniinniinnies | e 294,188 | i, 294,188 297,529 (3,341) | .... 04/25/2058.
59217G  BY 4 |MetLife Global Funding | SrNt 3.450%... |.. | 06/30/2021. | Basis Adjustment .2,000,000 12/18/2026.
594918 BX 1 |Microsoft Corp Sr Nt 2.875% 02/06/24..... .. | 06/30/2021. | Basis Adjustment. . . 02/06/2024.
59549R AC 8 |Mid State Tr X LBASS Ser 10 CI M1 6.28. | .. | 06/15/2021. | PaYdOWN........oocrvveeriierviieniiiens | cereeieeeiienesiinniins | cevvireees 281,952 237,088 | ..oovvvecrriens | e 44864 | .......cccoove 281,952 02/15/2036.
59549W AB 9 |Mid State Tr LBASS Ser 11 CI M1 5.598%| .. | 06/15/2021. | Paydown 84,831 ...84,830 1 84,831 07/15/2038.
59980Y AB 1 |Mill City Mortgage Trust RMBS Ser 2018-4 | .. | 06/01/2021. | PAYAOWN..........coorvvemiremeiriniins | eoeeerirenerisenieennees | e 997,750 | .........997,750 | ......1,013,142 | ......... 1,011,188 [ oo [ s (13,438) | ..o 997,750 04/25/2066.
59981B AC 8 |Mill City Mortgage Trust RMBS Ser 2019-G| .. | 06/01/2021. | Paydown ....838,643 834,813 3,830 ..838,643 07/25/2059.
59981B  AC 8 |Mill City Mortgage Trust RMBS Ser 2019-G| .. | 06/30/2021. | Basis Adjustment .46,229 11,237,808 46,229 0 07/25/2059.
MMAF Equipment Finance LLC ABS Ser
60700K AA 0 |2020- . [ 06/14/2021. | PaYAOWN...........cvoerrereieciienies [ cevieneiieneisneiinns | v 850,703 | .......... 850,703 | .......... 850,703 850,703 | ... | e | e | e LU OO R 850,703 0 [ oo 790 | 10/14/2021.|1.DFE.........
Morgan Stanley Cap | RMBS Ser 2004-
61744C FB 7 |HE6C . [ 06/25/2021. | PaydOWN.............cvvereereieciienies [ cevieneiienniieneiiinns | v 120,948 | ......... 120,948 | ......... 111,272 116,359 | oo | e 4589 | s [ 4,589 | .. [ s 120,948 0 502 | 08/25/2034. | 1.AFM.........
Morgan Stanley Cap | Tr CMBS Ser 2011-
617459 AD 4 |C2 . [ 06/01/2021. | PaydOWN............cvvorieriieniienins [ o | 23317112 | ..... 23,317,112 | ..... 23,590,624 | ......... 23,289,689 | ....cccovvivnriies | i 27423 | | e 27423 | .o 23,317,112 0 ... 436,536 | 06/15/2044. | 1.AFM.........
Morgan Stanley Mtg Ln Tr RMBS Ser
61749T AA 2 |2006-1 . 06/25/2021. | PaydOWN...........ccvvorieriiiriiinins [ e | v 178423 | ... 178423 | ............ 35,524 235,524 | | 142,899 | oo | e 142,899 | ..o | e 178,423 (U I 1,042 | 08/25/2036.|1.D FM.........
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Morgan Stanley BAML Tr CMBS Ser 2013-
61761Q AC 7 |C8 . | PaYAOWN. ..o [ e | e A4,T4E | 44,745 | ........... 44,387 | oo 44,551 194 194 | e | s 44745 | ... 503 |12/15/2048.|1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762D AU 5 |C9 . .| Paydown 373,960 | .......... 359,075 371,249 2,711 2,711 | oo | e 373,960 |...... 0 | e 5,125 | 05/15/2046. | 1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762M BU 4 |C10 . .| Paydown 1,323,161 | ....... 1,362,837 | .coovvenne 1,327,796 | ..o | e (4,635) [ .ooovvrcririns [ e (4,635) | ..ooverrrerinn 1,323,161 |...... 0. 21,578 |07/15/2046. | 1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762T AC 0 |C11 .| Paydown 2,188,388 2,253,973 2,197,253 | oo | e (8,864) [ ..oovvrrveris [ e (8,864) | ..oovernrerrinnn 2,188,388 | ...... 0 35,078 | 08/15/2046. | 1.AFM.........
Morgan Stanley Cap | Tr CMBS Ser 2014-
61764) AA 4 |MP .| Paydown 1,300,000 | ....... 1,328,818 | ...cccoone 1,302,745 (2,745) (2,745) | ..o 1,300,000 |...... 0. 18,790 | 08/11/2029. | 1.AFM.........
Morgan Stanley Cap | Tr CMBS Ser 2014-
61764) AE 6 |MP .| Paydown 3,000,000 | ....... 3,044,455 3,003,291 | oo [ e (3,291) [ oo [ e (3,291) | oo 3,000,000 |...... 0 | . 46,474 |08/11/2029. | 1.AFM.........
Morgan Stanley BAML Tr CMBS 2015-C20
61764R BD 9 [CI .| Paydown 909,150 | .......... 907,913 907,811 | oevoevrerrvcens | e 1,340 | v [ e 1,340 | v | e 909,150 |...... 0. 14,502 | 02/15/2048. | 1.AFM.........
Morgan Stanley BAML Tr CMBS 2015-C20
61764R BG 2 |Cl A PAYAOWN. ..o [ | e | e | e TT672 | oo 69,552 | ..ocveerieriinies | v (69,552) | ..ovevevereriis [ e (69,552) | ...vvvovererenrien | v | e 0 | e 6,188 | 02/15/2048.|1.B FE.........
Morgan Stanley BAML Tr CMBS Ser 2015-
61764X BG 9 |C21 .| Basis Adjustment. 5,332,121 | oo 172,864 | oo [ | v | v | verennrnennenens0 e | e 172,864 |...... 03/15/2048.| 1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2015-
61765L AS 9 |C24 .| Paydown 1,722,406 | ....... 1,773,720 | oo 1,737,979 [ v | e (15,573) | ooverrerreries [ e (15,573) | vveveverrirenne 1,722,406 |...... 0. 24,963 |08/15/2047.|1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2016-
61766L BQ 1 |C28 .| Paydown 969,638 | .......... 998,713 978,676 | ... | e (9,038) [ .ooovvvnrinris [ e (9,038) | coooverrerrirees | e 969,638 | ....ovrrreriens | eerrerrireniienes | o0 [ 13,292 | 04/15/2025. | 1.AFM.........
626717 AF 9 |Murphy Oil Corp SrNt 4.950% 12/01/22.. |.. A V@OUS. o [ e 3,000,000 | ....... 2,874,066 2,969,900 3,847 3,847 | oo 2,973,747 | oo | v 26,253 | .........26,253 | ..... 272,683 | 12/01/2022.|3.C FE.........
62927# AD 8 |NFL Ventures LP Sr Gtd Nt Ser 2015-ATr. | .. .|Redemption  100.0000..........ccccres | vovrrrrirmrrrervnrnrirenns 1,434,728 | ...... 1,434,728 | ........... TA34,728 | oo [ | e | s | s 1434728 | oo [ | 0 [ e 20,301 |03/31/2024. | 1.EFE.........
NRZ Advance Receivables Trust LBASS
62942Q CR 2 |Ser | V@MIOUS. ... [ s 45,290,000 | .......... 209,501 | .o [ [ [ | e 0 |, 209,501 |...... 08/15/2053. | 1.AFE.........
NRZ Advance Receivables Trust LBASS
62942Q CS 0 |Ser L Various.......veiicis 2,400,000 | ..coovornnne 9,076 | oo e | e | e | o0 | v 9,076 |...... 08/15/2053.|1.C FE.........
NRZ Advance Receivables Trust LBASS
62942Q CT 8 |Ser A VAOUS. ..o | e 1,900,000 | ..oovnrne TATTY | oo [ [ | | o0 | v | v 14,779 |...... 08/15/2053. [ 1.F FE..........
NRZ Advance Receivables Trust LBASS
62942Q CW 1 |Ser .| Various.. 7,600,000 ..19,785 | ...... 09/15/2053. | 1.AFE.........
NRZ Advance Receivables Trust NRART
62942Q CX 9 |2020 | Various......ceevciis 500,000 | ...ocovrene 2,571 | o [ [ | e | o0 |, 2,571 |...... 09/15/2053. | 1.C FE.........
NRZ Advance Receivables Trust LBASS
62942Q DB 6 |Ser | VariouS. ... 1,600,000 | ..coovvrenen 6,047 | oo | e | e | e | eeeensnnieeens0 | v 6,047 |...... 10/15/2052. | 1.AFE.........
NRZ Advance Receivables Trust LBASS
62942Q DC 4 |Ser . .| Basis Adjustment. 100,000 | ovvericeneeen355 | o [ | e | e | 0 e | o395 | 10/15/2052. | 1.C FE.........
637432 ND 3 |National Rural Utilities Coop Sr Nt 2......... . . | Basis Adjustment 11,500,000 | .oceeet e 727,876 | coeoeereeeencinieereens | covereereinsinnieins [ eeverneeereennnns | oevneenennnnniees | sevneeeeneneneesns0 | eovvenesiienens | cveneennnnn 727,676 | oo 01/27/2025. | 1.E FE.........
637432 NP 6 |National Rural Utilities Coop Sr Nt 3......... . . | Basis Adjustment 3,500,000 L0 e | e 347412 02/07/2028. [ 1.E FE.........
63860H AD 1 |Nationstar Home Equity Loan Tr RMBS Ser| .. .| Paydown 495,617 476,672 | ..o | e 18,946 | oo | s 18,946 | ..o | errerrenendB95,817 | s | e | e 0 [ i 706 |03/25/2037.|1.AFM.........
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641062 AE 4 |Nestle Holdings Inc. Sr Nt 3.500% 09/2... | .. | 06/30/2021. | Basis Adjustment.............ccccocouereies [ coviiemniiinnriinnniinnns | o 207,047 | ....... 2,000,000 | .......... 207,047 | oo [ e e [ | 0 | oo | e 207,047 |.... 0 09/24/2025.|1.D FE.........
Neuberger Berman CLO Ltd CLO Ser
64133G AA 8 |2020-37 .. [06/25/2021. | Call - 100.0000..........ccvevmmririnrries [ o | e 5,000,000 | ....... 5,000,000 | ....... 5,000,000 5,000,000 | ..ooovvierierins [ e | e | e 0 { oo [ e 5,000,000 0 [ 67,594 |07/20/2031. [1.AFE........
Neuberger Berman CLO Ltd CLO Ser
64133G  AG 5 |2020-37 .. [06/25/2021. | Call  100.0000.........coovveremrerernies [ eeveereiiennieneiiienns | oo 20,000,000 | ..... 20,000,000 | ..... 20,000,000 | ......... 20,000,000 | ..ocveciicrienis | e [ | e 0 | oo | e 20,000,000 0 ... 332,375 | 07/20/2031. | 1.C FE.........
New Residential Mtg Ln Tr RMBS Ser
64828A AA 1 |2014- .. [ 06/01/2021. | Paydown..........cccovvveiiinriiciinniienns [ e | i 127,505 | .......... 127,505 | .......... 130,294 130,150 (2,645) (2,645) | ..o | e 127,505 |.... (O I 1,944 | 01/25/2054. | 1.AFE.........
New Residential Mtg Ln Tr RMBS Ser
64828C AA 7 |2018- .. [ 08/01/2021. | PaYAOWN..........coveerririieriiienies [ o | e 1,373,519 | ... 1,373,519 | ... 1,495,292 | ..coooone 1,490,197 [ oo [ e (116,678) | v | v (116,678) { ..o | e 1,373,519 0 .. 25,732 |03/25/2036. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64828G  AD 2 |2019- .. [ 08/01/2021. | PaYAOWN..........coveerveeriieriiienies [ eevieeieineeiineniienes | e 1,551,946 | ....... 1,551,946 | ....... 1,587,589 | ... 1,583,390 [ ..ooovvverririens [ s (31,444) | .o [ s (31,444) | ..o | e 1,551,946 0 .. 22,122 |09/25/2059. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64828M AA 5 |2017- .. [ 08/01/2021. | PAYAOWN..........corveervieriireniiienies [ ceviereiineeiiineiieees | v 396,977 | .......... 396,977 | .......... 400,601 399,679 (2,702) (2,702) | ..o | e 396,977 |.... 0 [ 6,568 |04/25/2057.|1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64828X AA 1 |2020- .. [ 08/01/2021. | PaYAOWN..........corvoervierrireniiienies [ ceviereiinneiieneiieees | e 312,579 | ....cccces 312,579 | ..o 317,463 316,967 | ..oovvverrreens [ s (4,388) | ..o [ e (4,388) | ..o | e 312,579 |.... 0 [ 3,572 | 11/25/2059. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64829D AG 1 |2014- .. [ 06/01/2021. | PaYAOWN..........oocveerrvieriiieriienis [ cevenieiieeeiiiecniiieens | e 79,503 | oo 79,503 | ..o 81,099 281,007 [ [ s (1,504) | ..o [ e (1,504) | oo | e 79,503 |.... (U I 1,204 | 11/25/2054.|1.CFE.........
New Residential Mtg Ln Tr RMBS Ser
648290H AD 9 |2016- .. [ 06/01/2021. | PaYAOWN..........corvoerieriiieriiienies [ ceviereiieneiiinniieens | v 244916 | .......... 244916 | .......... 247,480 246,852 | ....ooovverirrenns [ s (1,937) | oo [ e (1,937) | oo | e 244916 | ... 0 [ 3,396 |09/25/2056. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64829K BW 9 |2017- .. [ 068/01/2021. | PaYAOWN..........ocvoerriieriireriiienies [ ceviereiieneiiieneiiienns | v 255439 | ......... 255439 | .......... 254,161 254214 | oo | e 1,225 | oo [ 1,225 | e | e 255439 | ... (U I 4,116 |03/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64829L AA 6 |2016- .. [ 068/01/2021. | PaYAOWN...........orvoerriiereireriiienins [ e | e 116,907 | ......... 116,907 | .......... 117,783 117,722 (815) [CCHEC) T O ISV 116,907 |.... (U I 1,860 | 11/25/2056. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830B AA 5 |2017- .. [ 06/01/2021. | PaYdOWN...........rvvervieriiieriiienies [ ceviereiieneiiieneiienns | v 381,343 | ......... 381,343 | ......... 394,208 390,826 | ...coovverrrrenns [ s (9,483) | ..o [ e (9,483) | ..o | s 381,343 0 6,245 | 08/27/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830B AQ 0 |2017- .. | 06/01/2021. | Paydown . 89,468 | ............ 89,468 | ............ 84,547 85,059 [ [ i 4409 | s [ 4409 | oo [ s 89,468 | ... (U I 1,435 | 08/27/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830C AA 3 |2019- .. [ 06/01/2021. | PaydOWN............cvvereeeriiraciiienies [ e | v 190,401 | .......... 190,401 | .......... 191,088 190,958 (557) (B57) | coveercerereeeries | e 190,401 |.... (U I 3,087 |09/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830D AB 9 [2019- .. [ 06/01/2021. | PaydOWN...........orvoerrerriereiienins [ o | v 972,611 | .......... 972,611 | ....... 1,007,260 | ........... 1,002,272 | oo [ s (29,661) | ..oovvvrerieins [ v (29,661) | ..ovveveerirrrien | e 972,611 |.... 0 ... 17,521 | 12/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830G AB 2 |2018- .. [ 06/01/2021. | PaydOWN...........ccvoecreereieceiienies [ e | v 905,445 | .......... 905,445 | .......... 930,424 927,356 | ..o | e (21,911) | oo [ (21,911 | oo | e 905,445 | .... 0 .. 15,401 | 12/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830G AB 2 |2018- .. | 06/30/2021. | Basis Adjustment . 86,802 | ....... 1,570,493 | ........... 86,802 [ ...ooovvecriierenienins | e | e [ e | e (U OO ISP 86,802 |.... 0 12/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830H AA 2 |2019- .. [ 06/01/2021. | PaydOWN.............cvvereeiceiiereiienies [ e | e 1,351,123 | ... 1,351,123 | ... 1,375,702 | ........... 1,370,833 | ..o [ s (19,710) | oo [ v (R A10) 1 OIS I 1,351,123 | ... 0 ... 16,414 | 02/25/2049. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830K AA 5 |2018- .. [ 06/01/2021. | PaydOWN...........ccvverivriiiriiienins [ o | v 934,717 | .......... 934,717 | ....... 1,000,108 991,073 | .o | e (56,356) | ...oovvvoeriis [ e (56,356) | ..o | e 934,717 |.... 0 ... 18,198 | 05/25/2058. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830M AG 8 |2019- .. [ 06/01/2021. | PaydOWN............ccvverieiriieniiienis [ e | v 774,833 | .......... 774833 | ......... 795,717 750,200 | ..ooovveevniiinns | e 24,633 | .o [ e 24,633 | ..o [ s 774,833 | ... 0 ... 15,907 | 08/25/2059. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830T AD 0 |2020- .. [ 06/01/2021. | PaydOWN...........ccvveriviriiieniienins | e | v 824,645 | .......... 824,645 | .......... 848,121 845,332 | ..o | e (20,687) | ..o [ s (20,687) | ..o | e 824,645 | ... 0 ... 11,868 | 10/25/2059. | 1.AFM.........
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New Residential Mtg Ln Tr RMBS Ser
64830W AD 3 |2019- .1 06/01/2021. | PaYdOWN......c..coveereeeeeceieeneinirinee | vevrereeneeneeneseeserenns | cereerenns 820,382 | .......... 820,382 | .......... 843,012 838,548 | ..o | e (18,166) [ ...eovvevcerene (18,166) | .eoveereereecenee | rvene 820,382 0. 10,590 | 12/25/2058.| 1.AFM.........
65339K BQ 2 |Nextera Energy Capital SrNt 2.750% 05. | .. | 06/30/2021. | Basis AdjuStment.............ccccuverreres | coriverimrinniiiniiiseis | cvieriene 126,440 | ....... 2,000,000 | .......... 126,440 | oo [ | | e | o0 | e | 126,440 0 05/01/2025. | 2.A FE.........
65342Q AL 6 |NextEra Energy Operating Sr Nt 3.875%.. | .. | 06/30/2021. | Basis Adjustment 36,850 | .......... 670,000 | ............ 36,850 36,850 0 10/15/2026. | 3.AFE.........
65473P AJ 4 |Nisource Inc SrNt 3.600% 05/01/30........ .. | 06/30/2021. | Basis Adjustment............ccccveveviies [ | e 417,392 | ....... 2,000,000 | .......... A17,392 | i [ e [ e [ | 0 [ oo | e 417,392 0 05/01/2030. | 2.B FE.........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 . [ 06/01/2021. | PAYAOWN.......vvvvvrrireirerineineirnens | cornerinnsissssesinsinns | oeveseesssinns 738 | oo 738 | oo 738 737 I TN IV I 738 0 15 | 03/25/2034. | 1.AFM.........
Northwest Airlines LBASS EETC Ser 2001-
667294 AW 2 |1 . [ 04/01/2021. | PaydOwn..........ccovvierinriiciiniiieens [ e | e 358,932 | .......... 358,932 | .......... 359,541 352,496 6,479 (43) 8,436 | ...oovveriries | e 358,932 0 .. 12,636 | 10/01/2023.|3.B FE.........
Northwest Airlines LBASS EETC Ser 2001-
667294 AW 2 |1 .1 06/23/2021. | Redemption ~ 100.0000.........cccooer | corrremerrerirerincirns | e 2,160,804 | ....... 2,160,804 | ....... 2,164,469 | ........... 2,122,057 | ........ 39,005 (257) 38,748 | .o 2,160,804 0. 196,852 | 10/01/2023.|3.B FE.........
NRRC-D Facilities Corp CTL GSA Rev Bd
o 67020B AA 8 |Ls .| 06/07/2021. | Redemption ~ 100.0000.........cccov. | cornrermrrmiinerirerires | coerein 193,623 | ...coooue. 193,623 | ..ccoooeee 193,623 193,623 | .oooeevrrenriees [ v | e | e (1 ORI ISV 193,623 0| e 5,248 | 11/07/2023.|1.B ..............
Ocwen Master Adv Rec Tr LBASS Ser
g 67575N  BW 2 [2020-T . [05/20/2021. | VAIIOUS.......cvorvenrererereerensserneniens | coneesesinssinsssissinns | eveneenes 351,205 | ..... 66,940,000 | .......... 351,205 | .oovereereeireirerienes | crerineineninns | e | e | e (11 ORI ISV 351,205 0 08/15/2052. | 1.A FE.........
N Ocwen Master Adv Rec Tr LBASS Ser
-_\ 67575N  BX 0 [2020-T . 1 05/20/2021. | Various.........cccrevereverneenne 9,402 | ...... 1,570,000 | ..cooovvrenees 9,402 | covoiierineinerienies | eerrenineinenns | e | e | e (V1 IO 9,402 0 08/15/2052. | 1.C FE.........
fe)) Ocwen Master Adv Rec Tr LBASS Ser
67575N  BY 8 |2020-T .. | 05/20/2021. | Various. 7,59 | ... 1,154,000 7,596 0 08/15/2052.
679574 AG 8 |Old Dominion Elec 1st Mtg Bd 6.210% 12 | .. | 06/30/2021. | Basis Adjustment 233,301 | ....... 1,500,000 233,301 0 12/01/2028.
OneMain Direct Auto Rec Tr LBASS Ser
68268X AA 9 |201 o+ | 06/14/2021. [ PAYAOWN......ooevvriirirrieirinisniieis | ervererenssiissssssseninns | coveens 3,247,497 | ....... 3,247,497 3,247,382 115 15 | e | e 3,247,497 (VN 45,989 |12/16/2024.|1.AFE.........
68389X BN 4 |Oracle Corp SrNt 3.250% 11/15/27......... .. | 06/30/2021. | Basis AdJUSIMENL..........coceremrerneers [ e | e 760,629 | ....... 9,000,000 | .everse 760,629 | cooovcernerrrireircrins | verrenienineenns [ crvenieninenninnes | vevrneenennnees | eevernsenennen0 | e | e 760,629 0 11/15/2027. | 2.AFE.........
68389X CE 3 |Oracle Corp SrNt 2.875% 03/25/31......... .. | 06/30/2021. | Basis Adjustment 34,005 | .o 825,000 0 03/25/2031. | 2.AFE.........
686514 AE 0 |Orlando Health Obligated Grp Nt 3.777%. | .. | 06/30/2021. | Basis AdJUSIMENL...........cccrvvenerrnnes | verernerrneiserierrenes | crv 1,112,426 | ....... 8,000,000 | ....... 1,112,426 0 10/01/2028. [ 1.F FE..........
68902V AK 3 | Oftis Worldwide Corp SrNt 2.565% 02/15. | .. | 06/30/2021. | Basis Adjustment ...70,067 | .......... 180,000 70,067 0 02/15/2030. | 2.B FE.........
PNC Bank NA Sub Bk Nt 2.700%
69349L AG 3 |11/01/22 .. | 06/30/2021. | Basis Adjustment............cccvevevniies [ v | v 146,895 | ....... 1,900,000 | .......... 146,895 146,895 0 11/01/2022. | 1.G FE.........
69352P AQ 6 |PPL Capital Funding Inc Sr Nt 4.125% 0.. .. | 06/30/2021. [ Call  113.6770......ccccmvvrmrrrernnns | errrvrrnerrrerieeinenns | eoveees 1,591,478 | ....... 1,400,000 | ....... 1,647,016 cernenen 1,635,436 | oo ..(235,436) | ...... (235,436) | .....232,384 | 04/15/2030. [ 2.AFE.........
69362B AY 8 |PSEG Power LLC SrNt 4.150% 09/15/21 | .. | 06/15/2021. [ VANIOUS..........cooevrvririerireriniiiiniins | cevierinsiisniiisniseies | v 19,250,000 | ..... 19,250,000 | ..... 20,050,873 | ......... 19,352,684 | ....covcvvcviriies | 000eeen(65,923) | oo [ eeeeeenn(65,923) [ oo | s 19,286,767 | ..ooovvverrrerans [ o (36,761) | ........ (36,761)| .....599,156 | 09/15/2021.| 2.A FE.........
70069F CH 8 |Park Place Securities Inc RMBS Ser 2004- | .. | 06/25/2021. | PAYAOWN..........courvmereeremmeereniieins | oveessersensenesseesnnes | oevenenes 249,450 | .......... 249,450 | ......... 239,628 247,795 A, B854 | oo | e 249,450 0 | e 1,217 | 10/25/2034. | 1.AFM.........
70069F DM 6 |Park Place Securities Inc RMBS Ser 2004- | .. | 06/25/2021. | PaydOWN............ccveiverieeiiinniinnins | vevernreinsissninesiienes | cvvenes 1,381,247 | ....... 1,381,247 | ....... 1,329,882 | ...ccovene 1,368,997 | ..oovvvevvrrriens | e 12,250 | coovvereeriienns | e 12,250 { oocveererereenens | cervirenns 1,381,247 0. 10,374 | 12/25/2034. | 1. AFM.........
701094 AM 6 |Parker-Hannifin Corp SrNt 2.700% 06/1.. | .. | 06/30/2021. | Basis Adjustment 94,767 | ....... 2,000,000 | ..coonnee. 94,767 94,767 0 06/14/2024.| 2.A FE.........
70163# 0 | Parliament Funding (Owl Rock) Nt 2.944.. | .. | 06/30/2021. | Redemption ~ 100.0000..........cccco. | orvvurmrererireninnienns | ovvienas 800,000 | ......... 800,000 | .......... 800,000 652,101 | ..o | e | e | e | | 800,000 0. 14,587 |07/15/2030.|2.B PL..........
Parmer 31 (Austin TX) CTL Pass CTL Ser
70176@ AA 7 |A .. | 06/15/2021. | Redemption ~ 100.0000.........ccccco. [ corrrurmrircmnirniiienirns | o 239,089 | .......... 239,089 | .......... 240,882 240,448 | ...cooocviins | e (1,360) [ ..ooveveirnins [ e (1,360) | coooovverrrieeees | o 239,089 0| e 3,462 | 01/15/2032.
717081 DT 7 |PfizerInc SrNt 5.600% 09/15/40............. .. | 06/30/2021. | Basis AJUStMENL...........veveerirerene [ rrerirererieriinisirnes | vveene 1,027,663 | ....... 2,585,000 | ....... 1,027,663 ....1,027,663 0 09/15/2040.
737446  AQ 7 |Post Holdings Inc SrNt 4.625% 04/15/3... | .. | 06/30/2021. | Basis Adjustment L12,104 1,162,000 12,104 0 04/15/2030.
74041C  AA 7 |Preferred Term Sec Ltd VI LBASS FIt Rt N | .. | 06/28/2021. | Paydown 349,988 | .......... 349,988 286,105 | ..ocvverireriiens | o 63,884 | ..o ...349,988 0 09/26/2034.
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T4041E  AC 9 |Preferred Term Sec Ltd VI LBASS Mezz Nt| .. | 06/23/2021. | Paydown 16,972 | 16,972 942 | oo | e 16,029 16,972 0 03/23/2035. | 3.B FE.........
74041N  AA 3 |Preferred Term Sec Ltd VI LBASS Sec Nt.. | .. | 06/24/2021. | Paydown v 048,111 648,111 | .. 576,284 | ...ooovvvvvviiiens | e 71,828 0 12/24/2033.
74041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser. | .. | 06/24/2021. | PaydOwn..........c.ccccourirunriveiinninnns [ e | e 659,070 659,070 | .......... 431,691 520,859 | ..ovvververcrers | e 138,211 0 12/24/2033.
74042H 5 | Preferred Term Sec Ltd LBASS XIX Flt Rt.. |.. | 06/22/2021. | Paydown 502,677 502,677 342,989 388,504 | ..o | e 114,173 0 12/22/2035.
74042)  AA 1 |Preferred Term Sec Ltd LBASS XXI Nt Ser | .. | 06/22/2021. | Redemption ~ 100.0000..........ccoco. | coverrvvermmrimrniirinns | e 852,406 852,406 649,960 703,368 |...cooovvrivcriranis | s 149,038 0 03/22/2038.
74042W 2 |Preferred Term Sec Ltd LBASS FIt Rt Nt C | .. | 06/23/2021. | Paydown 10 10 [ oo 7 8 2 0 09/23/2035.|1.C FE.........
74043A AC 5 |Preferred Term Sec Ltd LBASS XXIII Nt Se| .. | 06/22/2021. | Paydown 5,450 5450 | oo 3,586 | ..o 4,517 933 0 11 112/22/2036.|2.B FE.........
Prime Mortgage Tr RMBS Ser 2005-4 CI
74160M KU 5 |2A9 .| 06/01/2021. | Paydown 62,355 | ..coooenacd 65,442 | ..ccoooennn 53,300 56,614 (81) (CCH) 1 TR ISR 56,533 | ..oocveeeriiians [ e 5821 | ........5821 | ... 1,279 | 10/25/2035.|1.D FM.........
PRISA LHC LLC SrNt SerA 3.530%
74264 AA 4 |04/15 oo [ 04/15/2021. | MALUTILY.......cvooeveerierieerineniis [ e | o 13,000,000 13,000,000 | ..... 13,000,000 | ......... 13,000,000 | ..ocvovmivirnies | i | e | e 0 [ e | e 13,000,000 | ...oovverrrieans [ v | ervireriinenn0 [ 229,450 |04/15/2021. [1.F ..cccvveneve
74924D AA 7 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/01/2021. | Paydown..........coocvvimviiimiiiiniiiinns | o | cevvines 104,397 121,073 | oo 87,702 W8T 702 | e [ [ | e (O OO ISP 87,702 | ..o [ e 16,695 | .........16,695 | ......... 3,380 |09/25/2037.|1.D FM.........
Residential Asset Secs Corp RMBS Ser
754068 AE 7 |200 .. [ 04126/2021. | PaydOwN...........cccoovrviinniiiriinnis [ o | v 153,847 153,847 | ..covooee 132,693 153,563 284 345 | 03/25/2036. | 1.AFM.........
75513E  CE 9 |Raytheon Tech Corp SrNt 2.800% 03/15/|.. | 06/30/2021. | Basis Adjustment. 60,851 4,000,000 | ....ccoeen. 60,851 03/15/2022. | 2.AFE.........
75513E CG 4 |Raytheon Tech Corp SrNt 3.200% 03/15/|.. | 06/30/2021. | Basis Adjustment..............c.cccovuvinees [ ovsrrvienniiinniiinnis | o 128,555 | ....... 2,000,000 | .......... 128,555 03/15/2024. | 2.AFE.........
Renew LBASS Ser 2017-1A CIA 3.670%
75973L  AA 6 |09 . [ 06/20/2021. | PaydOWN............cvvviriiriinniiinies [ e | o 117,262 17,262 | .......... 117,231 117,236 26 957 | 09/20/2052. | 1.AFE.........
Renew LBASS Ser 2021-1 CIA  2.060%
759758 AA 6 |11/ . [ 06/20/2021. | PaydOWN............ocvvvrviriiciiinies [ e, | v 399,910 399,910 | .......... 399,850 60 11/20/2056. | 1.AFE.........
Renew LBASS Ser 2021-1 CIA 2.060%
759758 AA 6 |11/ .. | 04/20/2021. | Paydown 141,832 141,832 141,811 21 0 11/20/2056.
761118 HD 3 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/30/2021. | Basis Adjustment 164,549 952,323 164,549 0 09/25/2035.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl .. | 06/15/2021. | Paydown 69,925 | ............ 69,925 | ............ 70,791 ...69,853 71 0 336 |03/15/2033.
784710 AA 3 |06 .. | 06/30/2021. | Basis AQJUSIMENt..........cocrrreerrres [ cevreereinreiinneiienes | e 550,845 | ....... 5,000,000 | .......... 550,845 0 06/01/2027.
785592 AM 8 |Sabine Pass Liquefaction 1st Lien Nt 5.... |.. | 06/30/2021. | Basis AdjuStmMent..........ccccovvurrines | corvvemnriverireninnienns | covvienes 151,701 | ....... 1,500,000 | .......... 151,701 0 03/01/2025.
SACO | Tr RMBS Ser 2006-5 Cl 1A
785811  AA 8 {0.392% .. | 06/25/2021. | Paydown 50,567 | ..ocoornees 46,293 | ............ 15,971 28,978 [ e e [ | s [V ORI IOV 15,978 | .o | s 34,589 | ........34,589 | ............ 94 | 04/25/2036. | 1.AFM.........
82967N BE 7 |Sirius XM Radio Inc SrNt 4.625% 07/15.. | .. | 06/30/2021. | Basis Adjustment.............cccocuveeev | corvrimreriimnniiriniiins | ceveiienens 10,766 670,000 | ............ 10,766 | ..o | v | eeneiseneinnniins | cereeeseneiienes | e 0 [ oo [ e 10,766 07/15/2024.|3.CFE.........
Soundview Home Eq Loan Tr RMBS Ser
83612M AF 4 |2006- .. [ 06/25/2021. | PaydOWN............coooceeerieieriiienies [ e | e 2,332,161 | ....... 2,332,161 | ....... 2,267,663 2,308,474 23,688 2,332,161 | oo | oo | ceeereieinneiini0 | i 4,445 | 12/25/2036.
84861T AD 0 |Spirit Realty LP SrNt 4.000% 07/15/29.... | .. | 06/30/2021. | Basis AdJUSIMENL..........cc.ccocvveriinies | corimrinriiiniicnniiens [ v 472 950,000 | ....oovvvernnne 472 472 07/15/2029.
857477 BM 4 | State Street Corp SrNt 2.901% 03/30/2... | .. | 06/30/2021. | Basis Adjustment 202,512 | ...... 3,000,000 | .......... 202,512 | e [ e [ | e | cesnennnnenen0 | s | s 202,512 03/30/2026.
858912 AF 5 |Stericycle Inc SrNt 5.375% 07/15/24....... .. | 06/30/2021. | Basis Adjustment. 6,182 667,000 | .............. 6,182 6,182 07/15/2024.
863173 AC 4 |Stratus CLO Ltd CLO Ser 2020-2A CIA 1 .. [ 06/10/2021. | PAYAOWN...........ccoooirveeimrirariinnnes [ cevieneiieseiiinniiienns | s 1,400,000 | ....... 1,400,000 | ....... 1,400,000 | ........... 1,400,000 [ ..ooocvioicriinns [ e | e | e 0 [ oo | e 1,400,000 10/15/2028.
863173 AE 0 |Stratus CLO Ltd CLO Ser 2020-2A CIBA1... | .. [ 06/10/2021. | PaydOWN...........ccccoomemviremriinrriienies [ oo | e 1,050,000 1,050,000 | ....... 1,050,000 | ........... 1,050,000 [ ..o | e | v | s 0 ....1,050,000 10/15/2028.
86358E CL 8 |Structured Asset Inv Ln Tr RMBS Ser 2003 | .. | 06/25/2021. | PAYAOWN...........oorveereeereireniins | eoeerieneeiseniiennees | oevenenns 158,000 158,000 | .......... 145,200 154,543 3,457 158,000 07/25/2033.
86358E EK 8 |Structured Asset Inv Ln Tr RMBS Ser 2003 | .. | 06/25/2021. | PaydOWN............cccvvviiiinninrinniies | coviverinsisniiisiiinnies | v 652,080 652,080 | ......... 653,092 652,932 (851) 10/25/2033.
86358E HQ 2 |Structured Asset Inv Ln Tr RMBS Ser 2004 | .. | 06/25/2021. | PaydOWN.............coovvveimviimiiiiniins | eoirnieneiiinniisnnnes | v 201,719 201,719 | oo 187,473 191,233 | oo | s 10,486 | ....ccoovvvrnne ..201,719 04/25/2034.
86358E LS 3 |Structured Asset Inv Ln Tr RMBS Ser 2004 | .. | 06/25/2021. | PaydOWN............ccooviviiiiininrinninns | covivevienisniisiinnies | cvveriens 102,623 102,623 | .......... 102,530 102,549 T4 | s | e T | i | e 102,623 09/25/2034.
86358E QJ 8 |Structured Asset Inv Ln Tr RMBS Ser 2005 | .. | 06/25/2021. | PaydOwN.............coovvveimviinmeiiiniins | eovereeieneiiinniisnnnes | v 261,044 261,044 | ... 244,402 258,754 2290 | | eeiiennenni2,290 | | e 261,044 02/25/2035. | 1.AFM.........
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863598 JU 6 (2004- o .. [ 06/01/2021. | PAYAOWN.......coonivreireireiinrieniiens | e | oevesseisnsinn 244 284 | oo [ e [ | e 0 244 0 5 | 03/25/2034.
86359U AE 9 |2006- . | 06/25/2021. | Paydown 97,458 ..97,458 ..93,021 ...93,631 3,827 3,827 97,458 0 04/25/2036.
TIAA Real Estate CDO Ltd CMBS Ser
87246A AH 1 |2007-C .. | 06/10/2021. | PaYAOWN.......coorvrrvrrriririrrierieies [ roverirenesneesseinnrnes | vveens 1,960,570 | ....... 1,960,570 | ....... 1,840,684 | ........... 1,840,684 | ...ccooovvvviicnns | e 119,887 0 53,641 |08/15/2039.
87264A BE 4 |T-Mobile USA Inc 1st Lien 3.875% 04/15. | .. | 05/27/2021. | Tax Free EXChange........ccccccueiceees [ vovvvvvneiiverirnninnins | o 5,654,202 | ....... 5,000,000 5,698,850 5,681,625 | ....coovovvrveries | e (27,423) | .. 0. 119,479 | 04/15/2030.
87264A BJ 3 |T-Mobile USA Inc 1st Lien 2.550% 02/15. | .. | 05/27/2021. | Tax Free EXChaNGe.......ccouwuvvevvees | covvrrmmerirererereneens | woveeen 2,569,507 | ....... 2,500,000 | ........ 2,573,150 2,572,097 (2,590) [V 10)  —— 2,569,507 0 58,969 | 02/15/2031.
87264A BK 0 |T-Mobile USA Inc Nt 3.000% 02/15/41..... .. | 05/27/2021. | Tax Free EXChange..........cccoevveees [ wverieeeneernseiineiinns | vvenne 4,881,821 | ....... 5,000,000 | ....... 4,879,400 | .....ouc. 4,880,117 | oo | e 1,703 | e [ o 1,703 | e | i 4,881,821 0. 96,250 | 02/15/2041.
87264A BP 9 |T-Mobile USA Inc Nt 2.250% 11/15/31..... .. | 05/27/2021. | Tax Free EXChange.........cc..coevvvevis [ vovmvrrereresinseisiiens | eveeee 2,339,791 | ....... 2,340,000 2,339,766 2,339,772 19 19 2,339,791 0. 30,566 | 11/15/2031.
87272Q AA 8 |TLF National Tax Lien Trust LBASS Ser 20 | .. | 04/15/2021. | Paydown ..78,151 ..78,151 77,993 ..78,121 30 0 805 |12/15/2029. [1.AFE.........
Tax Ease Funding LLC RMBS Ser 2016-1A
87677Q¢ AA 9 |CI .. | 05/15/2021. | PaYAOWN.......coorvrrvrcririririicrienns [ roverirenerseesseinnrnes | vveene 1,248,555 | ....... 1,248,555 | ....... 1,24479% | ........... 1,246,572 | ..oovvvciciciacns | e 1,983 | oo 0 06/15/2028. | 1.AFE.........
89054X AD 7 |Topaz Solar Farms LLC Nt 4.875% 09/30/| .. | 04/14/2021. [ Various...........ccccccmevenncs 2,770 | cooeeeeiseineniens | e 0 09/30/2039. | 3.B FE.........
Towd Point Mortgage Tr RMBS Ser 2017-4
891730 AA 5 |C . [ 06/01/2021. | PAYAOWN.......covnerrirrireiierieninens [ coneirssissisesieninns | coeeeies 912,621 | .......... 912,621 | .......... 947,701 947,019 | .o | s (34,398) | .oovevrerceres [ e (34,398) | .voveerirerins | e 912,621 0 | e 5,067 | 06/25/2057. | 1.A FM.........
Towd Point Mortgage Tr RMBS Ser 2018-3
89175M AA 1 |C .. [ 06/01/2021. | PAYAOWN......ccourvrrerereiseinerinnes [ erverieeesseesssniseines | veeens 1,011,591 | ...... 1,011,591 | ...... 1,045,685 | ........... 1,042,771 [ oo | s (A< ) [T DS (31,180) [ eoveveermrverenn | e 1,011,591 0. 15,921 | 05/25/2058. | 1.A FM.........
Towd Point Mortgage Tr RMBS Ser 2018-3
89175M AA 1 |C . | 06/30/2021. | Basis Adjustment. 95,548 | ...... 1,771,249 | ... 95,548 | .o | e | e | e | e (1 IO ISV 95,548 0 05/25/2058. | 1.A FM.........
Towd Point Mortgage Tr RMBS Ser 2018-6
89176L AL 8 |C . [ 06/01/2021. | PAYAOWN.......covnvrrrrnirerieriesinens [ eoneerenissinersenins | coeeeines 150,951 | wovvvnnee 150,951 | wovvvenee 162,013 160,914 | oo [ e (9,963) [ .oovvvrnrreine [ eereerenens (RS LGK ) RS I 150,951 0 2,263 | 03/25/2058. | 1.A FM.........
Towd Point Mortgage Trust RMBS Ser
89176V AA 0 |2018- . [ 06/01/2021. | PAYAOWN.......oorvvreerericrinerieeinns | corerinerseriesinneens | eeeees 2,739,616 | ....... 2,739,616 | ....... 2,941,663 2,932,834 | .o | e (193,218) | cevevverceriees | e (193,218) | oo 2,739,616 0. 37,513 | 07/25/2058. | 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2019-4
891788 AA 2 |C . [ 06/01/2021. | PAYAOWN.......oorrvreerericrineeinceinne | coreeinerseriesenneens | eeveees 1,945,129 | ....... 1,945,129 | ....... 2,047,965 2,041,296 | .coovvvvcreries | v [CLN T4 [ DR (96,167) | ..evvveeernereerrns | wvrveriens 1,945,129 0 23,672 | 07/25/2059. | 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2020-4
89179) AA 4 |C .. | 06/01/2021. | Paydown ...883,569 | ........ 883,569 ....900,286 900,128 | ...oooververrris | e (16,559) [ ..ovvvrrerneinne 0 | e 6,416 | 10/25/2060.
893830 BQ 1 |Transocean Inc SrNt 11.500% 01/30/27... | .. | 06/30/2021. | Basis Adjustment ...984,409 | ....... 1,515,000 ....984,409 0 01/30/2027.
Tricon American Homes RMBS Ser 2019-
89612L AA 4 |SFR1 . | 04/01/2021. | Paydown 8,260 | ..ooovunve. 8,260 | ..ocvvunvn. 8,357 | oo 8,346 (86) (1) I 8,260 0 74 1 03/17/2038.| 1.AFE.........
Tricon American Homes RMBS Ser 2017-
89613F AA 6 |SFR2 .. | 04/01/2021. | Paydown.........ccooviuviriirinrirciieis [ v | e 19,337 | oo 19,337 | v 19,906 ...19,803 (466) (466) 0 [ 167 | 01/17/2036.
902494 BC 6 |Tyson Foods Inc SrNt 3.550% 06/02/27.. | .. | 06/30/2021. | Basis Adjustment ..216,695 | ....... 2,000,000 ....216,695 ..216,695 0 06/02/2027.
UBS-Barclays Comm Mort Tr CMBS Ser
90270R BC 7 |2012 . [ 06/01/2021. | PAYAOWN.......covnvvrrerrirerinrieerinens [ eorveerseissienieninns | eeeenea 403,722 | .......... 403,722 | .......... 403,156 403,446 276 P (0 RN IR 403,722 0 | e 7,130 | 12/10/2045. | 1.AFM.........
UBS Commercial Mtg Tr CMBS Ser 2017-
90276C AE 1 |C2C .. | 06/30/2021. | Basis AJUStMENL............ccovrereerer [ wovmrrrerieriesiieenieens | eeern641,940 | Lo, 8,100,000 0 08/15/2050.
904764 AX 5 |Unilever Cap Corp SrNt 2.600% 05/05/2. | .. | 06/30/2021. | Basis Adjustment .3,000,000 0 05/05/2024.
904764 BG 1 |Unilever Cap Corp SrNt 3.250% 03/07/2. | .. | 06/30/2021. | Basis Adjustment 0 03/07/2024.
90931V AA 4 |United Air Lines PTC Ser 2018-1 A 3.70.. |.. | 06/30/2021. | Basis Adjustment. 0 09/01/2031.
90932 AA 0 |United Airlines LBASS Ser 2019-2 AA PTT |.. | 05/01/2021. | Redemption ~ 100.0000 24,126 ..24,126 24,126 0 326 | 11/01/2033.
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90932K AA 7 |United Airlines LBASS Ser 2019-2 B PTT... | .. | 05/01/2021. | Redemption  100.0000 ...186,018 | ......... 186,018 | ... 181,600 | oo e | s 4418 | 4,418 0 11/01/2029.
90932P AB 4 |United Airlines LBASS EETC Ser 2014-1 Cl| .. | 04/11/2021. | Paydown 444,415 444,415 0 04/11/2022.
90945B AA 2 |United Auto Credit Securitizat LBASS Ser.. | .. | 06/10/2021. | Paydown 1,197,431 | .....1,197,431 | ....1,197,400 | ........... 1,197,414 17 0 05/10/2022.
91324P CP 5 |UnitedHealth Group Inc SrNt 3.750% 07. | .. | 06/30/2021. | Basis Adjustment.............cc.ccoovuvvees | overvrieneirenniiinnis | o 122,169 0 07/15/2025.
91324P  EF 5 |UnitedHealth Group Inc SrNt 3.250% 05. | .. | 06/30/2021. | Basis Adjustment 60,859 0 05/15/2051.
91831A AC 5 |VRXEscrow Corp SrNt 6.125% 04/15/25 | .. | 06/30/2021. | Redemption ~ 102.0420 53,062 ...31,990 151 0 2,256 | 04/15/2025.
92343V BR 4 |Verizon Communications Inc SrNt 5.150. |.. | 05/28/2021. | VAMIOUS..........ccoovverrvremmriermrrrirnnniis | wvseerirenerirnnernnnnnes | 22.38,059,020 | .....34,500,000 | .....34,912,485 | ......... 34,810,869 | ....ooovvrerrrrns | e (44,249) | ... 34,766,619 | ..o ....(266,619) | ...... (266,619) | ..4,807,680 | 09/15/2023.
92553P AU 6 |Viacom Inc SrNt 5.850% 09/01/43... .. | 06/30/2021. | Basis Adjustment .0 ...41,288 0 09/01/2043.
92837B  AB 7 |Visio RMBS Ser2019-1 CIA1 3.572% 06/| .. | 05/01/2021. | PaydOwn...........ccooevvmviveiinniivnniinns | covcvnivenrseiinienns | 13,441,419 113,441,419 | .. 13441275 | ........ 13,416,226 25,193 25,193 13,441,419 0 ... 210,524 | 06/25/2054.
92837D AA 5 |Visio RMBS Ser2019-2 CI A1 2.722% 11/| .. | 06/01/2021. | Paydown 195,481 44 44 0 2,283 | 11/25/2054.
92837K 9 | Visio RMBS Ser 2020-1 CI A1 1.545% 08/| .. | 06/01/2021. | Paydown 488,172 75 75 (U I 3,199 | 08/25/2055.
Visio RMBS Ser 2021-1R CI A1 1.280%
92837U AA 7 |05 . [ 05/25/2021. | PaYAOWN..........cocvverriereieriiienies [ e | ceieeenes 171,281 | .. 171,281 | .. 171,280 LI OO RO I ORI ISV 171,281 (U 183 | 05/25/2056. [ 1.A ..............
Visio RMBS Ser 2021-1R CI A1 1.280%
92837U AA 7 |05 . [ 06/01/2021. | PaydOWN..........cocvvvrrieriireneiienies [ cevieeeiieeeiiineiiees | ceieneees 178,776 | .......... 178,776 | .......... 178,775 LI OO R 1| e | e 178,776 0 381 | 05/25/2056. | 1.AFE.........
Visio RMBS Ser 2021-1R CI A2 1.484%
92837U AB 5 |05 . [ 06/01/2021. | PaYAOWN..........cocveerriervieriiienies [ ceviereiieeeiisneiiiees | ceieeenes 134,331 | ...ccco.e. 134,331 | ...cccooe. 134,329 2 | s | e 2 | e | e 134,331 0 251 | 05/25/2056. | 1.D FE.........
Visio RMBS Ser 2021-1R CI A3 1.688%
92837U AC 3 |05 .. | 06/01/2021. | Paydown 87,719 | oo 87,719 | oo 87,717 2 | s | e 2 [ e [ s 87,719 0 [ 186 |05/25/2056. [ 1.F ..............
92851@ AA 3 |Vivendi SPC Tr CTL 6.630% 04/15/22..... . | 06/15/2021. | Redemption ~ 100.0000. 86,016 | ............ 86,016 | ............ 86,016 286,016 [ oo [ [ | e (U 86,016 0 2,378 | 04/15/2022.|12B ..............
WFRBS Commercial Mtg Tr CMBS Ser
92938E AT 0 |2013-C1 . [ 06/01/2021. [ PaydOWN. ..o [ e, | o 472,249 | .......... 472,249 | .......... 486,414 474,423 (2,174) (2A74) | o | 472,249 (U I 9,025 |07/15/2046.|1.AFM.........
WFRBS Commercial Mtg Tr CMBS Ser
92939K AF 5 |2014-C2 .. [ 06/01/2021. | PaydOWN...........oovvvrvirriisriiiinies [ o, | s 197,191 | ..eooe. 197,191 | ..cceooe. 198,812 198,580 | ..ovvvvvvnriins | e (1,389) | oo [ e (1,389) | oo | i 197,191 (U I 2,742 | 11/15/2047. | 1.AFM.........
931899 9A 8 |Walkers SPV Nt 0.082% 09/16/21............ .. | 06/25/2021. | Redemption  100.0000..........ccoce. | coveremrrermmiriinirrinns | corerenes 312,109 | .......... 312,109 | oo | e | s | e 312,109 | oo [ e 312,109 | oo [ s 312,109 0 214 1 09/16/2021. (6. *...............
Washington Mutual Mtg RMBS Ser 2006-
93362F AB 9 |ARS8 . [ 06/01/2021. | PaYAOWN...........oooverrveereieriiienies [ e | v 200,725 | .......... 191,133 | .o 170,507 170,507 | covveoevierriins | cerveeeiinneiiens [ e | oo LU ORI 170,507 | oo | e 30,219 | ........ 30,219 | ........ 2,576 | 08/25/2046.|1.D FM.........
Washington Mutual Mtg RMBS Ser 2006-
93363E AB 1 |AR10 . | 04/01/2021. | Paydown 3,071 2486 | ..o 2490 | .o 2,372 115 115 | s [ e 2487 | e [ v 584 | ..o 584 | ....ccccco... 35 |09/25/2036. [ 1.D FM.........
Washington Mutual Mtg RMBS Ser 2006-
93363E AB 1 |AR10 .| 06/01/2021. | Paydown 5,711 5,658 261 261 5,660 51 51 78 |09/25/2036.
Washington Mutual Mtg RMBS Ser 2006-
93363N  AA 3 |AR12 . [ 06/01/2021. | PaYAOWN. ... [ o | oo 15,246 | ........... 14,876 | ........... 14,921 ...14,595 305 305 | s | e 14,899 | .o | e 347 | 347 | s 170 | 10/25/2036. | 3.B FM.........
Washington Mutual Mtg RMBS Ser 2006-
93363P AA 8 |AR14 .| 06/01/2021. | Paydown 30,503 | ..coooennn 30,182 | oo 27,695 221,895 [ oo [ [ s | e (U OO ISP 27,695 | ..o [ e 2,808 | .......... 2,808 |............ 342 | 11/25/2036.|1.D FM.........
Washington Mutual MSC Mtg PT RMBS
939348 AE 8 |Ser20 .. [ 06/01/2021. | PaYdOWN...........cvvorreviceieceiienies [ e | v 371,374 | ......... 331,125 254,536 | ..o [ e | e | e 0 [ oo | e 254,536 | ...oooocverrians [ e 116,838 | ...... 116,838 | ......... 4,944 | 04/25/2037.
941053 AJ 9 |Waste Connections Inc Sr Nt 3.500% 05/. | .. | 06/30/2021. | Basis Adjustment 66,521 | ....... 2,000,000 ....66,521 0 05/01/2029.
94106B  AA 9 |Waste Connections Inc Sr Nt 2.600% 02/. | .. | 06/30/2021. | Basis Adjustment .71,078 .2,000,000 0 02/01/2030.
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .| 06/01/2021. | Redemption  100.0000..........ccoce. | covermmrermmmriinniiinns | ceverrenens 40,194 | ........... 40,194 | ........... 40,194 L0194 | [ s | e 0 [ oo | s 40,194 (U I 1,116 | 08/01/2027.{2.B ..............
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Wells Fargo Bank Northwest NA CTL
94978# AU 1 IMWRAL .| 06/15/2021. | Redemption  100.0000..........ccoce. | coverrmmrermrriirnriiens | cevererenens 45,932 | ............ 45,932 | ........... 48,091 | oo 46,987 | ..o | e (1,055) | oo [ e (1,055) [ oo [ s 45,932 | ...... (U I 1,415 | 05/15/2032.{1.B .............
Wells Fargo Bank Northwest NA CTL CVS
94978# AX 5 |Co .. | 06/10/2021. | Redemption  100.0000..........ccoce. | corerrrerermrmriirnririens | coverenes 319,218 | .......... 319,218 | ......... 319,218 319,218 [ oo [ [ e | e 0 [ oo | s 319,218 | ...... 0 .. 33,656 |10/10/2024.|2B ..............
94978%# BC 0 |Wells Fargo Bank Northwest NA CTL 6.59| .. | 06/01/2021. | Redemption ~ 100.0000.........ccccce. | covvmrirmminriiisiionni | cvveieas 191,704 | .......... 191,704 | .......... 191,704 191,704 | oo [ [ e | i (U OIS 191,704 |..... 0 [ 5,326 | 11/01/2022.|3.C .....ccvveneee
Wells Fargo Home Eq Tr RMBS Ser 2005-
9497EN AE 3 |3C . [ 06/25/2021. | Paydown..........ccoovvuniiniiiciiinniiicns [ e | e 583,591 | .......... 583,591 | .......... 567,709 581,516 2,075 2,075 | oo | i 583,591 |...... 0 2,581 | 11/25/2035. | 1.AFM.........
Wells Fargo Home Equity Tr RMBS Ser
94980G BF 7 |2004 . [ 08/25/2021. | PayAOWN. ... [ eeviieeeinnsiisseiiiens | s T13,847 | oo 713,847 | ......... 688,693 690,870 22,976 22,976 | ..o | s 713,847 |...... (U I 3,290 |10/25/2034.|1.AFM.........
Wells Fargo Comm Mtg Tr CMBS Ser
94989E AF 4 |2015-LC . [ 06/01/2021. | PaYAOWN. ... [ cevieeneinneiisneiieens | cvieeeees 795614 | .......... 795,614 | .......... 806,305 798,356 (2,742) (2,742) | oo | e 795,614 |...... (U I 9,877 | 04/15/2050. | 1.AFM.........
Wells Fargo Comm Mtg Tr CMBS Ser
94989) BA 3 |2015-C2 . [ 08/01/2021. | PaYAOWN..........coveerrieriieriiienies [ ceviereiieeeiieeeiiiees | e 268,226 | .......... 268,226 | .......... 276,030 270,502 (2,276) (2,276) | ..o | e 268,226 |...... (U I 3,678 | 05/15/2048.| 1.AFM.........
o Wells Fargo Comm Mtg Tr CMBS Ser
g 94989V AE 9 |2015-NX . [ 06/01/2021. | PaYAOWN..........coveerriervieciiienies [ cevieeniieeeiiineiiiens | oo 417,738 | .......... 417,738 | .......... 430,253 421,575 | e | e (3,837) | oo [ e (R X7 ORI IO 417,738 |...... 0 [ 5,871 | 09/15/2057. | 1.AFM.........
W Wells Fargo Comm Mtg Tr CMBS Ser
= | 95000C BC 6 |2016-NX . [ 06/01/2021. | PaYAOWN..........coveerrieriieriiienies [ ceviereiiseeeiieneiiiens | coienenes 820,235 | .......... 820,235 | .......... 844,836 828,576 | ..o | e (8,341) | oo [ e (8,341) | oo | e 820,235 |...... 0 .. 11,565 | 01/15/2059. | 1.AFM.........
g Wells Fargo Comm Mtg Tr CMBS Ser
95000D BE 0 [2016-C3 .. [ 08/01/2021. | PaYAOWN..........cocveerrvieereieriiienis [ e | e 79,026 | ..ccooeeue 79,026 | ....c.eouc 80,671 | .oovveerrrns 79,652 (626) | vvvnevvvrirens | eerererirnenena(826) | o | e 79,026 | 0 | e 1,150 | 05/15/2049. | 1.AFM.........
96145D AF 2 |Westrock Co SrNt 3.750% 03/15/25........ .. | 06/30/2021. | Basis AQJUSIMENL..........cccvvrvenrires | veverererrverinissireninns | e 275,416 | ....... 3,000,000 | .......... 275,416 | oo [ v | v | e | o0 [ | e 215,416 | 0 03/15/2025. | 2.B FE.........
988498 AL 5 |YumBrands Inc SrNt 4.750% 01/15/30... | .. | 06/30/2021. | Basis AdjUStMENt............cccccvmerieres | covermreririniirineiiiens | e 58,873 | ....... 1,100,000 | ............ 58,873 | oo | e | e [ ervvneniinnnens | o0 [ e | 58,873 | 0 01/15/2030.|3.C FE.........
98956P AT 9 |Zimmer Hidgs Inc Sr Nt 3.550% 03/20/30 | .. | 06/30/2021. | Basis Adjustment 335,375 | ....... 3,500,000 | ..cveee 335,375 | oo e | e | e | o0 [ | 339,375 | L 0 03/20/2030. | 2.B FE.........
G72212 AA 4 |Preferred Term Secs XIX LBASS Sec Nt 0] .. | 06/22/2021. | PaydOWN............ovveeriurereiieniiiiens | coreveieerisnesisneiins | cevvieens 907,536 | ......... 907,536 | .......... 615,160 696,798 | ... | e 210,738 | .o [ eeeeeeen210,738 | i | eree.907,536 | 0 3,901 |12/22/2035. | 1.F FE..........
G7222R  AA 8 |Preferred Term Secs XVII LBASS Sec Nt... | .. [ 06/22/2021. | PaydOWN.........ccccmrvvemmmrirernnneines | eovvivvisninerssisenenns | covveenns 671,100 | .......... 671,100 | .......... 459,430 514,586 | .oovovvivivrer | v 156,514 | .oovviveeccne | 156,514 || 671,100 (V1 1,866 |03/22/2038.|1.F FE..........
Air Canada LBASS EETC Ser 2017-1AA
00908P AA 5 (33 A | 06/30/2021. | Basis AQJUSIMENL..........covvrrerernrins | o | v 19,364 | ....... 1,744,000 | .......c.... 19,364 01/15/2030. [1.G FE.........
136385 AW 1 |Canadian Natural Resources Sr Nt 2.950. | A| 06/30/2021. | Basis AdJUStMent..............cccocveveeies | corvvemneriineiiiinniins | cevvieens 108,368 | ....... 3,000,000 | .......... 108,368 01/15/2023. | 2.B FE.........
136385 AY 7 |Canadian Natural Resources SrNt 4.950. [ A | 06/30/2021. | Basis AQJUSIMENL..........cccovurererniies [ orerernnineirerniiinins | e 148,900 | .......... 625,000 | .......... 148,900 06/01/2047. |2.C FE.........
448055 AD 5 |Husky Energy Inc SrNt 6.800% 09/15/37 |.. | 06/30/2021. | Basis Adjustment............ccc.ccoovvvmees | ovsrerimncrirencirnnnis | covveiinas 132,636 | ....... 2,000,000 | .......... 132,636 09/15/2037. | 3.AFE.........
65334H AG 7 |NexenInc SrNt 6.400% 05/15/37 .. | 06/30/2021. | Basis Adjustment............cccvevevriies [ | e 983,204 | ....... 3,000,000 | .......... 983,204 983,204 05/15/2037. | 1.E FE.........
65334H AJ 1 |NexenInc SrNt 7.500% 07/30/39 <. | .| 06/30/2021. | Basis Adjustment.............cc.ccoueuveees | ovsrvrrmmerrnneiiinci | e 1,441,817 | ... 3,500,000 | ....... 1,441,817 ..1,441,817 07/30/2039. | 1.E FE.........
67077M AS 7 |Nutrien Ltd SrNt 5.250% 01/15/45........... A | 06/30/2021. | Basis AdJUSIMENL...........ccccvvrverirenes | corierierinniiniienis | v 492,307 | ....... 1,500,000 | .......... 492,307 | .o | e | e | e | e (U 01/15/2045.|2.B FE.........
000000 00 O |VTBBank OJSC SubNt 6.950% 10/17/22| D | 04/13/2021. | DIfECL...........ovvveureeerreeeiereieneiiens [ covieneeiesnnisnniienes | o 876,688 | ......... 830,000 | .......... 902,459 876,171 | oo | e (7,940) [ oo [ v (7,140 [ e | 869,031 | i | e 7,657 | e 7,657 | e 28,522 | 10/17/2022. |4.CFE.........
000000 00 O |Sberbank of Russia Sub Nt 5.125% 10/29 | D| 04/15/2021. | DIrECt..........ccvvurveriviirirnirirniienienis | oreienrienieniesiienns | oo 448313 | .......... 430,000 | ......... 455,155 446,077 (2,551) [ oevvveeneiinns [ eevreneeens(2,851) | o | e 843,526 | i [ e 8787 | 78T | 10,407 | 10/29/2022. | 3.AFE.........
DTEK Finance PLC 1st Lien PIK 10.750%
000000 00 O |1 D| 05/17/2021. | Taxable EXChaNGe...........ccccvvemreverns | wormrvvimnerinneirenenes | v 713,183 | .......... 890,000 | .......... 811,535 | ..o 371,700 | ...... 207,077 | oo 4564 | ..o [ e 211,641 | i | s 816,966 | .....cccoovverers | .(103,784) | ......(103,784) | ..oovvvirinnne 12/31/2024.
000000 00 0O |China Evergrande Group Sec Nt 8.750% Q| D | 05/04/2021. | DIfECL............ccvveucvmeremeeireneeeneiiens [ covieneeieserieeeiines | coieeenes 174,038 | .......... 210,000 | .......... 187,950 | oo 173,887 ...19,409 193,296 | ..o | r(19,258) | ........(19,258) | ......... 6,533 | 06/28/2025.
000000 00 0 |Office Cherifien Des Pho Sr Nt 4.500%.... | D| 06/23/2021. 106.0000.........couvvemrrvriires ,224,300 ..1,155,000 11,234,367 814,380 (6,358) | .. 1,225,035 | ...cccovverienns | 20ee(70,035) | .......(70,035) | ..... 104,094 | 10/22/2025.
000000 00 O |Volcan Cia Minera SrNt 4.375% 02/11/2. | D | 04/06/2021. | DIfECt...........cocvvevrvmeimiiirnriiiiniiinns [ oo | o 271453 | ... 265,000 | .......... 269,903 (174) 269,729 | ..o | e 1724 | 724 | 1,836 | 02/11/2026.
000000 00 O |MHP Lux SA SrNt 6.950% 04/03/26........ D] 05/19/2021. | DIFECE........oouervurireririiriniiieiienis | oveissiieiienisnienes | eevienes 362,250 | ......... 350,000 | ......... 258,503 266,529 | ...cooovcrierinns | e, 262 [ s [ 4,262 | oo | e 270,791 | oo | 20091,459 | 1..91,459 | ... 15,406 | 04/03/2026.
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000000 00 O |Kuwait Projects Co Spc L Euro MTN 4.50 | D| 04/15/2021. | DIrECE..........cvvumivvmeriirinirineiieiienis | oreisnrienienissiienns | oviienes 194,500 | .......... 200,000 | ......... 183,000 184,333 631 631 02/23/2027.
000000 00 O |Akbank TAS Sub NtFix to Float 7.200%.. | D | 05/05/2021. | Direct 202,750 | ...ooe... 200,000 | ......... 193,000 13 113 03/16/2027.
000000 00 O |Turkiye Garanti Bankasi Sr Nt 6.125% 0.. |D| 04/14/2021. | Direct 942,044 | .......... 955,000 893,769 900,780 | ...oovvverieiies | e 1,915 | s e 1,915 05/24/2027.
000000 00 O |Leviathan Bond Ltd Sec Nt 6.500% 06/30 | D | 04/12/2021. | Direct ..505,688 | . 450,000 487,688 (348) (348) 06/30/2027.
000000 00 O |AlCandelaria Spain SLU Sec Nt 7.500%. |D|05/12/2021. | Call ~ 110.5000 453,050 | ......... 410,000 451,615 449,576 (2,800) (2,800, 06/15/2028.
000000 00 O |AlfaBank AO Via Alfa Bond Sub Nt 5.95.. | D | 06/16/2021. | DIfECL............ccoeervmeremreiereieneiiens [ oo | oo 463,100 | .......... 440,000 | .......... 428,670 429,205 402 402 04/15/2030.
ACWA Power Mgmt Invst Sec Nt 5.950%
000000 00 O |12 D| 05/11/2021. | Direct 535,763 | .......... 455,000 | .......... 487,988 485,461 (990) [ covovvveeris | eerrrrenneene(990) [ o | v 484471 | | 051,292 | 051,292 | 11,130 | 12/15/2039.
00205G  AA 5 | APT Pipelines Ltd Sr Nt 3.875% 10/11/2.. | C | 04/15/2021. | VAIOUS.........coocrrverrrrerrrerieceiienens [ covieeeiiieevisneiiienns | e 26,246,216 | ..... 25,000,000 | ..... 24,364,250 | ......... 24863476 | ....coovvvrvrries | s 21,228 | ..o ..1,741,354 | 10/11/2022.
00654A AA 4 |Adani Green Energy UP SrNt 6.250% 12/|D | 06/22/2021. | Direct. 222,000 | .......... 200,000 200,000 200,000 6,736 | 12/10/2024.
00870W AA 4 | Al Candelaria Spain SLU Sec Nt 5.750%. | D | 05/11/2021. | Direct 411,025 | . 410,000 | ..........410,000 .1 06/15/2033.
03847Q AA 1 |Arabian Centres Sukuk |1 SrNt 5.625%.... | D | 04/22/2021. | DIfCL..........ccovvvuimrienriiiinniiinniiinns [ covsneiisnsiisnniienns | o 293,906 | .......... 285,000 | .......... 285,000 10/07/2026.
05565A AR 4 |BNP Paribas SA Sub Nt 4.375% 05/12/26 | C | 06/30/2021. | Basis Adjustment............cc.cccoeueoeees | overvvieneeirencirnnnis | e 778,735 | ....... 7,000,000 | .......... 778,735 778,735 05/12/2026.
05565Q DN 5 |BP Capital Markets PLC Nt 3.279% 09/19|D | 06/30/2021. | Basis Adjustment..............ccc.ccouvwves [ covvmmeiiinniiinniiinns | o 283,512 | ....... 3,000,000 | .......... 283,512 283,512 09/19/2027.
11042A  AA 2 |British Airways Plc EETC  4.625% 06/20/... | D | 06/20/2021. | VAIOUS.............orveerrererrereereiirirens [ coviereeienesiieciiines 525,839 | .......... 531,856 527,791 | [ s (1,952) | oo 525,839 | ..oovveveriirens [ e | ervireniinenn0 [ e 12,160 | 06/20/2024.
110427 AA 1 |British Airways Pic EETC  3.800% 09/20/.. | C| 06/20/2021. | Redemption  100.0000 8,157 ..18,157 345 | 06/20/2031.
11042T AA 1 |British Airways Plc EETC 3.800% 09/20/.. | C| 06/30/2021. | Basis Adjustment 832,016 06/20/2031.
15236F AB 6 |Centrais Eletricas Brasilier SrNt 4.6......... 06/16/2021. | DIFECE........coovreeeierrierieerierereninns | verirerirseesnnisnines | vreene 1,084,013 | ...... 1,055,000 | ....... 1,070,255 | .......... 1,069,238 (B00) [ .ovvoovvveris | errrreneeena(800) [ o | 1,088,638 | | 15,375 | 15,375 | L 42,559 | 02/04/2030.
19533P AC 4 |Colombia Telecom Sr Nt 4.950% 07/17/30| D | 05/06/2021. | DIfECL............ccvveurveerereeiinrierieniiiens [ coviereiieeeeiinniiines | o 627,990 | .......... 605,000 | ......... 624,200 623,706 (592) 623,114 | .o [ 004,876 | 4,876 | 24,374 | 07/17/2030.
200447 AH 3 |Comision Fed De Electric Sr Nt 3.348%... 04/23/2021. | DIFECE. ..o | e | e 376,838 | .......... 390,000 | .......... 390,000 [ .oooouveenviiriiinnins | e | e [ | LU OO IO 390,000 |..ccooociunriiians | 0eann(13,163) | ... (13,163) | ... 2,829 |02/09/2031.
Continuum Energy Levante Sec Nt
21218M  AB 1 |4.500% 06/18/2021. | DIFECE. ..o | e | v 540,750 | .......... 525,000 | .......... 525,000 [ ...oovviimriinniiinnins | e | e [ | oensnnnnn0 [ | 525,000 | | 200 15,750 | 15,750 | 8,703 | 08/09/2026.|3.AFE.........
225313 AM 7 | Credit Agricole SA Sub Nt 3.250% 01/14..| D | 06/30/2021. | Basis Adjustment ..70,535 | ... 740,000 | ........... 70,535 01/14/2030. | 2.AFE.........
37363B AB 4 |Georgian Railway JSC SrNt 4.000% 06/1|D | 06/16/2021. | Direct ..257,869 | .......... 255,000 | .......... 255,000 | ..o [ | e [ | 0 [ | 285,000 | | 02,869 | 2,869 | e 28 |06/17/2028. [4.AFE.........
Grupo Kuo SAB De CV Sr Nt 5.750%
40052C AC 0 |07/07 05/28/2021. | DIFECE.........cveuveerierievieriinnisniines [ | e 471,825 | .......... 450,000 | ......... 440,750 442,803 384 384 | s | s 443187 | .o | 2000.28,638 | .........28,638 | ...... 23,359 [07/07/2027.|3.C FE.........
HSBC Holdings PLC SrNt 5.100%
404280 AK 5 |04/05/2 04/05/2021. | MALUFItY..........cvvrrivirirrinniiciienins [ e | v 9,000,000 | ....... 9,000,000 | ....... 8,980,470 8,999,548 452 452 9,000,000 | .ooovveriienins | corerireniinnins |0 | 229,500 |04/05/2021. | 1.F FE..........
55388R  AA 4 |MV24 Capital BV 1st Lien 6.748% 06/01/. 04/20/2021. | DIFECL........oooeeeereeceiecrrieneieeies | woeeevieeenieeesiennees | oereiinns 899,101 | .......... 851,688 | ......... 851,688 851,688 | ... | i | e | e LU PO R 851,688 | ...ccooovervrans | e ATA13 | AT AMS | 22,510 | 06/01/2034. 3B FE.........
MARB BondCo PLC Sr Nt 3.950%
566007 AC 4 |01/29/31 05/2412021. | DIFECL........oooeeereeerieecreieeeeienies | eeeeeeieeesieessieennes | oereninns 457,425 | .......... 475,000 | .......... 475,000 | ..o [ e [ s | s | e LU PO 475,000 | ...ooccoovvcvennns | cennne(17,575) | .. (17,575) | ... 6,098 |01/29/2031.|3.C FE.........
591555 AF 4 |Metinvest BV SrNt 7.750% 10/17/29....... 06/16/2021. | DIFECL.........cooueirecierrereereeersseineisns [ e | ceeneinens 340,456 | ......... 305,000 | .......... 300,818 301,211 142 142 | e | s 301,353 | .o | 2000 39,103 | ........39,103 | ....... 13,854 | 10/17/2029. |4.BFE.........
Minerva Luxembourg SA Sr Nt 4.375%
603374 AF 6 |03/ 04/13/2021. | DIFECE........ceveirerierireeirerernseiseises [ coeeirseeinssissiienies | coeneinend 600,345 | ......... 615,000 | .......... 608,862 37 37 608,900 | ...ccooovurriians [ vernnn(8,555) | ... (8,555) | ... 2,018 | 03/18/2031.|3.BFE.........
62450L  AA 7 |Movida Europe SA SrNt 5.250% 02/08/31| D | 04/14/2021. | DIfEC............cveeureeeereeireneiieneeiens [ covieneriieenisneiinnes | s 1,059,413 | ...... 1,095,000 | ....... 1,095,000 [ ..ooooveeorriimeiienens | cenvieennieeniins | cevvenensinnniens | e | e 0 ....1,095,000 |...ccoovvivenrinns | -....(35,588) | .......(35,588) | ....... 10,859 | 02/08/2031.|4.AFE.........
654744 AC 5 |Nissan Motor Co Sr Nt 4.345% 09/17/27..| D | 06/30/2021. | Basis Adjustment 21,473 | ....... 1,475,000 | ............ 21473 | o | e [ e | e | e 0 09/17/2027.|2.C FE.........
Nordea Bank AB Sub Bk Nt 4.875%
65557F AA 4 |05/13/ C| 05/13/2021. | MALUIiLY...........coourveriiciiieniriiiiiins | e | e 8,000,000 | ....... 8,000,000 | ....... 7,960,640 | ........... 7,998,575 | ..ocovvverenns | e 1,425 | .o 05/13/2021.
68373N  AA 3 | OP Servicios Mega Sr Nt 8.250% 02/11/2 | D| 04/21/2021. | Direct ..530,988 .535,000 543,694 (114) 02/11/2025.
71647N  BE 8 |Petrobras Global Finance SrNt 5.093%... | D | 04/28/2021. | Direct 993,438 | .......... 935,000 985,077 983,857 | ..o | e (1,458) [ ..o 01/15/2030.
83006L AB 9 |Sixsigma Networks Mexico Sr Nt 7.500%. | D | 05/27/2021. | DIfECL...........ccveeervmerereeirnmeeeneiiens | covieneeissnisneiiinns | o 119,375 | ......... 140,000 | .......... 140,000 | oo 129,850 10,150 | oo | e 05/02/2025.




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

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

[AACTIE |

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
4 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) BJ/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
899415 AG 8 |Tullow Oil Plc Sec Nt 10.250% 05/15/26... |D| 06/16/2021. | Direct 20630,000 | 1.e00ee0830,000 | .o [ | e | e | s 0 ..630,000 31,832 05/15/2026.
90015W  AK 9 | Turkiye Vakiflar Bankasi Sr Nt 6.500%..... D| 06/15/2021. | Direct 200,000 198,916 110 110 ..199,026 6,974 01/08/2026.
90015Y AB 5 |Turkiye Sinai Kalkinma Sr Nt 5.875% 01.. | D | 06/15/2021. | Direct ceeenn 425,000 168 168 422,903 | | s 4,860 01/14/2026.
90471M  AD 4 | Unifin Financiera SA DE Sr Nt 9.875% .. | D | 04/21/2021. | DIfECL.........ccrvvermerernerermnersnnnresnnns | eeveseeesssnessssnsennnes | weneeen: 549,044 | L, 535,000 . 535,000 | ..oveurrrriens | e 14,044 01/28/2029.
D2736# AM 1 |Fritz Draximaier GMBH & Co KG Sr Nt Ser | D | 04/02/2021. | Maturity. 0,000,000 10,000,000 .0 .10,000,000 04/02/2021.
G4273*  AA 3 |Hammerson plc Sr Nt 3.970% 06/17/21... | D | 06/17/2021. | Maturity...........cccocooevvemmmrimmmriinnins [ covverervsreivsscinnnns | +...20,640,000 | .....20,640,000 | .....20,640,000 | ......... 20,640,000 .0 N 20,640,000 06/17/2021.
G6764# AA 0 |Omega Leasing Ltd SrNt Ser 9 2.400% 1 |D| 04/12/2021. |Redemption ~ 100.0000..........ccccee | corveerrrcmmrvcrvenirnnns | c00een.526,316 | ........526,316 | .........526,316 | .............. 489,474 | ........ 36,842 36,842 526,316 10/12/2026.
G6764@ AA 2 |Omega Leasing No. 12 Sr Sec Nt (Rolls Ro| D | 04/12/2021. | Redemption ~ 100.0000 367,128 23,434 23,434 04/12/2027.
G7178* AE 4 |Porterbrook Rail Finance Ltd Sr Nt Ser A... | B| 04/16/2021. | Redemption ~ 100.0000 546,800 | ....cvverrririnns [ e [ v | ceveriirnnnennnn0 | e (21,760) | ce.....553,280 | .......28,240 | .o 04/16/2028.
G7178* AF 1 |Porterbrook Rail Finance Ltd Sr Sec Nt S... | B | 04/16/2021. | Redemption  100.0000. 546,800 | ....oooovrvvianns [ [ | cecvenieisneennn0 {1 (24,880) | ...........553,280 | .......31,360 | ..o 04/16/2028.
P8704L AB 4 |Sixsigma Networks Mexico Sr Nt 7.500%. | D | 05/27/2021. | Direct. cieene:090,000 | .........546,125 | oo 278,250 | ........ 12,827 | oo 2,241 |, . 550,692 | ..oovviieniians [ (48,067) | ........ (48,067) | .......24,910 | 05/02/2025.
3899999. Total - Bonds - Industrial and MISCElIANEOUS.............oriuiiiiiiiiiis coviiiisiisssii s | oo ....976,095,772 |...573,918,295 | ....... 506,622,799 |...1,343,301 | ....... 569,790 [ ... 0 ... 1,913,091 |....... (46,640) | ....... 573,406,698 | ....... 59,600 | ....(298,214)] ...... (238,614) | 20,409,723 XXX
Bonds - Unaffilited Bank Loans
000000 00 O |GB Auto Service Inc Incremental Term Ln.. | .. | 06/30/2021. | Redemption ~ 100.0000.........ccceve. | verrrverermmrmnrrvennnes | wovvvrrererienns 214 | s 214 | s 210 A | e | e L RN 214 0 4 {10/19/2024.
Rialto Management Group LLC Term Ln Nt
000000 00 O |1 .. | 06/30/2021. | Redemption  100.0000. 5,744 86 86 5,744 0 52 | 11/30/2024.
000000 00 0 |Capstone Logistics Acq 1st Lien Term Ln... | .. | 06/30/2021. | Redemption  100.0000, 20,008 ..16,795 181 181 20,008 0 533 [ 12/15/2024.
000000 00 0 |6.250 .. | 06/30/2021. | Redemption ~ 100.0000..........cccco. | covvrermreimmiiinniiiinns | coreieeas 238 | o238 [ 238 | s [ [ | | (U 238 0 2 [12/19/2024.
000000 00 O |HCAIncTermLnB-12Nt1 1.878% 03/13|.. | 06/30/2021. | Redemption ~ 100.0000..........cccce. | coverrmeremrmrirmrniirinns | e 1,576,943 | ......1,576,943 | ....... 1,576,943 | ........... 1,576,943 | oo [ e [ e | e 0 1,576,943 0 .. 14,790 | 03/13/2025.
000000 00 0 |Diligent Corp TermLnB-3Nt1 6.750%... | .. | 06/30/2021. | Redemption  100.0000. 4,500 | .ooerreenid,500 | e 4,455 45 45 4,500 0 69 |08/04/2025.
Animal Supply Company New 1st Lien
000000 00 O |Term .. | 06/28/2021. | Redemption  100.0000. 1,407 218 218 1,407 08/14/2025.
000000 00 O |Vistra Operations Co LLC Incremental Ter. | .. | 06/30/2021. | Redemption ~ 100.0000. 27,173 .. . 212 212 12/31/2025.
000000 00 O |Messer Industries Initial Term B-1 Loan..... .| 06/30/2021. | Redemption ~ 100.0000..........ccowr. | vrvrererrmrerermrirerinns | covenne 1,847,753 | ......1,847,753 | ....... 1,851,217 | v 1,831,297 | ........ 19,195 | ... (VA1) | I IR 16,456 03/01/2026.
000000 00 O |Catalent Pharma Solutions Inc Term Ln B-. | .. | 06/30/2021. | Redemption ~ 100.0000..........ccccc. | covermrrremmmririnmiirinns | covirenenens 12,281 | 12,281 | 12,271 1 1" 05/17/2026.
000000 00 O |Berry Plastics Corp TermLnZ Nt 1 1.8.... | .. | 06/14/2021. | Redemption ~ 100.0000..........ccour. | crrrrererrrmrimmrmrrerinns | corvrvenns 819,393 | .........819,393 | ......... 821,914 (2,521) (V570 ) 1 O ISR 819,393 07/01/2026.
000000 00 O |Tibco Software Inc New Term Ln B #3 Nt 1] .. | 05/28/2021. | Redemption ~ 100.0000, 24,937 ..24,876 ..24,513 370 54 424 24,937 07/03/2026.
000000 00 0 |Sonny's Enterprises LLC Delayed Draw Ter| .. | 06/30/2021. | Redemption  100.0000 3,659 v 3,009 | s 3,859 | i e | e | e 0 3,659 08/31/2026.
000000 00 O |Sensata Technologies New #2 1st Lien Ter| .. | 06/30/2021. | Redemption  100.0000..........cccce. | coverrmrermmmririmmirinns | covirerenens 12,780 | .0 12,780 | o 12,750 ..12,755 25 25 | s [ s 12,780 09/20/2026.
000000 00 O |Kellermeyer Building Svcs Delayed Draw T | .. | 06/30/2021. | Redemption ~ 100.0000.........cccoue. | verrrrerererrververnnines | covrveirvrienns 103 | o103 | 102 (I [ IS L 103 0 1 [ 11/07/2026.
Generac Power Systems Inc New Term Ln
000000 00 0 |B .. | 05/27/2021. | Redemption  100.0000..........ccoce. [ vorerermrermmiornicniinns | oo 1,416,249 | ....... 1,416,249 | ......1,416,017 | ........... 1,412,446 3,601 202 3,803 | oo | s 1,416,249 0. 13,066 | 12/13/2026.
000000 00 O |AlFire TermLnNt1 6.750% 03/22/27..... .. | 06/30/2021. | Redemption  100.0000. 3,312 3,312 66 66 3,312 0 62 | 03/22/2027.
000000 00 O |Shields Health Solutions LLC Term Ln Nt... | .. | 06/30/2021. | Redemption ~ 100.0000 3,085 3,085 62 62 3,085 0 53 | 03/30/2027.
American Construcion Src Opco Term Ln
000000 00 O |Nt .. | 06/30/2021. | Redemption  100.0000, 1,481 | i 1,481 | oo 1,451 30 30 [ 1,481 0 24 | 04/01/2027.
000000 00 O |SophialLP 1stLien Term Ln Nt1 4.500%. |.. | 06/30/2021. | Redemption  100.0000. 37,500 | ...coo.o.u 37,500 | ....oo...... 37,219 ...37,226 274 274 | s 37,500 0 848 | 10/06/2027.
000000 00 O |Surgical Specialists LLC Term Ln Nt 1....... .. | 06/30/2021. | Redemption  100.0000.........ccccoe. | corrvrmrinirirciireriins | e 783 20 20 783 0 15 | 01/28/2028.
000000 00 O |Surgical Specialists LLC Delayed Draw Te. | .. | 06/30/2021. | Redemption  100.0000. 1,898 . 47 47 1,898 0 37 [01/28/2028. [4AZ..
00216C AD 5 |AQ Sunshine Inc aka Relation Term Ln Nt. | .. | 06/30/2021. | Redemption  100.0000, 5,860 5,860 | ..ooovvreenne 5773 | oo 5,780 15 66 81 | i 5,860 0 210 | 04/15/2025.|3.B PL..........
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00216C AE 3 |AQ Sunshine Inc aka Relation Term Ln B N| .. | 06/30/2021. | Redemption  100.0000, . 574 B | oo [ e | s 6 580 0 41 | 04/15/2025.
00216C AE 3 |AQ Sunshine Inc aka Relation Term Ln B N| .. | 06/30/2021. | Tax Free Exchange ....370,905 ...94,827 142 246 388 ..370,905 04/15/2025.
00216C AE 3 |AQ Sunshine Inc aka Relation Term Ln B N| .. | 06/30/2021. | Tax Free Exchange, 68,124 22 04/15/2025.
00228* AA 4 | ATl Restoration LLC 1st Lien Term Ln Nt... | .. | 06/30/2021. | Redemption  100.0000 3,342 | 3,342 | 3,263 | s 3,263 79 07/31/2026.
00228 AB 2 | ATl Restoration LLC 1st Lien DD Term Ln. |.. | 06/30/2021. | Redemption ~ 100.0000. 4 07/31/2026.
00797* AA 5 |Aero Operating LLC Term Ln Nt 1 6.586%| .. | 04/01/2021. | Redemption  100.0000 98 7 02/07/2026.
00797* AB 3 |Aero Operating LLC Delayed Draw Term Ln| .. | 04/01/2021. | Redemption  100.0000 50 02/07/2026.
01370# AA 4 | Alcami Holdings LLC 1st Lien Term Ln Nt.. | .. | 06/30/2021. | Redemption 100.0000 231 106 07/12/2025.
02358@ AA 0 [5.104% ’ .. | 04/01/2021. | Redemption  100.0000. 93 11/25/2025.
02922X AK 4 | American Renal Holdings Inc Term Ln Nt 1 | .. | 06/30/2021. | Redemption ~ 100.0000 313 01/25/2027.
03979* AA 9 |US Metals Bidco Term Ln Nt 1 8.250% 07/ .. | 06/30/2021. | Redemption ~ 100.0000..........ccoves | covurrvrerrrererneerennns ..10,913 20 318 07/20/2026.
09523@ AA 5 |Marcone Appliance Parts Inc Incremental.. | .. | 06/23/2021. | Redemption  100.0000. 310,837 [ .o | e 4811 | e | e 4811 | e | e 315,647 01/02/2026.
09523@ AA 5 |Marcone Appliance Parts Inc Incremental.. | .. | 06/23/2021. | Redemption ~ 100.0000. 1,695 ....1,695 ....1,670 26 26 1,695 01/02/2026.
09523C AC 6 |Marcone Appliance Parts Inc Delayed Draw| .. | 06/23/2021. | Redemption  100.0000 80,626 ..80,626 | ............80,626 280,626 [ ..o | e | e | e 0 80,626 01/02/2025.
09523C AD 4 |Marcone Appliance Parts Inc Term Ln Nt 1 | .. | 06/23/2021. | Redemption ~ 100.0000..........cccoe. | vorrrermrenmermerineiinns | covrienn 572,846 | .......... 572,846 | .......... 565,298 567,575 5,271 5,271 | oo | v 572,846 01/02/2025.
09788H AN 1 |Advanced Infusion Solutions Last Out Ter.. | .. | 06/30/2021. | Redemption ~ 100.0000, 22,033 ...21,687 346 346 22,033 06/27/2024.
10483* AA 3 |Bragg Live Food Products LLC Term Ln Nt | .. | 06/30/2021. | Redemption ~ 100.0000 7,643 | oo 7,643 | il TAT8 | 7,532 112 112 7,643 03/11/2024.
12702# AA 0 |Bakemark Holdings LLC Term LnNt 1 5.4|.. | 06/30/2021. | Redemption ~ 100.0000, 9,802 | oo 9,802 | 9,508 | i 9,661 142 142 | oo 9,802 08/14/2023.
12702# AC 6 |Bakemark Holdings LLC New Term Ln Nt 1] .. | 06/30/2021. | Redemption ~ 100.0000. 5314 | 5,314 | 5,234 | 5,261 11 42 53 | e 5,314 08/14/2023.
Spectrum Auto (CC SAG Acq) 1st Lien
12731@ AA 7 |Term .. | 06/29/2021. | Redemption ~ 100.0000..........ccoee. [ woerrrerernerrnrnineines | vvenns 4,975,000 | .......4,975,000 | .......4,850,625 | .......... 4,854,605 | ............. 369 | ....... 120,026 | .ooovvvvvrinens | e 120,395 | oooeveerencines | e 4,975,000 0 10/02/2025.
14173@ AA 8 |CarePathrx Midco Inc Term Ln Nt 1 6.85. |.. | 06/30/2021. | Redemption ~ 100.0000. 7,207 | e 1,207 | el 7,027 | e 7,046 161 161 7,207 0 05/14/2025.
14852D AC 5 |Castle US Holding Corp Term Ln Nt 1 3...|.. | 06/30/2021. | Redemption  100.0000..........cccres | covmrerrmmrmerierineenns | eevvereens 18,229 17,828 437 (36) 401 0 01/31/2027.
15644G  A* 5 | Centric Brands Inc DIP Ln Nt2 6.500%... |.. | 05/14/2021. | Redemption ~ 100.0000 37,970 N7 1N ISP ISR SR IS 0 37,970 0 10/09/2025.
16117L BX 6 |N .. 1 06/30/2021. | Redemption  100.0000. ..12,626 ..12,343 283 283 12,626 0 02/01/2027.
18449E AD 2 |Clean Harbors Inc New TermLn 2Nt 1 1. |.. | 06/30/2021. | Redemption  100.0000 ...15,032 54 3 57 ....15,089 0 06/30/2024.
20602* AB 6 |Concert Golf Partners LLC Delayed Draw T .. | 06/30/2021. | Redemption  100.0000 295 KT RPN IR 3 298 0 8 | 08/20/2025.
22526@ AA 5 |Concert Golf Partners LLC Term Ln Nt 1.... | .. | 06/30/2021. | Redemption  100.0000. ..3,702 60 60 3,763 0 08/20/2025.
DRB Holdings LLC Term Ln Nt 1 5.854%
23361 AA 3 |1 .. | 06/30/2021. | Redemption ~ 100.0000..........ccoce. [ voverererirnremniiinninns | e 15,114 | .o 15,114 ...14,923 191 (U IO 494 | 10/06/2023.
24360@ AA 0 |DecoPacinc TermLn Nt1 4.396% 09/29/|.. | 05/14/2021. | Redemption  100.0000. .......6,059,807 6,059,807 6,013,641 | ..ooovoirirciins | i 46,166 | .....oovvrrenne 0. 118,269 | 09/29/2022.
24360@ AA 0 |DecoPacinc TermLn Nt2 6.500% 09/29/|.. | 05/07/2021. | Redemption ~ 100.0000.........ccccco. | vormrermmrrcmmrnnriverirns | covrris 101,675 | .ccvveeee 101,675 100,883 792 0 2,299 | 09/29/2022.
24702N  BF 6 |Dell International LLC Term LnB-2 Nt 1.... | .. | 04/30/2021. | Redemption ~ 100.0000.........ccvve. | worerererermeernmemvnines | worerereens 15,199 | v 15,199 6 ...15,199 0 60 |09/19/2025.
25540# AA 8 |Divisions Holding Corp Term Ln Nt 1 7..... .| 05/27/2021. | Redemption ~ 100.0000.........ccovver | crvrererrerrernnirerinns | coenne 1,522,350 | ....... 1,522,350 | .......1,476,680 | ........... 1,479,039 | oo | v 43311 | ,522,350 0 ... 72,829 | 08/14/2026.
26887@ AA 9 |EP Wealth Advisors LLC TermLn Nt 1 6..|.. | 06/30/2021. | Redemption  100.0000. 2,045 2,045 | oo 1,994 | 1,997 49 49 | 2,045 0 64 | 09/04/2026.
EP Wealth Advisors LLC Delayed Draw
26887@ AB 7 |Term .. | 06/30/2021. | Redemption  100.0000, 485 (S ORI ISR (610 IR 491 0 28 | 09/04/2026.
28622@ AA 5 |Elevation Services Holding LLC Term Ln N | .. | 06/30/2021. | Redemption ~ 100.0000..........cccco. | overvrerirmrienncnnicnns | cvvverrnnen 1,929 | 1,929 | 11,880 | i 1,880 48 48 1,929 0 12/18/2026.
28622@ AB 3 |Elevation Services Holding LLC Delayed D |.. | 06/30/2021. | Redemption 0.0000 M 0 12/18/2026.
30282# AE 2 |First Watch Restaurants Delayed Draw Ter | .. | 06/25/2021. | Redemption  100.0000..........ccccce | vovvrrrveenivenervcirnns | ovriiennee 1,929 | 0,929 | 1,929 | i 1,833 96 96 1,929 0 64 | 08/21/2023.
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30282# AE 2 |First Watch Restaurants Delayed Draw Ter | .. | 06/25/2021. | Tax Free Exchange 2,851 | .. 2,851 142 142 2,851 (VI I 102 | 08/21/2023.
30282# AF 9 |First Watch Restaurants Delayed Draw Ter | .. | 06/25/2021. | Redemption ~ 100.0000. 1,564 78 78 1,564 0 52 | 08/21/2023.
30282# AF 9 |First Watch Restaurants Delayed Draw Ter | .. | 06/25/2021. | Tax Free Exchange 2,316 115 115 2,316 0 78 |08/21/2023.
30282# AG 7 |First Watch Restaurants Delayed Draw Ter | .. | 06/25/2021. | Redemption ~ 100.0000..........ccccoe. | vorerrvemermrneereneneres | vevveens 929 46 46 929 0 31 | 08/21/2023.
30282# AG 7 |First Watch Restaurants Delayed Draw Ter | .. | 06/25/2021. | Tax Free Exchange 1,379 68 68 1,379 0 51 | 08/21/2023.
30282# AJ 1 |First Watch Restaurants Delayed Draw Ter | .. | 06/25/2021. | Redemption ~ 100.0000. 1,239 62 62 1,239 0 41 |08/21/2023.
30282# AJ 1 |First Watch Restaurants Delayed Draw Ter | .. | 06/25/2021. | Tax Free Exchange 1,844 92 1,844 0 62 | 08/21/2023.
30282# AJ 1 |First Watch Restaurants Term Ln Nt 1 6.. | .. | 06/25/2021. | Redemption ~ 100.0000 7,544 7,168 283 92 7,544 | ... 0 249 |08/21/2023.
30282# AJ 1 |First Watch Restaurants Term Ln Nt 1 6.. | .. | 06/25/2021. | Tax Free Exchange.........ccccccovevees | vevvveieincneniieiens | veveeieinns 10,889 | ... ..10,411 413 23 10,889 |.... (o[ 411 1 08/21/2023.
31528# AA 2 |Ferraro Fine Foods Corp Term Ln Nt 1 4..|.. | 04/05/2021. |[Redemption ~ 100.0000..........cccov | veverermmvrrrerererirenes | crvenee 2,329,273 | ....... 2,301,587 | oo | e 27,686 2,329,273 | ... 0 32,270 | 05/09/2024.
31528%# AC 8 |Ferraro Fine Foods Corp Incremental Term | .. | 04/05/2021. | Redemption ~ 100.0000..........cccov. | vovrrrrermenrereerrerens | cervireans 128,103 | .......... 126,856 | ..oooocverereciens | e 1,247 |.. . woee | e 128,103 |.... 0| 1,775 | 05/09/2024.
31528# AD 6 |Ferraro Fine Foods Corp Term Ln #2 Nt 1. | .. | 04/05/2021. | Redemption ~ 100.0000..........ocve. | ovreeererererererneennns | covvirenes 703,871 | .......... 696,550 | ....ocvvrrerriis | e 7,321 | | 1,321 | | v 703,871 |.... 0 | e 9,752 | 05/09/2024.
31850F AW 2 |First American Payment Sys Term Ln Nt 1. | .. | 06/01/2021. |[Redemption ~ 100.0000..........cccce. | verererrmremermserirenes | crve 1,418,956 | ....... 1,406,030 | v | e 12,926 | .o 1,418,956 |.... 0| . 48,828 |03/04/2027.
35041@ AA 3 |Foundation Risk Partners Corp Incrementa | .. | 06/30/2021. | Redemption  100.0000. 2,588 | .. 2,588 30 30 |... 2,588 |.... 0 75 | 11/10/2023.
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr | .. | 06/30/2021. | Redemption  100.0000. 3591 | s 3,591 22 Y72 3,591 | ... 0 | 104 | 11/10/2023.
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr | .. | 06/30/2021. | Redemption ~ 100.0000 6 0 20 | 11/10/2023.
35041@ AD 7 |Foundation Risk Partners Corp Delayed Dr | .. | 06/30/2021. | Redemption  100.0000. 76 11/10/2023.
35041@ AG 0 |Foundation Risk Partners Corp Delayed Dr | .. | 06/30/2021. | Redemption  100.0000 6 11/10/2023.
350424 AC 6 |Foundation Consumer Brands Term Ln Nt 1| .. | 06/14/2021. | Redemption ~ 100.0000..........ccccov. | vevrrreermrnrmnerrrrnns | veveeeeeeeeid2,612 | i 2,612 | i 1547 | e | e [ e 1,065 | .ooererinnne 02/12/2027.
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... | .. | 06/30/2021. | Redemption  100.0000. 249 09/18/2023.
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... | .. | 04/30/2021. | Tax Free Exchange ..14,823 29 09/18/2023.
35921@ AC 4 |Frontline Technologies Gr LL Delayed Dra. | .. | 04/30/2021. | Tax Free Exchange............cccccoeees [ oververirnrennncnniines | cviverirnnnn3,018 | 3,018 | 13,018 | s 3,018 09/18/2023.
35921@ AC 4 |Frontline Technologies Gr LL Delayed Dra. | .. | 06/30/2021. | Redemption ~ 100.0000. 09/18/2023.
GB Auto Service Inc Delayed Draw Term
36147@ AA 4 |Ln .. | 06/30/2021. | Redemption  100.0000. 48 1 119 |.... 0 1 [10/19/2024. |3.C PL.........
GB Auto Service Inc Delayed Draw Term
36147@ AA 4 |Ln .. | 04/09/2021. | Tax Free Exchange . 83,976 | .ocovvnee. 85,679 | .ocvvvnees 83,966 10 10 [ s 83,976 |.... (U IO 150 | 10/19/2024. [4.APL..........
GB Auto Service Inc Delayed Draw Term
36147@ AA 4 |Ln .. | 06/30/2021. | Redemption ~ 100.0000.........cccver | corerrmrrmnermerirerens | revereeierennned A4 | e A4 | e 410 410 A | e | e A | 414 | ... 0 14 110/19/2024.|3.C PL.........
36198@ AA 2 |TPC Broadband Holdings Term Ln Nt 1 7.|.. | 06/30/2021. | Redemption  100.0000. 8,268 | .. 8,268 | .............. 8,268 | ..occovveernn 8,100 168 168 | .o 8,268 |.... 0 308 | 06/01/2025.|4.BPL..........
TPC Broadband Holdings Delayed Draw
36198@ AC 8 |Term .. | 06/30/2021. | Redemption  100.0000, 2,851 | .. 2,851 | v 2,819 | s 1,450 14 31 45 | i 2,851 |.... 0 85 |06/01/2025. [4.BPL..........
TPC Broadband Holdings Delayed Draw
3198@ AC 8 |Tem .. | 06/30/2021. | Tax Free EXChange..........cccoeevrveee [ covnvenviinniinsiieinns | v 314,342 | .......... 317,707 | .......... 314,133 209 209 [ o | e 314,342 | ... 0| e 7,272 | 06/01/2025.|4.BPL..........
36221@ AA 3 |4.897 .. | 06/30/2021. | Redemption  100.0000, 4,308 | oo 4,308 | .ovvvernne 4,238 | oo 4,245 63 (K I IO 4,308 |.... (U I 125 | 02/28/2027. |3.APL..........
GPM Investments LLC Delayed Draw Term
36221@ AB 1 |Ln .. | 06/30/2021. | Redemption  100.0000, ...1,675 1,633 | 1,634 41 41 1,675 |.... 0 48 | 02/28/2027.
39341# AA 0 |Green Street Parent LLC Term Ln BNt 1... | .. | 06/30/2021. | Redemption ~ 100.0000 ..15,000 ..14,700 ...14,700 49 251 300 ...15,000 | .... 0 274 | 08/27/2026.
40406# AD 4 |ProService Corp Term Ln Nt 1 9.250% 11/ .. | 06/30/2021. | Redemption ~ 100.0000..........cccove | corererermeemmmrnrerinenes | verreennnn 22,500 | oo 22,500 ..21,935 ..22,143 357 357 22,500 |.... (U I 760 | 11/01/2024.
Harvest Hill Beverage Company New Term
41755@ AA 7 |L .. | 06/28/2021. | Redemption ~ 100.0000.........ccoewr | woreermememmrnerirerires | woveree 145,000 | ...oooue. 145,000 | ...coovee. 141,375 141,532 3,468 3468 | ..o | i 145,000 0 2,541 | 08/28/2026.|4.APL..........
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41781@ AA 5 |Harvey Tool Co LLC 1st Lien Term Ln Nt 1 | .. | 05/13/2021. | Redemption ~ 100.0000 51,570 | oovvennee. 51,570 | oovvenne. 50,401 ...50,885 686 686 | ..o 51,570 (U IO 741 (10/12/2024. |3.APL..........
Harvey Tool Co LLC Delayed Draw Term
41781@ AB 3 |Ln .. | 05/13/2021. | Redemption ~ 100.0000..........ccocc. [ vverererirnmemmiiinninns | e 12,980 | oo 12,980 | oo 12,850 ...12,890 89 89 0 [ 187 | 10/12/2024.
41902@ AA 9 |Sigma Electric Manufact Corp Term Ln A-2 | .. | 06/30/2021. |[Redemption ~ 100.0000..........cccee | cevereermrmemeriverirenes | cvvervrnnnns 12478 | e 12,478 12,227 ...12,350 128 128 (U I 455 | 10/31/2023.
44969C BH 2 |Quintiles IMS Term Ln B-2Nt 1 2.104%... | .. | 06/30/2021. | Redemption  100.0000 25,276 | ... 25,276 | ............25,318 ...25,093 209 (26) 183 0 237 |01/18/2025.
44989 AA 1 |IQNavigator Inc 1st Lien TLNt 1 5.655..... .. | 06/30/2021. | Redemption ~ 100.0000, 22,388 | ... 22,388 | ..o 22,052 22,171 217 217 0 864 |08/20/2024.
45004K AC 0 |Information Resources Inc 1st Lien Term... | .. | 06/30/2021. | Redemption ~ 100.0000. ...10,246 27 76 103 0 227 | 11/07/2025.
452526 A# 3 |Immucor Inc 1stLien TermLn Nt 1 6.75... | .. | 06/30/2021. | Redemption  100.0000 ..11,150 208 208 0 385 |07/02/2025.
45763F AN 8 |Inmar Inc Initial Term Ln Nt 1 4.147%...... .. | 06/30/2021. | Redemption ~ 100.0000.........cccocv. [ worerererermeermmnirnernns | corverrnenne8,104 | 6,104 | 5,799 | s 5,768 126 210 336 (U I 153 | 05/01/2024.
45778E  AG 9 |Innophos Holdings Term Ln Nt 1 3.825%. | .. | 06/30/2021. | Redemption  100.0000, 12,195 55 55 0 223 |02/07/2027.
48240@ AA 5 |K2Insurance Services LLC Term Ln Nt 1...| .. | 06/30/2021. | Redemption ~ 100.0000, 11,907 176 176 0 365 |07/01/2024.
K2 Insurance Services LLC Delayed Draw
o 48240@ AB 3 |T .. | 06/30/2021. | Redemption  100.0000. 0 69 |07/01/2024.
m 48773# AA 8 |Kellermeyer Building Svcs Initial Term L..... | .. | 06/30/2021. | Redemption ~ 100.0000 26 (V1 I 143 | 11/07/2026.
o 48773# AB 6 |Kellermeyer Building Svcs Delayed Draw T | .. | 06/30/2021. | Redemption  100.0000 6 0 38 | 11/07/2026.
QN 48773# AC 4 |Kellermeyer Building Svcs Delayed Draw T | .. | 06/30/2021. | Redemption ~ 100.0000 1 0 4 {11/07/2026.
i\, 48773# AC 4 |Kellermeyer Building Svcs Delayed Draw T | .. | 06/30/2021. | Redemption  100.0000 1 0 4 | 11/07/2026.
€)1 48881# AB 5 |En Engineering LLC (Kene Acq) Term Ln Ni .. | 06/30/2021. | Redemption  100.0000, 1 52 0 84 | 08/07/2026.
48881# AC 3 |EnEngineering LLC (Kene Acq) Delayed Dr| .. | 06/30/2021. | Redemption ~ 100.0000. 6 5 0 14 | 08/07/2026.
552462 B# 9 |Lytx Delayed Draw Term Ln Nt 1 7.000%. | .. | 06/30/2021. | Redemption ~ 100.0000 13 11 0 88 |02/28/2026.
552462 B@ 1 |LytxTermLnNt1 7.000% 02/28/26......... .. | 06/30/2021. | Redemption  100.0000. 55 218 0 508 |02/28/2026.
Mac Lean-Fogg Company Term Ln Nt 1
55418%# AA 4 |48 . | 06/30/2021. | Redemption  100.0000.........ccccer | corrrvmmrmeriereneenns | cevrereens 13,438 | oo 13,438 | oo 13,294 ..12,497 833 107 [T ORI IR 13,438 0 377 [12/17/2025.
Mac Lean-Fogg Company Delayed Draw
55418# AB 2 |Term .. | 06/30/2021. | Redemption  100.0000. 1,563 65 8 VKT IR 1,563 0 43 | 12/17/2025.
57810J AC 2 |Amynta Agency Inc Term Ln Nt 1 4.093% |.. | 06/30/2021. | Redemption  100.0000 2,642 163 74 237 2,642 0 61 | 02/08/2025.
57810 AC 2 |1 .. | 06/30/2021. | Redemption  100.0000. 1,762 109 50 159 1,762 0 41 |02/28/2025.
60367 AA 9 | Community Brands Delayed Draw TL Nt 1. | .. | 06/30/2021. | Redemption  100.0000 9,108 455 455 9,108 0 268 | 12/02/2022.
62931*  AA 2 |Topix Pharma Term Ln Nt 1 4.854% 10/31 .. | 06/30/2021. | Redemption ~ 100.0000 3,375 3375 | coes 3,296 | .o 3,274 48 53 101 | o 3,375 (U IO 102 | 10/31/2024.|3.C PL.........
62931* AC 8 |Topix Pharma Delayed Draw Term Ln Nt 1 | .. | 06/30/2021. | Redemption ~ 100.0000 1,123 | o 1,123 | e 12 | s 1,089 25 9 34 | 1,123 0 34 110/31/2024.|3.C PL.........
NSM Insurance Group LLC Dollar Term Ln
62976# AE 6 |N .. | 06/30/2021. | Redemption  100.0000. 170 (O T IS 15,034 0 555 |05/11/2026.
64027# AA 9 |Nelipak Holding Co Incremental Term Ln N | .. | 06/30/2021. | Redemption ~ 100.0000 5 6 1 375 0 13 107/02/2026.
64027* AA 3 |Nelipak Holding Co First Lien Term Ln Nt... | .. | 06/30/2021. | Redemption  100.0000 32 38 70 2,312 0 82 |07/02/2026.
65716@ AA 4 |North Amer Science Assoc Inc Term Ln Nt | .. | 04/30/2021. | Redemption  100.0000. 112 112 5,319 0 83 | 09/15/2026.
Omega Healthcare Holdings LLC Term Ln
67096@ AA 0 [Nt . | 04/15/2021. | Tax Free Exchange 4,416 | oo 4,500 | oo 4,404 | oo 4,413 A | s | e A | i 4,416 0 82 [10/24/2026. [2.APL..........
Omega Healthcare Holdings LLC Term Ln
67096@ AA 0 |Nt .| 06/30/2021. | Redemption  100.0000. 4,500 | oo 4,500 | oo 4,416 84 84 | s 4,500 0 71 110/24/2026.| 2.APL..........
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OTG Management LLC Incremental DD
67113@ AB 7 |TermL . | 06/30/2021. | Redemption  100.0000. 3,466 3,466 | ..oovvvrnees 3,440 | oo 2,983 465 18 483 | e 3,466 (U I 139 | 08/26/2021. [4.B PL..........
OTG Management LLC Incremental DD
67113@ AB 7 |TermL .| 06/30/2021. | Redemption ~ 100.0000.........cccewr | cormrrrurrrmmerierineenns | cerererinneinna 487 | e 487 | e 487 416 68 (51: N I 487 0 22 | 08/26/2021.|4BPL..........
OTG Management LLC 7th Amend Term
67113@ AC 5 |LnNt . | 06/30/2021. | Redemption ~ 100.0000.........cccuwr [ worerermerrmrmerirerires | ceveenes 360 | oo 360 | .o 360 310 50 LTV IR 360 0 15 | 08/26/2021. |4.AZ............
OTG Management LLC 7th Amend Term
67113@ AC 5 |LnNt .| 06/30/2021. | Redemption ~ 100.0000.........cccver | cormrremrrremerierinnens | verereeineinns 120 | oo 120 | v 120 105 15 15 [ s 120 0 5 | 08/26/2021. |4 A Z...........
Omega Healthcare Holdings LLC
68144# 8 | Incrementa . | 06/30/2021. | Redemption  100.0000. 2,618 2,618 | v 2,560 58 58 | oo 2,618 0 41 [ 10/24/2026. [2.AZ............
Omega Healthcare Holdings LLC
68144# AA 8 |Incrementa .. | 04/15/2021. | Tax Free Exchange 1 2,560 0 16 | 10/24/2026.
70559@ AE 6 |Pegasus Global Enterprise Hids Increment |.. | 06/30/2021. | Redemption ~ 100.0000..........cccoo. [ corererrerrnrenrieiens | cerieeeennnn 3,382 | 003,382 | 13,246 | e 3,246 5 130 3,382 (0] I 175 | 05/29/2025.
o 70559@ AF 3 |Pegasus Global Enterprise Hids Increment | .. | 06/30/2021. | Redemption  100.0000 125 125 0 17 | 05/29/2025.
m 71639% AA 4 |PetlQInc Term LnNt1 5.354% 07/08/25. | .. | 04/14/2021. | Redemption ~ 100.0000..........covve. | ovverrerrrcrireeirnenenns | w4, 155,431 | .....4,155,431 | ......4,073,164 | ........... 4,093,152 | .ooovveerinciiens | e 62,280 | ..oovrrrirnens B [ 4,155,431 0. 71,335 | 07/08/2025.
(=
N Petroleum Servce Group LLC Delayed
. 71667* 3 | Draw .. | 04/01/2021. | Redemption  100.0000. 112 1 113 0 5 |07/23/2025.
8 71667 AB 1 |Petroleum Servce Group LLC Term Ln Nt 1|.. | 04/01/2021. | Redemption ~ 100.0000..........cccres | vovrrrvrrvrrerrnnnrrens | cvrvrrrnrnnn8,044 | 8,044 | 5,923 | e, 5,948 96 6,044 0 99 | 07/23/2025.
Yum Brands New Term Ln BNt 1 1.823%
72584D AF 1|0 .| 06/30/2021. | Redemption ~ 100.0000.........cocoer | cormrvvermrererirerirnnens | ceveveriens 12,188 | oo 12,188 | oo 12,160 28 28 | o [ s 12,188 0 60 |03/15/2028.
Command Alkon (Potter Buyer) New Term
741404 AA 0 |Ln .. | 06/30/2021. | Redemption  100.0000 225 225 8,102 0 377 | 04/23/2027.
74140# AB 8 |Command Alkon (Potter Buyer) Incremental| .. | 06/30/2021. | Redemption ~ 100.0000. 77 7 2,594 (V] I 121 | 04/23/2027.
74140# AD 4 |Command Alkon (Potter Buyer) Incremental| .. | 06/30/2021. | Redemption ~ 100.0000 9 [ | e 9 | 574 0 27 | 04/23/2027.
74741@ AA 5 |Invo Healthcare (Olympia Acq) Term Ln Nt | .. | 06/30/2021. | Redemption ~ 100.0000. 180 45 225 2,272 0 92 |09/24/2026.
74741@ AA 5 |Invo Healthcare (Olympia Acq) Term Ln Nt | .. | 05/28/2021. | Tax Free Exchange 232 3 235 2,871 0 95 |09/24/2026.
74966F AL 7 |4.000 .. | 06/30/2021. | Redemption  100.0000. 148 (17) 131 | e | e 33,941 (U IO 683 | 01/30/2026.
75734@ AB 9 |Reddy Ice Holdings Inc Term Ln Nt 7 7.... | .. | 06/30/2021. | Redemption ~ 100.0000 118 118 5,318 0 94 |07/01/2025.
75734@ AB 9 |Reddy Ice Holdings Inc Term Ln Nt 1 7.... | .. | 04/06/2021. | Tax Free EXChange.........cccovvvvmees [ wverirevirneerneniineines | wovevirncens 10,400 | cooovvrrneee 10,636 ..10,211 176 13 189 10,400 (U I 407 | 07/01/2025.
Reddy Ice Holdings Inc Delayed Draw
75734@ AC 7 |Term .| 06/30/2021. | Redemption ~ 100.0000.........ccceer | cormrrrurrrmnerierireeenns | vevererieeinns 149 | oo 149 | oo 146 Y2 USRI IR 2 | 149 0 45 |07/01/2025. |3.BPL..........
Reddy Ice Holdings Inc Delayed Draw
75734@ AC 7 |Term . | 04/06/2021. | Tax Free Exchange 58,273 | oovverens 59,157 | ovvvereens 58,270 KT ORI IR 3 | e 58,273 0 56 | 07/01/2025.|3.B PL..........
Reddy Ice Holdings Inc Delayed Draw
75734@ AC 7 |Term . | 04/06/2021. | Tax Free EXChange..........ooceveeniees [ cornrvvnnrvnerineniineins | ceverneeiseinnd (511 TR 695 | .o 685 668 19 19 [ 687 0 26 | 07/01/2025.|3.B PL..........
Reddy Ice Holdings Inc Delayed Draw
75734@ AC 7 |Term .. | 06/30/2021. | Redemption ~ 100.0000.........cccvwr | cormrrrmrrrenerirerirerens | vevereeeenien 199 | oo 199 | oo 197 2 | e | e 2 | 199 0 4 |07/01/2025. |3.BPL..........
78411E AC 2 |SpecialtyCare Initial Term LnNt2 3.6...... .. | 06/18/2021. | Redemption  100.0000..........ccccw. [ vorrvrmmrrcmnienrirenirns | v 330,449 | .......... 330,449 | .......... 328,924 327,144 2,516 789 3,305 B [ 330,449 0 [ 9,913 | 09/01/2023. |4.C FE.........
78411E AC 2 |SpecialtyCare Initial Term Ln Nt 1 4.4...... .. | 06/18/2021. | Redemption ~ 100.0000..........ccuw. [ vorererereremmmrmenernes | vveene 2,525,686 | ....... 2,525,686 | ....... 2,513,058 | ..coonee. 2,500,429 | ... 19,197 6,059 25,256 2,525,686 0 82,013 | 09/01/2023. |4.C FE.........
Harmony Fds/Santa Cruz Hids Term Ln Nt
78431@ AA 1 |1 .| 06/30/2021. | Redemption  100.0000. 2,836 2,836 ....2,801 ..2,814 23 23 2,836 0 87 |12/13/2023. |3.C PL.........
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78433* AA 1 |SG Acquisition Inc (Safeguard) Term Ln N. | .. | 05/07/2021. | Redemption  100.0000 ..75,429 ..75,429 ..73,920 WT4084 | | 1,344 | oo [ 1,344 ...75,429 0 01/27/2027.
78486@ AA 5 |SSE BuyerInc Term Ln Nt 1 10.220% 06/3| .. | 06/30/2021. | Redemption  100.0000. ..10,432 ..10,432 10,119 ...10,138 294 294 10,432 0 06/30/2026.
78642# AA 4 | Safe Home Security Inc Term Ln Nt 1 8... | .. | 04/01/2021. | Redemption  100.0000 379 | oo 3794 | e 3718 | 3,725 69 69 3,794 0 08/04/2024.
79546K AE 0 |Sally Beauty Holdings New Term Ln B-1 Nt| .. | 06/30/2021. | Redemption  100.0000 84,004 | ...........84,004 | ...........84,392 | ... 83,164 | .......... 1,064 (224) 840 84,004 0 07/05/2024.
83549# AA 8 |Sonny's Enterprises LLC Term Ln Nt 1 7..|.. | 06/30/2021. | Redemption ~ 100.0000 23,780 23,330 450 450 23,780 0 08/31/2026.
86738* 6 | Sigma Electric Manufact Corp Term Ln A-1 | .. | 06/30/2021. | Redemption ~ 100.0000 7,332 | o 1,332 | i 7,185 | 7,257 75 75 7,332 0 10/31/2023.
Sunshine Sub LLC Term Ln Nt 1 6.250%
86803@ 410 . | 06/30/2021. | Redemption  100.0000. 1,848 | oo 1,848 | oo 1,811 | e 1,700 125 22 147 | o 1,848 0 76 | 05/27/2024.
Sunshine Sub LLC Delayed Draw Term Ln
86803@ AB 2 [Nt .. | 06/30/2021. | Redemption  100.0000. 5,016 355 46 401 5,016 0 206 |05/27/2024.
87300 AD 6 |THG Acquisition LLC 1st Lien Term Ln Nt.. | .. | 06/30/2021. | Redemption ~ 100.0000 1,688 42 42 1,688 0 61 | 12/02/2026.
87300 AE 4 |THG Acquisition LLC 1st Lien DD TermLn |.. [ 06/30/2021. | Redemption ~ 100.0000.........c.ccee | corererermmmrmminmrrenes | wvevirerireenns 138 2 | | e 2 138 0 3 | 12/02/2026.
87300 AE 4 |THG Acquisition LLC 1st Lien DD Term Ln | .. | 06/30/2021. | Tax Free Exchange 85,455 49 49 85,455 0 12/02/2026.
87300 AE 4 |THG Acquisition LLC 1st Lien DD TermLn | .. [ 06/30/2021. | Redemption ~ 100.0000.........ccccee | corererermmmrmminmrvenes | wovevirereneenns 163 2 | e | e 2 163 0 12/02/2026.
87300 AE 4 |THG Acquisition LLC 1st Lien DD Term Ln |.. | 06/30/2021. | Tax Free EXChanGe........ccoceuvreernees | covmevmerinerierineins | cevnernnend 67,682 23 23 | oo [ 67,682 0 12/02/2026.
Wealth Enhance Group LLC Delayed Draw
873264 AA 8 |Te .. | 04/01/2021. | Redemption ~ 100.0000.........cccews | corerrmrrnerierirerins | cerereeeseenna 273 271 K RN IO 3| e 273 0 10/02/2025.
88870T AF 5 |Tivity Health Inc Term Ln ANt 1 4.354..... .. | 06/30/2021. | Redemption ~ 100.0000...........ccuw. [ vererererermermrinninns | worerireens 45917 ...39,259 6,658 6,658 B I 45917 0 03/08/2024.
88870T AG 3 |Tivity Health Inc Term Ln BNt 1 5.397..... .. | 06/30/2021. | Redemption ~ 100.0000..........cceew. [ woerermrernemrrnerneines | vvenne 2,127,762 2,073,536 | .cooovevciieres | e 54,226 | ..oovvrvvrrnris | s 54,226 2,127,762 0 03/08/2026.
89158* AC 7 |Touchstone Acquisition Inc Term Ln Nt 1... | .. | 06/30/2021. | Redemption ~ 100.0000 7347 | e T34T | il 1163 | s 7,200 1 136 147 | i 7,347 0 11/15/2025.
89158* AD 5 |Touchstone Acquisition Inc Delayed Draw.. | .. | 06/30/2021. | Redemption ~ 100.0000 1,531 | oo 1,831 | 1,504 | 1,500 5 25 30 1,531 0 11/15/2025.
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt| .. | 06/30/2021. | Redemption  100.0000 38,696 38,333 502 (140) 362 38,696 0 06/01/2024.
US Foods Inc New Term Ln Nt 1 1.854%
90351H AB 4 |0 .. | 06/30/2021. | Redemption ~ 100.0000...........ccouw. [ vererererernmvernicniines | oveene 2,723,084 2,723,084 | .....2,737,274 | ..........2,678,153 | ........ 52,156 44,931 2,723,084 0 06/27/2023.
90385P AC 4 |Ultimus Group Midco LLC 1st Lien Term Ln| .. | 06/30/2021. | Redemption  100.0000 5,367 | ...... 5,367 215 215 5,367 0 02/01/2024.
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 11| .. | 06/30/2021. | Redemption  100.0000 108 108 ....16,250 0 08/31/2022.
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 2.. | .. | 05/28/2021. | Tax Free Exchange 15,764 342 36 0 08/31/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw | .. | 05/28/2021. | Tax Free Exchange 14,251 439 0 08/31/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw | .. | 06/30/2021. | Redemption ~ 100.0000. 0 08/31/2022.
WR Grace & Co Term Ln B1 Nt 1 1.944%
92940) AB 4 |0 . | 06/30/2021. | Redemption ~ 100.0000.........cccovwr | correrrrmrrmerrerrnrenne | vermrrenen 211 | 9,211 | 9,199 | 9,072 131 7 138 | o 9,211 0 92 | 04/03/2025.
WR Grace & Co Term Ln B2 Nt 1 1.944%
929400 AD 0 |0 .. | 06/30/2021. | Redemption  100.0000. 15,777 12 12 [ e | e 15,789 (U I 157 | 04/03/2025.
92974* AA 7 |Discovery Life Sciences LLC Term Ln Nt 1 |.. [ 06/30/2021. | Redemption ~ 100.0000..........cccce. | vorevrrverrerirmrirnnins | correrrrerenn 2430 | i 2,430 | ciiiiienn2,382 | 2,394 36 36 2,430 0 90 | 03/30/2024.
92974* AC 3 |Discovery Life Sciences LLC New Term Ln | .. | 06/30/2021. | Redemption  100.0000 637 10 10 647 0 27 | 03/30/2024.
92975@ AA 4 |Wealth Enhance Group LLC Term Ln Nt 1. | .. | 04/01/2021. | Redemption ~ 100.0000..........ccoce. | voverererimrienicnniinns | crverrnnrn3,850 | 3,850 | i 3,793 | s 3,803 47 47 3,850 0 65 | 10/02/2025.
Wealth Enhance Group LLC Delayed Draw
92975@ AB 2 |Te .. | 04/01/2021. | Redemption ~ 100.0000.........c.coov. | corrrrmrimrrirmrirerirns | vevereieniennad 453 | s 453 | s 450 450 K I ORI ISR 3 | s 453 0 8 | 10/02/2025.|3.BPL..........
Wealth Enhance Group LLC Delayed Draw
92975@ AB 2 |Te .. | 04/01/2021. | Redemption  100.0000, 1,450 | oo 1,450 | oo 1,439 | v, 1,440 10 10 [, 1,450 0 25 110/02/2025.|3.BPL..........
Wealth Enhance Group LLC Delayed Draw
92975@ AB 2 |Te .. | 04/01/2021. | Redemption ~ 100.0000.........ccccevs | corerrrremerirmrirerins | vevereiiseis M9 | i 19 | i 118 118 I TR T I 119 0 2 110/02/2025.|3 B PL..........




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

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

8¢°'5030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
4 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) BJ/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
93710@ AA 2 | WASH Multifamily Acq Inc Incremental Ter | .. | 04/19/2021. | Redemption ~ 100.0000...........cccco. | ovvreerernrimnicniiiens | o 3,012,849 | ....... 3,012,849 | ....... 3,009,320 | ........... 2,950,502 | ........ 59,400 162,347 ..3,012,849 | ...... 0 |......63,040 | 05/14/2022.
93710@ AA 2 | WASH Multifamily Acq Inc Incremental Ter | .. | 04/19/2021. | Redemption ~ 100.0000. . 286,068 | .. 286,068 | ..........257,462 266,356 19,713 ..286,068 |...... 0 05/14/2022.
96145@ AA 0 |Westrock Coffee Holdings LLC Term Ln Nt | .. | 06/30/2021. | Redemption ~ 100.0000..........cccoe. [ vvervrerernrimmnicnniinns | woverirnens 46,875 | ............ 46,875 | ............ 46,059 | ....cocvvnees 46,167 708 ..46,875 | ...... 0 02/28/2025.
96811* AA 5 |Wildcat Buyer Co Inc Term LnNt2 5.64.. | .. | 06/30/2021. | Redemption  100.0000 946 19 965 |...... 0 02/27/2026.
96811*  AB 3 |Wildcat Buyer Co Inc Delayed Draw Term L|.. | 06/30/2021. | Redemption ~ 100.0000 182 2 184 |...... 0 02/27/2026.
BL2961 73 0 |Ultimate Software Group Inc Initial Term.... | .. | 06/30/2021. | Redemption ~ 100.0000 [ [ 240 (159) 81 B [P 49,750 |...... 0 05/03/2026.
000000 00 O |BurgerKing TermLn B-4 Nt1 1.854% 11 |A| 06/30/2021. |[Redemption ~ 100.0000..........cccccce | covvrrririmircmiivciiens [ o 87,638 | ............ 87,638 | ...........87,623 | .............86,077 | .......... 1,547 14 1,561 87,638 |..... 0 11/14/2026.
22526@ AA 5 |Creation Holdings Inc 1st Lien Term Ln N.. | A [ 06/30/2021. | Redemption ~ 100.0000. 3,789 | .. 3,789 76 76 3,789 |...... 0 08/15/2025.
22526@ AB 3 |Creation Holdings Inc Delayed Draw Term. | A | 06/30/2021. | Redemption ~ 100.0000..........ccuw. | vervrrrermmirervnneires | woveverinrinenns T | s .. T ] e T | | e [ | e 0 .. M. 0 08/15/2025.
68371Y AJ 2 |Open Text Corp Term Ln Nt 1 1.846% 05/| A | 06/30/2021. | Redemption ~ 100.0000..........cccres | covurrrmeriererereneenns | cevereriens 18,465 | ..ccvvvnee 18,465 | ..cvvvvnee 18,530 | oo 18,513 (48) () IR ISR 18,465 |...... 0 05/30/2025.
Regent Purchaser Inv (RGL) New Term Ln
C77406 AB 7 |N A | 04/30/2021. | Redemption ~ 100.0000..........cccse | corrrererererenrrninines | cevreeeens 125,831 | oovvvenee 125,831 | v 15,102 | oo 15,102 | oo [ v 110,729 | oo | e 110,729 | oo | v 125,831 |...... 0 12/21/2024.
02034# AA 0 |MISYS (Almonde Inc) Term Ln Nt 1 3.712 | D | 05/28/2021. | Redemption ~ 100.0000..........ccores | covmrrvrmermerirerineens | eevrereens 50,110 | oovvrrns 50,110 | .oovvvenenc 49,972 49,005 | ..ccoeene 1,017 88 1,105 ...50,110 | ...... 0].. 04/28/2024.
000000 00 O |Desarrolladora Energetica SA Term Ln 1L. |D| 04/15/2021. | Call ~ 100.0000........c.ccocvrrrernenne veerenn901,214 ....901,214 ....585,789 ...540,729 | ....... 45,061 | .o [ e [ e 45,061 |.... ..585,789 [ ..o | e 315,425 | ....... 315,425 | ... 05/01/2021.
000000 00 O |Desarrolladora Energetica SA Term Ln 1L. |D| 04/15/2021. | Taxable EXChaNGe.........ccocvvevvrerine | veverneernmeinsersenirenes | cvvs 1,208,807 | .......1,966,643 | ......1,278,318 | ...........1,179,986 | ........ 98,332 98,332 | oo | e 1,278,318 | ..oeocecrinnes | v (69,511) | ........ (69,511) | evvvverrirnens 05/01/2021.
93279# AA 3 |Walnut Parent Inc Term Ln Nt 1 6.500%.. | C| 05/28/2021. | Redemption  100.0000 4,500 2 111 113 4,500 |...... 0 [ 138 | 11/09/2027.
8299999. Total - Bonds - Unaffiliated BANK LOBNS..........rrsiieuiieriirisiissiiiins eriresesseessssssssssssss s snssssnsssnssseses | seees 44,064,533 41,004,383 | .. 312,422 | ... 537,798 | oo 0 | 850,220 |.... O 43,818,619 | ..o, 0. 245914 | ... 245914 | ... 909,159 XXX
8399997. TOtal = BONAS = PAIM 4.t bt ....780,721,297 |.1,428,151,030 |....782,195,830 | ....... 662,004,434 |....1,666,056 | ........ 62,757 | oo 0 | 1,728,813 |...... (46,640 ....... 777,738,844 | ....... 59,600 | .(6,717,731) | ...(6,658,131) | 23,161,939 XXX
8399999. TO1AL = BOMAS. etttk £ £ R R ....780,721,297 |.1,428,151,030 |...782,195,830 | ....... 662,004,434 |....1,666,056 | ........ 62,757 | oo 0 | 1,728,813 | ...... (46,640)] ....... 777,738,844 | ....... 59,600 | .(6,717,731)| ...(6,658,131) | 23,161,939 XXX
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 XXX 4AFE...
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 0 0 0 0 XXX XXX
8999997. Total - Preferred Stocks - Part 4 0 0 0 0 XXX XXX
8999999. Total - Preferred StOCKS.......covviiirsinnicisrisieiscinns 0 0 0 0 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
31340# 00 1 | Federal Home Loan Bank Com ClB.......... [.. ] 06101/2021. | Direct [......50,000.000 | ...... 5,000,000 e 5,000,000 5,000,000 XXX XXX
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other.........coviiiirniissnsenissssssssesssssesersniene | covnees 5,000,000 XXX 5,000,000 5,000,000 0 0 0 XXX XXX
C Stocks - Parent, Subsidiaries and Affiliates Other
63865@ 10 0 ‘ Nationwide Indemnity Co Com..........cc....... ‘ . | 06/30/2021. | Capital Distribution.. | ....900,000,000 XXX ...900,000,000 | ....... 900,000,000 | ...ovvvermieinnns [ corinnmirinnniinnnne [ | evvennniinnniennsQ o | 900,000,000 |...... 0 XXX XXX
9399999. Total - Common Stocks - Parent, Subsidiaries and AffiliatesOther............ccccounene. ....900,000,000 XXX ...900,000,000 | ....... 900,000,000 0 0 0 | o0 [0 | 900,000,000 |...ccovvrrnnet 0 0 0 0 XXX XXX
9799997. Total - COMMON SOCKS = PaIM 4. s it ....905,000,000 XXX ...905,000,000 | ....... 905,000,000 0 0 0 | o0 [0 | il 905,000,000 |....coovvvenune 0 [ 0 | v 0| 25,137 XXX XXX
9799999. Total - Common Stocks. . |....905,000,000 XXX ...905,000,000 | ....... 905,000,000 0 0 0 0 0 ] 905,000,000 w0 | 0 | 25,137 XXX XXX
9899999. Total - Preferred and Common Stocks......... ..|....905,539,681 XXX ...905,535,000 | ....... 905,000,000 0 0 0] .. L0 [0 905,535,000 0. 4681 | 26,619 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS..........ccuuiriiiiiiiins crvrieiiiiiseriesiese ettt ssesssnsen .1,686,260,978 XXX .1,687,730,830 | ....1,567,004,434 |....1,666,056 | ......... 62,757 | oo 0 .. 1,728,813 | ....... (46,640) | ....1,683,273,844 | ....... 59,600 | .(6,713,050) | ...(6,653,450) | 23,188,558 XXX XXX




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

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

1 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 [ Unrealized | Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJ/A.CV. Accretion Hedged Items Exposure Entity end (b)
Swaps - Hedging Effective - Excluding Variable Annuity G Under SSAP No. 108 - Interest Rate
Pay Fixed USD Receive Floating Interes | Deutsche Bank LIBORO3M
USD Interest Rate Swap Surplus Note Hedge.........ccccooccnnenns N/A........ tRate |AG TLTWFZYICNSX8D621K86.... | 07/18/2012.... | 12/15/2024.... | .vvvvreerrenee ..400,000,000 (4.57 USD)| covoormerrvrererrrins [ eevemerreiieenniins [ o (4,141,850) | vvveerrreererreiis [ e (21,400,583) | .vvvvvereiriees [ ceverreinieenrenins [ e [ e | e 3,721,835 | .o [0 ——
0999999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Interest Rate 0 0. (4,141,850) | ..ovvesviesncirrnnens 0 |XXX] .(21,400,583) 0 0 0 0. 3,721,835 XXX XXX
Swaps - Hedging Effective - Excluding Variable Annuity G Under SSAP No. 108 - Foreign Exchang
Foreig
n
o Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 3.11USD
m Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy PLC G5GSEF7VJP5I70UKS573..... | 06/29/2017.... | 07/19/2023.... | covvoovvveenes [ o 7,998,200 (0.98 EUR)| -.coeovvevrivecniis [ v [ v 83,893 | ..o (302,400) | ..... | ... (114,449) | ..o | o 250,600 | ..o [ i [ e 57,287 | oo 100/QL......
(= '
Forei
o el
Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 3.26 USD
Cross Currency Swap Foreign Currency AFS Bond... .|y PLC G5GSEF7VJP5I70UK5573..... | 06/29/2017.... | 07/19/2024.... B [ 9,140,800 (117 EUR) 93,754 (345,600) | ..... (90,245) | ..oovonvverrrenrins | v 286,400 .[100/QL.....
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Royal Bank of 4.36 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Scotland RR3QWICWWIPCS8A4S074... | 08/07/2018.... | 04/16/2028.... | ..covvveecrrens | cevees 8,284,160 (2.77 GBP) 59,915 (567,680) | ..... | ...... (273,735) [ cocveoerencriiens | e (74,000) [ oo [ e [ ceriiee 108,012 | oo 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Royal Bank of 4.3USD (2.69
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Scotland RR3QWICWWIPCS8AA4S074.. | 08/07/2018.... | 04/16/2028.... | c.vecovevveeens [ oneed 8,284,160 GBP)| oo [ o [ i 60,908 |....cccoocoe (567,680) | ..... | ...... (267,461) [ ..o [ o (UZZX010[0) ) TR ISR IR 108,012 | .oovvvvvirnnes 100/QL......
Foreig
n
Pay Fixed JPY Receive Fixed USD Curren 2.19USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZT7FF32TWEFATS.. | 09/02/2020.... | 09/25/2032.... | c.vcovnvvveenne ....28,237,952 (0.88 JPY)| .eooervveerrrriires | veereeiererneiiens | cevveenes 196,013 |........... 1,237,682 | ..... | .o (448,882) [ ...oocvvvvvnrrenen 102,065,420 | oo [ s [ s 473,493 | .o 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 2.76 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy BNP Paribas........ ROMUWSFPUSMPRO8K5P83 | 10/01/2020.... | 10/29/2032.... | c.veovvvvveenee ....19,956,300 (1A EUR)| oo | e | oo 127,724 |.............. (202,300) | ..... | ...... (797,223) | oo [ 608,600 | .vvevvvurrerrrenne | cevrerrnsrresnnns | ceeeeeees 336,009 |..coovvrrrennns 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 29USD (1.24
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy BNP Paribas........ ROMUWSFPUBMPROBKSP83 | 02/12/2021.... | 07/23/2031.... | cecoveerrneeene ....13,668,480 EUR) 268,940 | ... | cooeee. 138,090 | .veooveerrrernnes | o 268,940 | ..o [ e [ eereei 216,857 | .covvreerenens 100/QL......




Statement for June 30, 2021 of the NATIONWI DE M UTUAL INSU RANCE COM PANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of [ Unrealized | Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange | Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJ/A.CV. Accretion Hedged Items Exposure Entity end (b)
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange 0 0 622,207 (479,038) [XXX ...(1,853,905) | ... ..3,321,960 | .o [0 [ 1,379,551 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0. (3,519,642) | ..coovvvennn (479,038) [XXX] .(23,254,488) | ... ..3,321,960 | oo [0 [ 5,101,386 XXX XXX
Total - Swaps
1359999999. Total-Swaps-Interest Rate. 0 0. (4,141,850) | oo 0 |[XXX] .(21,400,583) 0 0 0 0. 3,721,835 XXX XXX
1379999999. Total-Swaps-Foreign Exchange 0 0 622,207 (479,038) [XXX] ...(1,853,905) | ....ocvvvreernanad 0]...3,321,960 | ..cccorrurnen. (U 0. 1,379,551 XXX XXX
1409999999. Total-Swap: 0 0. (3,519,642) | ...vvvvvnnnnd (479,038) [XXX] .(23,254,488) | .....covvvvvrnnn 0]...3,321,960 | ....cccoonernen. (V) 0. 5,101,386 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0]... (3,519,642) | ...oovvvennc (479,038) [XXX| .(23,254,488) | .....coccvornvn. 0]...3,321,960 | ..cccoovrrnnnen. (V)] P 0. 5,101,386 XXX XXX
1759999999. TOTAL 0 0. (3,519,642) | .covvvvvvennd (479,038) [XXX] .(23,254,488) | .....cvvvvvvrnunc 0]...3,321,960 |....cccorernen. (V)] 0. 5,101,386 XXX XXX
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Description of Hedged Risk(s)

REBALANCES PORTFOLIO DURATION

MANAGES CASH FLOW RISK

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF AN ASSET

HEDGES THE INTEREST RATE RISK OF A LIABILITY

HEDGES THE CREDIT RISK OF AN ASSET

REPLICATION OF AN INDEX

HEDGES THE CURRENCY RISK OF AN ASSET

© ||| o w (=

HEDGES THE CURRENCY RISK OF A LIABILITY

Code

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

QL

Qualitative Approach for Assessing Hedge Effectiveness




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

Futures Contracts Open as of the Current Statement Date

030

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 Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts | Notional Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price] _Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point
Short Futures
Hedging Other
Bristish Pound (GBP) Future Sep Foreign
BPUT...co. | v 9 [ 791,452 | 2021 Private Equity FX Exposure.... | BA-1....... Currency | 09/13/2021. | CME................ SNZ20JLFK8MNNCLQOF 06/10/2021. | .......... 140.7026 | .......... 138.0500 | .......... 2,700 | oo | e | e | e | s 14,921 | ... 14,921 | ... 99,067 |..covvvrrrnne 03 | 625
Euro Currency (EUR) Future Sep Foreign
..116,969,619 | 2021 Private Equity FX Exposure.... | BA-1....... Currency | 09/13/2021. . SNZ20JLFK8MNNCLQOF{ 06/10/2021. | .. .1.2200 .1.1865 ...3,213,931 |...3,213,931 |...8,442,717 | ......c........03 | ... 125,000
1602999 ort Futures-Hedging Other.........covcvniviisinsiiniinns OO OO PP PSP PSP PP PP PSR PO PO RRPPPPSPROR IPOPON 530,013 | .. .0 L0 L0 .0 [...3,228,852 |....3,228,852 |....8,541,784 XXX XXX
1649999999, TOtAI-SHOIt FUIUTES. ...ttt stttk et ee s et E 888 E 18 E £ Ef£EE 48 £E L EEE 8L E S8 £EEoEE 1R eEE4EE1£01  oLE8eEEoeELEE4EE R f L b 4EE R f b £EE SR L8 L8 E b AL £E b LS L E b E e bbbttt nnnnninns | sbnnes 530,013 | .o (N I (U [P (U I 0]...3,228,852 |...3,228,852 |...8,541,784 XXX XXX
Totals
1709999999, TOtal-HEAGING OFNET. ... ettt etttk fhte ks e sk f e E R E £ E 8 E e £Ef £ E LR EEE4EEeE b SEE£Ef 8o f oL EseE£e £ 1EEf oL b oEE R oL E R eEE e E L E 4L EE b £ L L EE L E 1 E b4 E bbbttt enis | anins 530,013 | .o [ [P (U [P (U [P 0...3,228,852 |...3,228,852 |...8,541,784 XXX XXX
1759999999, TOTAL ...ttt se ek sek st et e bt et ee e R0t E s h s o0 s o0 f e b L8 o0 E e s oL e b ee s et e s eesenese | ShiedseteeEseeseLE e f e R e AR R s e R LR f LRttt | enens 530,013 | .o [ [ [ 0]...3,228,852 |...3,228,852 |...8,541,784 XXX XXX
Beginning | Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Goldman Sachs
TOEAI NEE CASN DEPOSIES. ... reeerriereseeserssteseesesessesasssssesssss s erssss et ess st seesees e ee s eeseeEsee e 8ok eeee 8o E e 8o e e sen s e ensenss | £1eeEeEsessoeeseeseesae e eetoeE e s eeEoeE e s eeE e e o0t oA o0 e0E oL eEE o0 8oL 8L 8oL o080 e oL o084 oL E o0t oL seeEeeE e 8eeEeeE et eeEententne | e4teeEeEsenteeEee et oL eeE e e et ek ettt sttt enn st enentanes | snssensnsinniand (U I (U I 0
(a) Code Description of Hedged Risk(s)
1 HEDGES THE EQUITY RISK OF A LIABILITY
2 HEDGES THE INTEREST RATE RISK OF A LIABILITY
3 REBALANCES PORTFOLIO CURRENCY EXPOSURE
4 REBALANCES PORTFOLIO DURATION
5 HEDGES THE EQUITY RISK OF AN ASSET




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

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book Adjusted Carrying Value Fair Value 12 13
4 5 6 7 8 9 10 1"
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Present Value of Book/Adjusted Carrying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Financing Premium Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exch Traded Derivatives
0199999999. Aggregate Sum of Exchange Traded..........coouniininnnnnininnnns | XXX | XXX I XXX | 0 530,013 ....8,541,784 | . 8,541,784
NAIC 1 Desig
Barclays Bank PLC.... G5GSEF7VJP5I70UK5573... Y. (648,000) 0 (204,694) 137,168 0
BNP Paribas ROMUWSFPUBMPRO8K5P8 | Y [ | s | 268,940 (202,300) 66,640 138,090 |... (797,223) 552,866 552,866
Citibank NA.........cooeeerereereeeereeseis E570DZWZT7FF32TWEFAT76 Y. 1,237,682 1,237,682 (448,882) 473,493 473,493
Royal Bank 0f SCOANG. ..ot s RR3QWICWWIPCS8A4S074 Y. 1 (1,135,360) 0 (541,196) 216,024 0
0299999999. Total NAIC 1 DESIGNALON. ..ot 1 1,506,622 (1,985,660) 1,304,322 | .o 138,090 | .oovvinnen. (1,991,995) [ ..o i 1,379,551 | oo 1,026,359
NAIC 2 Desig
Deutsche Bank AG...........ociiiniiensisssssnensnisnenes TLTWFZYICNSX8D621K86.. | Y....ccocvvenee Yo [ [0 NPT [FOPRRO (21,400,583) | ..o (U 3,721,835 | v 3,721,835
0399999999, TOtAl NAIC 2 DESIGNAHON. ... cvett ettt s8££kt | ceninises 0 0 0 0 0 ....(21,400,583) ....3,721,835 ...3,721,835
0999999999. Gross Totals 1 1,506,622 (1,985,660) 1,304,322 (23,392,578) | .. ..530,013 .13,643,171
1. Offset per SSAP No. 64
2. Net after right Of OffSEt PEF SSAP INO. B4........oueiuireirierseseessssessesessssssssssesesssss e esssssssesesssesasss | eesessassaessessessseeeesseE et 08 seE e s eeE 08088080ttt 1,506,622 | ...ccorvrnne (1,985,660)
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Statement for June 30, 2021 of the NATIONWI DE M UTUAL INSU RANCE COM PANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged by Reporting Entity

Goldman Sachs Group - CME.............cccneeeenerinreserineens SNZ20JLFKBMNNCLQOF39.. | SECUMY.......ovverecerareaevierserireiseeseeias 912828 H4 5 | U S Treasury 01/15/2025 TIPS 8,541,784 | ..ooovvvviris 7,000,000 | .ooovrererrnns 7,927,107 |01/15/2025. | .......... [

Barclays Bank PLC - OTC.. ... G5GSEF7VJP5I70UK5573..... | Cash Cash 150,000 | vovuermrenerrerienireeneens | e 150,000

BNP Paribas - OTC . ROMUWSFPUBMPRO8K5P83 | Cash Cash 1,090,000 [ ..ocovoveeiinnienierinriiens | o 1,090,000

Citibank NA - OTC....... E570DZWZT7FF32TWEFATS.. | Cash Cash 550,530 550,530

Deutsche Bank AG - OTC.........cccoevrneerernircessirerninein 7LTWFZYICNSX8D621K86.... | Cash Cash 21,463,000 .21,463,000

Royal Bank of Scotland - OTC.......ccoocniiiniinniicnnnriininns RR3QWICWWIPCS8A4S074.. | Cash Cash 580,000

0199999999, TOAIS..........ieueitiiistis itttk ek oh8keeELE L0t eLEf ek E L0 L8 LEE LR oL E e EE oL LEE L L L E L L E LR L Lo EE b L L L eeEEeLE oL hE e EE e EieeEdeeEE oL E e LE L L LS E LSkttt | ariisniinnins 32,375,314
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Statement for June 30, 2021 of the NATIONWI DE M UTUAL INSU RANCE COM PANY
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 INSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

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

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

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

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

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

617487 AB 9 |Morgan Stanley Mtg Tr RMBS Ser 2006-16AX..........cccovrvverieriniiinisrireiiniienes 11/25/2036.......

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

81378E  AA 1 |Securitized AB Receivables LLC RMBS SEI.......ciiiiiiiiiiieinsissiiensssissssssssssssssssssssssssensssssssssssesssssssssssses | consssseensnes 1D FM.iiiiins [ v 665,860 | ...oovrriiiiirinina 665,860 |05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtIES. ..........ooveiriieriieieeieieriei e 2,880,547 2,864,837 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated)...........ociririirireiiiiniisni st 2,880,547 2,864,837 XXX
Totals
6499999. Total - Residential Mortgage-Backed SECUMHES. ... ..cvviiiriirinisiiieissse e 2,880,547 2,864,837 XXX
7099999.  Subtotal = BONMS. ... 2,880,547 2,864,837 XXX
Cash Equivalents (Sct le E Part 2 Type)

000000 00 0 | Overnight Repos SEC LENDING ONLY.......iuiiuiiuimiieniesieenssmsssessmsssssensssssesssssssesenssssssssensssnssnsssssensensssesenssnssse | soseneersessae TA s 6,518,803 6,518,803 |07/01/2021.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE).......covvrvriirsreiniarissrsnines 6,518,803 6,518,803 XXX
9999999, TOMAIS. ... ruuieriieieieieii it 9,399,350 9,383,640 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....(15,730,368)  Book/Adjusted Carrying Value $.....(15,699,533)
2. Average balance for the year: Fair Value $.....23,511,576  Book/Adjusted Carrying Value $.....23,476,168
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation
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statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY

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

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned as of Current Quarter

1

CUSIP Identification

2

Description

Code

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

4

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

6

Book/Adjusted
Carrying Value

Maturity
Date

General Interrogatories:

1. The activity for the year:  Fair Value $

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

NONE
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statement for June 30, 2021 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOUNT OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *

Open Depositories
Axos Bank . 8AN DIEYO, CA....ooiiereieiieriesineerssisessenes | cevesssnessensnes | oneesessssennes | reresseessessnssessenes | cesesesenssssnesesies | soereenes (1,263,148) | ...oovvevnes (558,107) | cvvovvrne (527,003) | XXX
Bank of America.................... CONCOM, CA.....oovviieiirieierississesiessssesens | onvesssssssenss | cnesessnseenns | oo 908,956 | ........... 1,197,164 | ........... 1,483,117 | XXX
Bank of New York Mellon. o NEW YOIK, NY coooiicceriseienieeiseinenes | eoeisessinensees | oeesesssensnns | sesssessssssssesssssnsnss | seonsssnessessssesssnssnns | senessens 7,672,756 | ......... 24,091,026 | ......... 19,429,982 | XXX
Chase Bank.. COlUMBUS, OH.....virriiirieiicerississinnies | e | e | o | oo | aees (542,442,637) | ...... (546,856,474) | ...... (535,124,557) | XXX
Citibank . New York, NY.....ooooeeenirinii 2,612,980 2,660,341 2,643,876 | XXX
Fifth Third Bank.................... CINCINNALT, OH.....couiiiricieieisiseensssieniens | e | e | oo 26,354,018 27,578,035 26,370,583 | XXX
Huntington National Bank..............c.cccceeereenncs COIUMDUS, OH.....couviuiieriieeienineieiiesineerens | cnerssssnessens | onssneesnensnne | seessesssseesssssssssneses | srsnessessssessssssonsssnes | sereend (35,768,974) | ........ (47,604,178) | ........ (18,080,551) | XXX
Key Bank CaNtON, OH.....ooovieiieiieeisrierienrienes | nresssiiesienes | ceresersesinnes | s 609,421 880,468 100,753 | XXX
National Bank of Detroit.............cccoeeeeveneernneenns DMrOit, Ml.....ooovoorircireeiseieieiieeieeinsisenses | neesessssisnees | seeesessesssnens | sessesssessessssesssnsens | sossesssssssessssessnns | seesneeens (1,587,571) | ..ocvvenes (1,845,554) | .............. 664,631 | XXX
PNC BaNK.......cvvevirerirrirriisiiseiienieseseeisniens COIUMDUS, OH.....couriueiiiiriiieirinrieiiesinens | rnrernniiesinnes | cereseriessinens | sersesssessenssnsesneees | onmeesssnesiessenenes | oneron 82,600,591 | ......... 88,872,660 | ......... 93,518,133 | XXX
Toronto Dominio Bank............cccccevevevevecireiiinns TOroNt0, CN.....ooiviiiceeecee e | ceeveneeeieiesenns | ereevevenesieienes | eveeieresesesesesieaesenas 158,833 162,301 157,682 | XXX
Univest Bank and Trust Company............ccce.... SOUAEION, PA......oiiiiieieeiesisnsessieisniees | esvsesnnsnssenss | coveresssnesnns | soressesesssnesessessnes 602,962 602,980 602,993 | XXX
Wells Fargo Bank............cocceeeereneenereneernennns SOUEMON, PA.......iiiiiriieeiseneiieiissineeinnins | onsisssessessenes | ceeesesssssnnes | sessssssssssessssessensas 8,993,077 6,070,090 | ........ (10,508,306) | XXX
0199998. Deposits in.....3 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositories..........cc.covrrerreresrsriarnenns XXX XXX [ 95,518 118,977 129,924 | XXX
0199999. Total Open DEpOSHONIES. .......cuurvwerveirinreisiriirireeens XXX XXX 0 | 0. (450,453,218)| ...... (444,630,271) | ...... (419,138,741) | XXX
0399999. Total CaSh 0N DEPOSIL......vvrerersreseiseiesssis e ers st XXX XXX 0 [ 0 ... (450,453,218) | ...... (444,630,271) | ...... (419,138,741) | XXX
0599999. Total Cash XXX XXX (U 0... (450,453,218) | ...... (444,630,271)| ...... (419,138,741) | XXX
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Statement for June 30, 2021 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Book/Adjusted Carrying Value Accrued Amount Received During Year|
Exempt Money Market Mutual Funds as Identified by the SVO
38141W 32 3 | Goldman Sachs Fin Sq Treas Oblig Fd..........ccoeurrimiiveriieriiriisicsrseienss 06/30/2021....... 36 158
825252 40 6 | S/T Investment Co Treasury Trust (AIM) 06/30/2021....... 49 10
8599999. Total - Exempt Money Market Mutual FUNdS @s IdENtifIEd DY the SVO ...t sb 88881 b e b8 1 bR bbb 85 168
All Other Money Market Mutual Funds
825252 69 5 IS/T Investment Co Liquid Asset Private ( |10/O4/2016 .......
8699999. Total - All Other MONEY MArKet MUIUAI FUNGS..........c.. vttt i Se4eE s R e e bR bR bbb
Qualified Cash Pools Under SSAP No. 2R
[ Nationwide Cash Management Co...........vrwrerie | | 06/30/2021...... YT e 4714
8799999. Total - Qualified Cash Pools Under SSAP NO. 2R..........cccovvivnrimiiiinirererineieenies 845,800,630 0 4714
863,336,860 85 4,884

9999999. Total - Cash Equivalents




supplement for June 30, 2021 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 3 787 202151050010 2 =

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT
Year To Date For the Period Ended June 30, 2021

NAIC Group Code.....140 NAIC Company Code.....23787
Company Name: NATIONWIDE MUTUAL INSURANCE COMPANY
If the reporting entity writes any director and officer (D&O) business, please provide the following:
1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
........................... 7,784 | ciiien.n..8,980 | eeeeeeee..l.2,190,077
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of @ CMP packaged POIICY? .........curiuierurerieneireiieeeneenseseese et ss st essssssssesssssssenss Yes[ ] No[X]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANTITIEA OF ESHMALEA? ...ttt s et s £ e84 E 28428 R 842 E 2R R bRt e st Yes[ ] No[X]

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

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

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

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