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Statement as of June 30, 2021 of the NATIONWIDE LIFE 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 36,526,610,329 | .....cvvrrrrrrcrirrrirerinnnines | v 36,526,610,329 | ........... 37,207,151,974
2. Stocks:
2.1 Preferred SHOCKS. .......cvuureriricrinerieisiseeiessises s sesss st ssssssessssniens | cesnesiesesns 36,000,804 |.....coooererrirerineneneis | e, 36,000,804 | ....coovevvenne 97,128,391
22 COMMON SIOCKS. ...evuvererercereeseceseesi et ssess sttt seess s ssentssssnsnes | sninesessnens 2,761,793,169 | ..o | v 2,761,793,169 | ............. 2,737,714,996
3. Mortgage loans on real estate:
Bl ISt IENS. oottt | erieeesiens 8,065,231,165 | .....vevmrvrrernenieceinenins | creieeinens 8,065,231,165 | ............. 7,783,148,153
3.2 Other than firSt IENS.........c.eieuiiiierieieie ettt sesies | cebsssssbsstsss s sssnsbnnies | eebonsssnsinssnssnssnsinsinsins | connsansssnessssssness s 0 [
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......ocvuiviieictie ittt a st bbb s b s ss s ssesans | sbsesssssssessessstessesssessessesss | evsessssessesissessessssessessesens | esessessesssassessssessessesanes [0 RO
4.2 Properties held for the production of income (less §.......... 0
ENCUMDTANCES). ... e veevreereereeseeeeeeseeseeseesseseeessessssesess st ess e ssee st eseessessessassessessansnssnssns | essessessassnesssssessassnnssessess | nessessessssssssessessansnsssnssanss | soessessesssssnsssssessnsnsssens [0 RO
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES).....veocererrereeeereeseeseeeseeseesessseans | reeseesesessessssessesssssssssnssass | sessessssssssssssessasssssessessanes | sressessssssssesssssassssnsssens [0 U
5. Cash ($.....(65,329,337)), cash equivalents ($.....964,970,378)
and short-term investments ($.......... 0) ettt | sbenaeneseens 899,641,041 | ..oeovoiveeeieeeeeeeeeeee | e 899,641,041 | ...coevvve 460,749,796
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vuvvveeieieeiceeeeseieteeees et | oeevesaesiesanes 932,837,730 | ..covvvreere 748,980 | ...coceveee. 932,088,750 | .....cceveeee 888,097,308
7o DBIIVALIVES. ....ooevercerniereeeseeessesteses et sess st ees st ssssenssans | srnessssssssenes 46,049,885 | .....oooorereeieeerneeienennes | e 46,049,885 | ... 50,895,430
8. OtheriNVESIEA @SSELS.......c.ccvieiecicieece ettt saes s sanns | evnssaenes 1,019,306,823 |.....coovveereereeiereeerees | ceererinis 1,019,306,823 | ................ 917,373,452
9. ReCEIVaDIES fOr SECUMLES........ccvvveevececieeicicte et snsnes | evessesaesssanes 24,999,996 | ...cooovireierereeeeeeeeis | e 24,999,996 |......ccevrerererrieiieieans
10.  Securities lending reinvested collateral @SSEtS............ccvvverevevieveiieeeieee s | cevvevesesienas 155,562,892 | .....cevviiereriiesiieeees | i 155,562,892 | ......cocveee 101,255,809
11, Aggregate Write-ins fOr INVESLEA @SSELS..........ccuvviveereiceee et esesees | evsisssesssanes 38,082,129 | .o [ P 38,082,129 | ..ccvovvnnne. 37,593,790
12.  Subtotals, cash and invested assets (LINES 110 11).......ccueicicreeeeierereeeeeeeeeee et | cevveienens 50,506,115,963 50,505,366,983 | ........... 50,281,109,099
13. Title plants less §.......... 0 charged off (for Title INSUTEIS ONIY).........cvivereririerneieiissssisrinires | seveiesssssssessssessssssssssenss | eersssessnssssssessssssssssssssessns | sesssssessssssssesssssssssssseses [0 U
14, Investment income due and @CCIUEM..........ccveueviieeiriceeicie e senns | eresssiesesennsd 422,336,762 | ....ovverrreerereeesieeens | veerniinienns 422,336,762 | ................ 691,784,496
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ceeeees | vevvverriniennes 52,132,356 | ..ooovrereriiirnns 356,893 | ..oevvverne 51,775,463 | ....covvevnne. 43,528,807
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........cccovvvvereeves | coveverrirerenns 22425173 | oo | e 22425173 | oo 24,032,733
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 MBINSUMETS..........ccovcveveereeeeceeeeeretee et es et ennes | everaeeesissesenes 14,905,888 | ......ovveeereerererrieieicees | eveeeiereeieis 14,905,888 | ....covvcvernee 9,477,185
16.2 Funds held by or deposited with reinSUred COMPANIES..........ccrrurereerrerrireineirrinineinees | ceeeereesesessesesessesessesseeess | eereeseesessnseeesessessssessssessns | seesessessssssssessessssssssenes [0 RO
16.3 Other amounts receivable under reinSurance CONracts............cceueverercveeverereeriesins | eeveevsiesenns 13,639,922 | ..o | e 13,639,922 | .....ccoeveee. 18,114,046
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............cccuevcveieiees [ e [ et sseneiins | cervessesiesesses s (01— 10,742,058
18.2 Net deferred taX @SSEL. ...t sres sttt esstssssenses | reensesenanes 701,924,642 | ......ccoonnvn. 72,770,387 | .ovvverecenne. 629,154,255 | .....cocvvenne 641,616,634
19.  Guaranty funds receivable or 0N dePOSIt............ccccveiciriveieiciesie e esisseaesaens | everssesaeseees 1,288,291 | ..o | e 1,288,291 | oo 1,727,830
20. Electronic data processing €qUIPMENt ANA SOWAIE. .........euurururrirreerrerieiinseseesssesesesssasesees | eessssessesssssssesessessesssssessns | reesssessssssssessessssssesessens | sesesssssessssssssessassssssessn [0 U
21, Furniture and equipment, including health care delivery assets ($.......... ) T OO USROS ESUUOTTTT [0 U
22. Net adjustment in assets and liabilities due to foreign EXChANGE FatES.........c.eirrirriirrirrinines [ crririerireisseiseseissieies | rreesseseseessssessesssssesnssens | seeesssssssssssssessnssssssnssn [0
23. Receivables from parent, subsidiaries and affiliates...........c..cccocevererreereiesieceseeeeeeeens | e 50,002,777 | ..oooeeevieeeeeerieeeisens | cevvereresinenns 50,002,777 | ccvvevvrerne. 63,852,316
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25.  Aggregate write-ins for other than iNvested aSSEtS...........cccvvvevericveeeeieceeseee s | cverieiereeian 227,394,553 | .........c....... 171,740,910 | ..o 55,653,643 | ...ccovvvnnn 24,499,159
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............vveuremecereemireierireseseeesessseseesesseesssesssessses | svonesesnns 52,012,256,327 | .....ccocvvenne 245,617,170 | ........... 51,766,639,157 | ........... 51,810,484,363
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........ccccveeeee | corveee. 122,369,871,333 | oo | e 122,369,871,333 | ......... 114,406,966,612
28.  Total (LINES 26 @NA 27)......couuevererirerireriesessseriseessessessiessssssssessseessesssssssssessssssssssssssensen | sesennens 174,382,127,660 | .......ccoonc... 245,617,170 | ......... 174,136,510,490 | ......... 166,217,450,975
DETAILS OF WRITE-INS
1101. Derivative collateral and reCeIVADIES.............ccuvririiiirinessese s | cvinesinesiesis 38,082,129 | ... | e 38,082,129 | ..ccovvrrinn 37,593,790
1102, ot R Rkt | Sebiete ettt | senis sttt nenes | seebsens sttt (O N
1103, ettt | Sebtees bttt ent e | senes sttt nnene | sessseess ettt (O
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccvveveiirrieieiieieieiies | cvveeieieesie s 0 | oo (01 TR 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE)........urweuireriirueseresnsenessessssmesssesssennss | eoseressssessenes 38,082,129 | ..o 0 [ s 38,082,129 | ..ocoiveiiis 37,593,790
2501. Accrued fees and Other @SSELS..........c.cuiuiiieiiiisie e | evsbessesssanes 49,399,650 | ...covvvrreriiirnns 75,125 | oo 49,324,525 | ..o 18,172,548
2502. Cash value of corporate OWNEd iNSUFANCE............c.ccueruereveeriee et essssessessnns | evessesssssesseses 1,540,132 | oo | e 1,540,132 | oo 1,537,625
2503. Deferred SOftWAre COSES..........cvrrriiiceieeceeee et esee st sese st see e sesseass st senssasssnnsssens | erseessissssenes 100,202,285 | ................ 100,202,285 | ...ooovvveeererrieereeieinad [0 U
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccocvevevevcvvesieieveenn | e, 76,252,486 | ..coccvvvrrnnne 71,463,500 | ..covverirne. 4,788,986 | .....ccocvevnne 4,788,986
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........cvrerrruereesssrerseresssnesssssssssesnees | corseeesssenas 227,394,553 | .ooovvienns 171,740,910 | ..o 55,653,643 | ..oovivirinnnes 24,499,159




Statement as of June 30, 2021 of the NATIONWIDE LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....38,236,608,854 less §..........0
included in Line 6.3 (including $.....64,508,447 MOUCO RESEIVE)..........c.ccevuevueerueeiieiisesieeiesies e ssessses s ssesss s ssesssessssssassssssssnnss | sesssssssasssans 38,236,608,854 | ........ccon.... 37,950,786,402
2. Aggregate reserve for accident and health contracts (including $.... e 47,019,109 40,765,483
3. Liability for deposit-type contracts (including $.....246,387 MOACO RESEIVE)..........c..cvurverveeeieeiiesiieeieesieeeiees s iesseessessseesseesssessesssnnans | eevaesssesssensens 3,759,154 476 | ..covvverrernae. 3,281,697,271
4. Contract claims:
A LBttt ettt st s s sttt stenssssessessestsssssessenssessessennas | evenreeseesensensses 00,01 T,2T8 | vttt 84,892,715
42  Accidentand health............cccocuvieieiceisieeseeee s 101,187,030
5. Policyholders' dividends/refunds to members $.....85,789 and coupons $..........0 due and UNPaid.........ccccc.evveerrrerrerenieenriensiisnsienns | coersssnssssssissensssnnsss89,789 | ot 83,151
6.  Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:
6.1  Policyholder's dividends/refunds to members apportioned for payment (including $.....578,728 Modco).. .36,378,935 ...37,240,836
6.2  Policyholder's dividends/refunds to members not yet apportioned (INCUding §..........0 MOGCO).........c.ovuurverrieeeiireieieieesteetesiiens | cervseeseeessessiessessesssssesssasnsas | evoessaessaesssesssessseessesssesssessaess
6.3  Coupons and similar benefits (including §.......... 0 MOACO)...eucerererereieieireeseese e
7. Amount provisionally held for deferred dividend policies NOt INCIUAEA IN LINE B.........curuuriieierieiiriireeieciseieisets et stsesssessees | cesessessnsesssssssssessssesssesssssssns | steessessessessassssssssssssessssssessesens
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.....17,833 accident and health PremMIUMS.............ccc.uevverveerveeieeeeecieeeeseeeeseesseeessessseessesssesssssesseens | evseessessessesssennsens 3,247,339 | oo 2,878,428
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES...........c.ccviueiciciie ettt sttt bt s s s s ssesans | stssessessstassessesassessesssssnssssesns | sbssessessesstessesssessessesssassesas
9.2  Provision for experience rating refunds, including the liability of $.....2,252,134 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health SErVICe ACt...........ccevevevieeieeieirieieceeeeieis | e 2,252,134 | oo 2,704,817
9.3 e .72,098,264 423,211,726
9.4 IntereSt MaINTENANCE RESEIVE. .......c. vttt s sttt en st sestentansns | tessessastsnssnssantans 10,827,243 | ..o
10. Commissions to agents due or accrued - life and annuity contracts $.....12,889,815, accident and health §$.....7,669,045
and deposit-type CONract FUNAS $.....5,028,582............urreermreeerrreernneeessssessssnesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssans | sesssssessssnssssssnnns 25,587,442 | oo 25,939,998
11. Commissions and expense allowances payable 0N reiNSUrANCE aSSUMET..........veuurrererrirnernrereseesssseesssessseessessessssssssessesssssessessessns | sssessessessssssessessnes 9,204,542 | ..o 15,221,374
12, General eXPENSES AUE OF ACCTUBH. .........uuevuurerrirrierire ittt bbbt bbbttt | bienbsessenssensseneneas 73,730,273 | oo 98,537,540
13.  Transfers to Separate Accounts due or accrued (net) (including $.
allowances recognized in reserves, net of reiNSUrEd AlIOWANCES)............cciveveiciieieeieeee ettt sssnaes | ervessesssnsenes (1,577,794,937) | ...oovvrerern (1,490,130,848)
14. Taxes, licenses and fees due or accrued, excluding federal iINCOME tAXES.........c.cvevrveireiciiieie ettt st s ssaeses | eveesssessesaesenseseenes 6,391,685 | ..covverereer 5,366,751
15.1 Current federal and foreign income taxes, including $.....100,733,681 on realized capital gains (losses).. . 40,268,274 |..
15,2 NEt AEEITEA tAX lIADIIEY. ... v.rvvveorereseiserierisreeie ittt se st n bt en s nssens | wEessnssnssessantanssnssestensansnnssessas
16, UNAMEM INVESIMENT INCOME.........ovieeveieieiecicte ettt ettt bbb s et b bbbt s ss s s s st s s s entensnss | svsessssassessesnsensesas 3,460,493
17. Amounts withheld or retained by reporting entity as agent or trustee ..4,011,674
18.  Amounts held for agents' account, including §.......... 0 agents' credit balances
19.  Remittances and iteMS NOt AIIOCALEM...............ccuivevericicieicicte ettt ettt bbb
20. Net adjustment in assets and liabilities due to foreign exchange rates...
21.  Liability for benefits for employees and agents if NOt INCIUAEA @DOVE.............curiiirrirrieieiseee et
22.  Borrowed money $.......... 0 and interest thereon $.....3,375,000...........ovrereeeeeeeeeeeseeeeesseeeeeeeesseeeeeseeeseseesesesseeseessesese s seesseseseeeseeeeseenesenen
23. Dividends to stockholders declared and UNPAIG.............oeureiuiiriieinieeseee ettt ss e ens e s stenns | sesesassessessstesessstessessssessensesns | sesessstessesssessessesnnsessessssnssesaes
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION MESEIVE. ......vviueiiriseitiiie sttt st s et s s b es bbb s s st ssesnntensennns | sresnssessesnntassenns 534,820,162 | ..ovovvvrerernans 465,540,465
24.02 Reinsurance in unauthorized and certified ($.......... 0) companies........... ..129,838 ....188,592
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24,04 Payable to parent, subsidiaries and affillAteS............ccoviverireieiieicee ettt
24,05 Drafts outstanding.........c.ccoevververerrerereinnnnes
24.06 Liability for amounts held under uninsured plans
24.07 Funds Neld UNAET COINSUIANCE. .........cuiuireireiiieiseiseiesseeeie sttt s e ss st s s es s essessessssnnsensesnnsansesnns | sresessessesnsassenns 981,070,349 | ..coovvverns 964,870,433
24.08 Derivatives.........cccveververenes ol 58,565,505 ...87,399,364
24,09 Payable fOr SBCUMLIES........c..eveveeeeieicesie ettt ettt ettt bbb s s s s s e st st en s s bt es b ssssesssssssansessnsans | sesssssessesnsesseses 227,597,572 | c.ovevererirerne. 176,554,905
24.10 Payable for SECUMHES IBNTING.......civeveiieeereiceee ettt st s ettt et bbb a s st st stessesanbenannes | sessessessnsnsesseses 156,073,917 | woovevvieererirnns 101,770,250
2411 Capital notes §.......... 0 and interest thereon $. .. .
25.  Aggregate Write-ins for IADIIIHES. ............ccveiveiercieieecsese ettt sen s sssssse s ssssessessesssesessessssssssnssssesssssnsessessens | enisssensnsneneesni 00,086,131 | ovvvviiririerinenns 252,589,985
26. Total liabilities excluding Separate Accounts busingss (LINES 110 25).........ccevercrereiereneeeiseseesie s esssssessesssssssssesssssssessssenss | conessenreninnsni43,213,095,003 | oo 42,705,061,726
27. From Separate Accounts statement. ol ....122,369,871,333 ..114,406,966,612
28.  Total liabilities (LINES 26 @MU 27).........cvuerveieieeiieeieieiestsses sttt b sttt s bbbt bt ss s s snns | senssssnsaeses 165,582,966,336 | ...ccoovevnes 157,112,028,338
29, COMMON CAPILAI SEOCK........cuiviviiecteiictctsicte ettt bbb bbbttt s bbb s bbbt b s s b et s e ses s naebesnsesessnsebasans | ebessssesesssesesnseens 3,814,779 | oo 3,814,779
30. Preferred capital stock
31.  Aggregate write-ins for other-than-special surplus funds
32, SUIPIUS NOES.....vuevuieiirisctsesse st bbbttt s b st e bR b 2R 24 s bbb bbb s b st bbbttt 1,100,000,000 | ...ccovvvrrrrnnee 1,100,000,000
33.  Gross paid in and contributed surplus 1,998,017,274 ..1,998,017,274
34, Aggregate write-ins for SPECIAl SUMPIUS fUNGS..........ccceiiiieiicreeee ettt ettt sttt b bbb s bbbt ssnanbas | sbsssebessssesessnsebesssesesasanbetans 0
35, UN@SSIGNEA fUNAS (SUMDIUS)......vucuiveiiieietiicieteiee sttt bbbt b bbbt st bbb bbb bbbttt s st b s s b s et essnsesessnnetas | sosebesssesesnnans 5,451,712,101
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0]ttt bbb bbbt s bt ennas | sbetesstetesst et et st esa et et s etetas | steteieten st et st ettt s st ees
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0ttt ettt s et | nebentes e ettt n st entesets | nebetense sttt et
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts Statement). . 8,549,729,375 | . ..9,101,607,858
38, Totals 0f LINES 29, 30 @NU 37.......ovuieicieeceeie ettt e bbbt bbb een 8,553,544,154 | ...ccoovvvrennen. 9,105,422,637
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COL. 3).........ccuiuiuiieiieeiieieieeee ettt sees s sses s e sass s sass s saesasssans | eevesssessnses 174,136,510,490 | ...cocovueee. 166,217,450,975
DETAILS OF WRITE-INS
2501. Derivative liability BCCIUBH INEEIESE..........civiiieieicieiie ettt bbbttt ssensnnas | absessessntessessnsensenas 2,993,215 | v 260,390
2502. Loss recognition reserve............. ..5,700,000 | ..... .5,500,000
2503, RESEIVE fOr SCREAL FUNAS........cocvueviiieeictce ettt bbbt b bbb s s s nse s st nss | sbsssnsensessnssnsenses 53,081,507 | ..... ...37,814,434
2598. Summary of remaining write-ins for Line 25 from overflow page.... ..214,261,409 | ..... .209,015,161
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)........... ...276,036,131 .252,589,985
3107, oot a bR R s AR SR bbb A AR e AR bR s bR A s R s AR AR R st bR bR s bR e s st bbbt estntans | nebaesaestent et st es s et s s tentnns | sbbsbaesaes st st s st anes
3102. .
3103, ottt en
3198. s for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @DOVE)......cuiiiiuiiiiiericiistesiessetstsssessssssssssesssssssessesssssssesssssssessesssssnsessessssessessesssssssanses | snsesssssssessessssensesssssnsasensnssld | aves
3401.
3402. .
3403. .
3498. Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE).......ciuiiueiiiiieiericiesiesie sttt stsstess s stssssssessess s et snt s et ssbensessessnssnsansessssanses | ssbessesssssssossesssssssessessnsessesas [0 PN 0
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Statement as of June 30, 2021 of the NATIONWIDE LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health contracts...........c.cccovveverieveeececeeeseeeeeeeseeneens | e00eenn8,509,012,510 | ... 5,220,802,876 10,635,386,905
2. Considerations for supplementary contracts with life CONINGENCIES...........ccevevrirereieiesieeseeeseesee s esssssssessssenns | sensersesisseesenssnd 0032 | v 314,705 | oo 1,857,663
3. NetinvestmentinCome..........cccoueeicreeiiieseceees e ...867,302,365 ..2,106,954,426
4. Amortization of Interest Maintenance RESEIVE (IMR)..........c.ccvvuevricreierieeeeee e sessesessssssssssesssssssesesssssesesenss | eovnssiesenense( 2099 1,857) | oo, (863,969)| . ....468,802
5. Separate Accounts net gain from operations excluding Unrealized GAINS OF IOSSES...........c.cuevevevcviereieieieeseeseseesesessiens | ereeteesesesesssssssssssessesins | svessessessssssssssssssssssesins | svessessessesssessssssssssssesens
6. Commissions and expense allowances on reinsurance ceded...........ccoeveveevnnnn | ...59,678,596 . 115,074,227
7. Reserve adjustments On reINSUFANCE CEABM..........c.cvvveieriieieie ettt saes s ss s ssssessessnsnes | sessrsesssssesees 7,268,770 | ..ovvvvrrene. (4,568,612) | ..cvvvvvrene (3,744,133)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAE ACCOUNLS.........cvieieciites ettt st sttt et s s b s en s sse s s st es s ssntessnsantnans | esssanens 1,032,382,731 | ..............922,664,829 | ........... 1,935,275,103
8.2 Charges and fees for AePOSIt-tyPE COMIACES..........ccoviiveieiicreieicteees ettt st sss s stes et essetans | sressssessessesessesssnsessassnes | sresssessesssissesssssssensassnss | seesssssssessesssessessssensesanes
8.3 Aggregate write-ins for miscellaneous income.. 112,727,078 .325,194,976
9. TOalS (LINES 110 8.3)...uuuuiecieieiesie ettt bbbt nrente | snene ..8,792,314,298 15,116,467,969
10, DEALN DBNEFIS......vucvviececieie sttt sttt entnen | neeae .350,876,224 .637,003,966
11. Matured endowments (excluding guaranteed annual pure NAOWMENES)...........coveveevriicvererierieeeie e essesessessessessses | sversesesssesnennens 160,264 | ....c.coeveveren . 740,847 | o 1,644,084
12, ANNUILY DENEFILS......cvucveiericicecee s ..1,068,922,973 ...976,624,278 ..1,969,441,813
13. Disability benefits and benefits under accident and health contracts.. ...3,639,819 .6,425,744

14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts..........c..ccceveee.
16, GrOUD CONVETSIONS. ......oucvivreieetisisetetssesessssesesesseses s st b sssse st s st bt et et s se bbb e b e s s se b b s st e b s b e b b s b et es e s et b e st sse s et et s et bansebesans | nosebebassesesssnsebessntesesnns
17. Interest and adjustments on contract or deposit-type contract funds.. ...25,806,840
18. Payments on supplementary contracts with life CONINGENCIES.........c.cucviiiiveiiceice e bnaeaes | ceeverssesesinas 1,330,453
19. Increase in aggregate reserves for life and accident and health CONtracts.............ccoceeeeniiceiccrcece s | e 185,385,355
20. Totals (LINES 1010 19)......cuiieieeiieiiie ettt bbbt IO ..9,039,912,328 | ... 16,640,512,502
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)...........cccceeveves | cervrrerrennes 426,205,517 | .covvveven. 295,517,607 | .cvvveree. 626,967,992
22. Commissions and expense allowances on reinSUranCe aSSUMEM...........cuvirerreeriiniieieisinssesesssssessesessesssssssessesssssssessessnsans | sssesssssssesenns 9,939,014 | ..ccvvvvvvrnes 9,248,573 | .coovvvvrrenen. 18,985,643
23. General insurance expenses and fraternal expenses .139,234,780 ...165,827,889 .338,372,880
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES..........cccueueiieriiireeiieesee e esereens | sbeseeaeaesinans 27,166,263 | ..........c...... 28,578,646 | ................ 51,199,977
25. Increase in loading on deferred and uncollected premiums (593,233) | ..oovvrrrereiins 560,332 | oo 295,291
26. Net transfers to or (from) Separate Accounts net of reinsurance .(1,483,682,449)| ..........(1,548,669,260) .(3,543,653,086)
27. Aggregate WHte-INS fOr AEAUCHONS.........c..cuiveieieiisie ettt sttt b s s snes | sresssssnsesaa (58,717,172) | ..ceue.. (101,709,462) | ............. (117,537,606)
28. TOtalS (LINES 20 10 27)....uucvuieieiieieiieiisete ettt bbb bbbttt sensennaens | sisstanta 8,099,465,048 | ........... 6,847,483,895 | ......... 14,015,143,593
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. 692,849,250 | ... ...369,679,027 ..1,101,324,376
30. Dividends to policyholders and refunds t0 MEMDETS...........ccciuiiiiiiiiiecsee et sstenseses | sisssssessasaees 16,726,503 | ....ccooeee. 17,965,941 | ..o 35,846,219
31. Net gain from operations after dividends to policyholders, refunds to members and

before federal income taxes (Line 29 MINUS LINE 30).......cccuivueiiuriiereieiesieieieississie sttt ssessssssse s ssssessesssssssenss | sesessessesnnd 676,122,747 | .............. 351,713,086 | ........... 1,065,478,157
32. Federal and foreign income taxes incurred (excluding tax on capital gains)...........c.ccveueveieieinesieeseeses e sessiens | crversseesenas (29,196,422)| .............. 119,086,618 | ...ccoceveenn 3,882,838
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and

before realized capital gains or (0ss€s) (Line 31 MINUS LINE 32).........ccviveieiiiiiieieiciesseiese et ssessssssessessssenaes | sesessessennes 705,319,169 | .............. 232,626,468 | ........... 1,061,595,319
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....23,774,135 (excluding taxes of $.....3,736,499 transferred to the IMR)...........c..cocueruecuecrecieeieeeeeseeeeesieeseenies | corviseiinnes (515,025,204) | .............. 199,461,781 | ............. (574,649,127)
35. NetinCome (LINE 33 PIUS LINE 34)........cvucieieeecieeeeee ettt sttt sssesssntssesaens | suessessansans 190,293,965 | .............. 432,088,249 | ............. 486,946,192

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PHIOT YEAN..........cevevereerieeieiseiesies ettt sttt ses s s sse s s saessssssessesens | sessissenes 9,105,422,637 | ........... 8,821,570,480 | ........... 8,821,570,480
37, NELINCOME (LINE 35).....ruuriuireeiieiiiteie sttt ettt 190,293,965 | .............. 432,088,249 | .............. 486,946,192
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....24,490,488. 148,205,572) | ... ..(635,289,087) 313,256,552)
39. Change in net unrealized foreign exchange capital gain (I0SS).........ceeveieerereirisireieiseieseeese e essess e ssessse s sssessesesssaesens | sessessessssssessns 314,453 | ..oovvereree. (355,322) | .vovvrrrrrrinn (124,647)
40. Change in Net dEfErmed INCOME taX.........cciveveiieie ettt s s s ss st st sessesaesnens | esssassessnsas 45,894,537 | ..ocvvvnene 36,638,900 | ....ccevnne. 41,031,548
41. Change in nonadmitted assets ..(28,980,820) | ... 10,207,568) ..(20,746,879)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES............ccccvevriiveriicreieee e eienes | ceeaesssiesesesneenes 58,754 | .o 684,407 637,481
43. Change in reserve on account of change in valuation basis, (INCrease) or dECrEASE............ccvvveveerrerrereireieereseetesesseeenens | evrseeesseesienns 2,006,633 | ....ccccoevneee 78,430,034 | ................ 78,430,034
44, Change in asset valuation reserve | ..(69,279,698) | ... 41,388,359 ...13,939,111
45, ChaNng N ITBASUIY SEOCK. ........cvuiveririvireictictese ettt et s et s bbb bbbttt s e b b st s st s s sttt sbes e bastessesansanss | snssssessessssessessetensesnsnss | sresesssssessnssstessesnsessnsenss | sesmsessessnssssessessssensassnes
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate Accounts Statement.
48. Change iN SUPIUS NOES.........cuivieeieiiieieiiicte ettt et a bbbttt bbb s st bbb s st b et s s e b s st s s s s naes
49. Cumulative effect of changes in accoUNting PrINCIDIES.......c.vcviveiiieiicieece et
50. Capital changes:

50T PAIA Nttt 2t s AR bRt bbbt en s baestes | nebsessest st st ee st st st baenaes | eesiestensens st es st s s st | srestessense et enins

51.

50.2 Transferred from surplus (Stock Dividend)
50.3 Transferred to surplus
Surplus adjustment:

51.1 Paidin
51.2 Transferred to capital (Stock Dividend).
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance

52. Dividends to stockholders e | 550,000,000).... e |
53. Aggregate write-ins for gains and [0SSES IN SUIPIUS.........c..ceuiuiiieiiiriieieieieseie ettt snse st ensesnnns | ersssssessessssanes (220,917) ] cevovrrererrins (270,500)
54. Net change in capital and surplus (LInes 37 through 53).........ccceuirieiiiiiee et ssessnses | crsssassenaes (551,878,483) | ...c0ovvuuvee (56,892,528)
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccceueurieeiereriisiesie ettt ssssnas | ovesissenns 8,553,544,154 | ........... 8,764,677,952
DETAILS OF WRITE-INS
08.301.  MiISCEIIANEOUS INCOME........cuevivrrireiieieiessssesss ettt s e st s b s et ss b s es s s s st ebessnsesessnsebessssesessnsssennsesenns | sessssssesinns 112,727,078 | .............. 155,251,054
08.302. oot R RS R e R £ E AR s R st s R n b s tanns | errestent st et s st st et entens | nessessentens et st st nrense
08.303. oot R SRRt en
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page. |
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 @DOVE)........cccviveiviriieeriieeieieei et ssssssseesesssnsenees | errsssessenans 112,727,078 | .............. 155,251,054
2701.  Reserve adjustments 0N reiNSUranCe @SSUMEM..........ccvv i sssesssessseessssessesssesssssssssssssessessnses | sesssssssessens (81,319,064) | ...oovvvnvnee (92,303,848)
2702.  Change in contingency reserve 1,690,165 | ... ....(32,727,410)
2703.  Netinvestment earnings on funds withheld by ceding COMPANY..........cccevevcveieeieieiee et issaesens | evereesesssenens 20,817,235 | ..coccvevnee 21,857,336
2798.  Summary of remaining write-ins for Line 27 from OVErflOW PAGE..........cccvveevercveeeieiesessisisse e ssesese s sesssssesens | sesssssssssssissssens 94,492 | ..o 1,464,460
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) .(58,717,172)] ... ..(101,709,462) 117,537,606)
5301.  Adjustment to surplus for initial reinsurance tranSaction GaINS...........cccoveveieviieierierese st ssres s essesesssenes | seesssssssesnsinens (220,917) | covvverererens (VA0 R10[0) ) I (541,000)
5302.  Change in prepaid pension cost
5303.  Correction of error - affiliated reinsurance, net of tax. .
5398.  Summary of remaining write-ins for Ling 53 from OVEIfIOW PAJE.........ceviiieeieiceece et sessessenes | eevessesssssssssssssseseesesad [0 [0 U 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE).......evuiuririreereieissiessssissssesssssesssssssssssesssssssssessessassessssssessens | sessssessassnssnees (220,917) | oo (ZLVR0[0)) (8,297,693)
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Statement as of June 30, 2021 of the NATIONWIDE LIFE 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 6,494,309,176 | ............ 5,230,063,474 | .......... 10,647,795,679
2. NEUINVESIMENT INCOME. ... cuuiiuieieeie ittt bbbt nans | sbeisnntans 1,372,992,121 | ........... 1,054,959,637 | ............ 2,034,470,990
3. Miscellaneous income 888,142,536 .1,956,738,553 ....2,664,237,301
4. Total (LINES 1 HrOUGN 3).....eouieieriiiiiiieeet ettt sttt | nsisnnians 8,755,443,833 | ........... 8,241,761,664 | .......... 15,346,503,970
5. Benefit and 10SS related PAYMENLS........c.cccveveveeiceie ettt st saes s snes | svessesannns 8,758,039,858 | ............ 7,341,139,821 | .......... 14,886,419,128
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS...........ccccveveeriverciveveieiiens | coveienans (1,396,018,360) | ........... (1,594,527,775) | ........... (3,620,426,100)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............ccovevevicveievceeesee e estesierens | coevsesninnens 577,294,262 | ............... 425,058,077 | .....cconce.. 885,434,549
8. Dividends paid t0 POlICYNOIETS...........couevuieieeiicicteeie ettt bbb sae s snaes | sbessessssnsenes 17,585,766 | .....cocvvve 18,869,596 | .....ccovvneee 38,298,510
9.  Federal and foreign income taxes paid (recovered) net of $.....4,682,034 tax on capital gains (I0SSES)........ccovvvvreries | cererrrrernians (52,696,120)| ............... 219,169,424 | .............. (121,369,599)
10. Total (Lines 5 through 9) ..7,904,205,406 .6,409,709,143 ..12,068,356,488
11. Net cash from operations (Line 4 MINUS LINE 10)........c.ceueirriereiereieietsees et ssssssessessesesses s sessssssssssessns | sressessssnens 851,238,427 | ............ 1,832,052,521 | ............ 3,278,147,482
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....ooiei bbbttt | srienbienees 4,395,759,822 | ............ 1,669,445,976 | ............ 3,404,009,128
1202 SHOCKS. .uvveeeeeeeeei ettt bbbkttt | chtsntenenneas 89,966,880 | ....cvvrrvrnnne 1,878,899 | ...ovvivrinnes 36,990,723
12,3 MOMGAGE I0BNS.......eeerieecicie ettt sttt b st n st snssentnen | sesesssssnenn 317,175,800 | ....ccoonvee. 336,357,351 | cooovreennnn 639,889,459
12,4 REAIESIALE. ......oueeciee Rttt | enbt bRttt e | etbtb ettt ebes | enbne ettt
12.5  Other iNVESIEA @SSELS.......c..evieieciceeeeiciee ettt st a s s esse s snsssaens | sevsessesnsasens 80,306,864 | ................. 40,432,110 | coereree 704,038,112
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVeStMENtS...........ccccvvveierereeieieieniicisie | e 3,610,774 | oo 23,176 | oo 4,260,892
12.7  MISCElIANEOUS PrOCEEAS.........vuiveiveieciicteiie ettt s st s st s st es s ssssssessssans | desssssessssnias 30,431,079 | ..o 549,966,909 | ............... 196,951,091
12.8 Total investment proceeds (LINES 12.110 12.7)....cucveiiiriieieiieie ettt sssessesnnes | sessessesaas 4917,251,219 | ............ 2,598,104,421 | ............ 4,986,139,405
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... ..3,764,430,294 .1,931,875,831 5,527,388,649
132 SHOCKS. ... vvuvieeiieitieieiee et | sresiessnees 268,813,000 | .......ne. 209,754,513 | ..o 517,350,368
13.3 MOMGAGE I0BNS.......ooeieeiiitii ittt | cbeeineinees 589,398,333 | ..o 403,446,236 | ............... 768,988,225
1304 REAIESIAE. ... sttt st ts | sesetentes et et et st enrenretne | fretestesetaetet st s tnens | netestessee et es st nenneen
13.5  Oher INVESIEA @SSELS......ucvuiiiecirciieiicteerei ittt bbbttt nnanns | sbsssssntsian 145,375,320 | ..vvveennen. 727,006,025 | ......cocenee 832,162,402
13.6  MiSCellaneous @PPIICALIONS...........cvivevriiecreieiceic ettt se b s s snsesenns | sssessnsssenas 45841229 | ............... 191,909,500 | ............... 584,289,261
13.7 Total investments acquired (LINES 13.110 13.6).......curiuiuriiieiieeee ittt stssse s ssssssssssssssssstns | sssssssesees 5,226,429,243 | ............ 3,463,992,105 | ............ 8,230,178,905
14.  Netincrease or (decrease) in contract loans and premium notes...... ..44,011,308 ...3,112,313 ....(14,360,340)
15.  Net cash from investments (Line 12.8 minus Lin€ 13.7 and LiNE 14)........c.oiueiiiruiirieicieeeeese s sssiens | evsessnseneas (353,189,332) | .............. (868,999,997) | ........... (3,229,679,161)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOES, CAPITAI NOTES.........eereucereireie ettt st s bbb ess e bas | Sesbebsetsestess et ebsessestntsns | esbstsessessastastsessestestantsns | esbsesessestassessessensantaneans
16.2 Capital and paid in SUPIUS, 18SS trEASUNY STOCK.........c.evcveieeierriies ettt es st sssssesesse s sssesssses | sossestesissssessssssesssssesnss | sessessesessssessssssesssssesnsns | eesessessessssessesssesssssesensns
16.3 BOITOWE fUNAS. ...ttt | sesbest st st sttt sntnns | eebtssienstenstnseas 216,820 | ....ccoouc.... (199,767,224)
16.4 Net deposits on deposit-type contracts and other insurance liabilities.............cccovieveiieeriiericeceeeeseeeees | e 477,457,205 | ............... 360,959,926 | ............... 159,673,049
16.5 Dividends t0 STOCKNOIAETS............coevieeeeiieetceecteee ettt as st ses st ssstesennsnsssensssenans | sersesesnsnnns 550,000,000 |[..oecvovreeeerreisieeereeeriees | ceerereeseee e
16.6 Other cash provided (applied)... ...13,384,945 ...(435,441,314) ..(103,380,188)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | c.ccoeuevneee. (59,157,850) | .....ccoucee. (74,264,568) | .............. (143,474,363)
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).......ccccvvveeeeee | cevervirerninns 438,891,245 | ............... 888,787,956 | .....cccevnee (95,006,042)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YBAN ...ttt sttt | cbinebsnesneed 460,749,796 | .....cocoone.. 555,755,838 | ...vvvvnrnnes 555,755,838
19.2 End of period (LINE 18 PIUS LINE 19.1).....cuiuriiecereireiiecseieieis sttt ssssssssessssssssssssessessessnssesss | sssessssssenn 899,641,041 | ............ 1,444 543793 | ..........c... 460,749,796
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond INVESIMENL............ccoiiiieicee e | saessessinnees 183,155,674 | ..ccovvvvee. 320,272,453 | ..o 799,106,721
20.0002  Exchange of bond investment to equity investment.. 4,310,500 | oo 13,305 .35,512,740
20.0003  Tax credit commitment liabilities.............c.cccooeeunee 115,791 | ... 2,594,519 | ... ..2,481,741
20.0004  Capitalized interest 0N MOMGAGE I0BNS.........c.cveuiviiieieeieie ettt sssenss s | sbessessesnsinsns 4,643,875 | ..covvrvrrnnn 6,458,431 | ccocvveriinne 13,018,222
20.0005  Capitalized intereSt 0N DONGS. .......cviuiererciitereiiee st es et sstess s er st sss st st essessessssas st es st essnssntessessntansessnses | stsssessessssessessees 699,048 | ..o 340,523 | .o 1,262,004
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Statement as of June 30, 2021 of the NATIONWIDE LIFE INSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIIALTITE. ...t | sebbe bbb bbbt | Sbe bbbttt | fenbie bbb
2. Ordinary life INSUMANCE. ......c..cvueveeeieeieiseeee ettt sss st st st s s snssssesanans | seesssssssessesissssessssenes 331,596,277 | oo, 315,819,075 | oo, 648,118,577
3. Ordinary individual BNNUIIES.............eveeurrirreenerireeriereeeeisees s sesesssessssssssessssssses | cesseeesssssssesesssssnns 3,773,481,379 | .o 1,719,035,062 | cvvovvernrrircrirenns 3,785,642,921
4. Creditlife (Qroup and INAIVIAUAL). ........ccoveveveireee ettt tes b s esse e | eebessssesssssssesssssssessessssessessssessessntes | sessessssessessesassesestssessssssssssessesssanss | sestessessssasssssesssssssessessstessessssensasenes
5. Group life INSUTANCE. .......coucveiveiicieeie ettt naes | ebsessssessessesssssssassenas 339,746,057 | ..o 406,193,002 | ..oooevereeercies 729,748,530
8. GrOUDP @NNUILIES.......oovvvrerireierisceeiesi ittt ess s sneses | srsssessesssnnesssesesnes 2,420,335,632 | ...overicrireniins 3,130,925,516 | ..ocvvencverrrririinand 6,208,820,580
7o AEH = GIOUP. ettt ettt | eeesinene et 233,771,986 | coeoovercereriieceins 216,705,812 | covooveercereriecinen 439,386,556
8. A&H - credit (Group and INAIVIAUAL. ..........ccvicieiiiecee ettt saebens | ebesessesessssssesessesesssssebessesesessssetesss | sbsssssessssesesssssesassesessssssesessssesessnnns | sbesessssesssssesesssssesassetesessesesssantesans
9. ABH = OhBI ..ottt | Sesees ettt 1,862,264 | ..ooveoneeeceeieeens 2,379,362 | oo 1,583,938
10.  Aggregate of all Other iNES Of DUSINESS.........c.cvvcviiiecieiicie e renies | eteresssisesesssesesssesesssebessssaesned 0 | oot 0 | oo 0
11, Subtotal (LiNeS 1 troUg 10)...........everrerreerrereeeneeeseeeseeesseeseesssessssssssseesssessssssssssssess | seesssssssssssssssssneens 7,100,793,595 | ...veorverrrrereeens 5,791,057,829 | ..o 11,813,301,102
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY).......ciuiieieiiiiiiieiisiesessissiesess s sssssiens | ressssessessssessessssessessesssssssesssssssessess | stesisssssessesssssssessesssessesssssssessessssess | ssssssssessessssessessssessessssessessessssssesss
13, Subtotal (LINES 11 thrOUGN 12)......c.urvereerreerrrereeiseeesseeeseeeseesseesssseeseessssesssssessssssssssssssess | seesssssssssssssssssneens 7,100,793,595 | ..o 5,791,057,829 | ..o 11,813,301,102
14, DEPOSIt-tyPE COMIACES.......cvevveiciiiiie ettt entens | snsessesssssnsansessesaneas 1,757,310,000 | .ooovvviireieisrieniene 942,400,000 | ..ovevicrerereiiisiineas 942,400,000
15, Total (LINES 13 @00 14).....ieiveierieeeeieeersesste sttt est s essessssssssssstensanes | onssesssssssssessassssnn 8,858,103,595 | ..o 6,733,457,829 | ..oovvvreene 12,755,701,102
DETAILS OF WRITE-INS
00T, ettt R Rt ens | e e bR R bR | HERE Rttt | bRt
1002, ookt ens | et RS e bRt es | HeRE ettt | st
1003, oottt R Rt ens | e RS R Rt | HeREeeR R Rttt nents | iR
1098. Summary of remaining write-ins for Line 10 from oVerfloW PAGE.........cceviveveireeieiieiiieiiens | coereireieieieesses s 0 | oo [0 U 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNE 10 @DOVE).......cuerururererierseerisrssemsersssesssssesnes | omessesssssssssessmsssssssssssssssssssssessenes 0 [ o 0 ] et 0
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NOTES TO THE FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

C.

The accompanying statutory financial statements of Nationwide Life Insurance Company (NLIC or 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 Department
for determining and reporting the financial condition and results of operations of an insurance company, as well as, determining its solvency under
the Ohio Insurance Law. The NAIC’s Accounting Practices and Procedures manual (NAIC SAP) has been adopted as a component of prescribed
or permitted practices by the State of Ohio. The Commissioner of Insurance has the right to permit other specific practices that deviate from
prescribed practices.

The Company’s subsidiary, Eagle Captive Reinsurance, LLC (Eagle), applies a prescribed practice which values assumed guaranteed minimum
death benefits (GMDB) and guaranteed lifetime withdrawal benefits (GLWB) risks on variable annuity contracts from the Company and GLWB
risks on fixed indexed annuity contracts from Nationwide Life and Annuity Insurance Company (NLAIC), an affiliate, using separate alternative
reserving bases from the Statutory Accounting Principles detailed within the NAIC SAP pursuant to Ohio Revised Code Chapter 3964 and
approved by the Department. The prescribed practice related to NLIC guaranteed risks changed the Company’s subsidiary valuation of Eagle by
$(749,772,742) and $(710,745,988) as of June 30, 2021 and December 31, 2020, respectively. The prescribed practice related to NLAIC
guaranteed risks changed the Company’s subsidiary valuation of Eagle by $776,919,438 and $523,380,551 as of June 30, 2021 and December
31, 2020, respectively.

In 2021, the Commissioner of the Department promulgated Ohio Administrative Code Section 3901-1-67, Alternative Derivative and Reserve
Accounting Practices (OAC 3901-1-67), which constitutes a prescribed practice as contemplated by the NAIC SAP. The prescribed practice allows
Ohio-domiciled insurance companies to utilize 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. Effective January 1, 2021, the Company elected to apply OAC 3901-1-67 to its derivative instruments hedging equity indexed annuity
products and equity indexed annuity reserve liabilities. As a result, the Company’s net income increased $2,935,364 for the period ended June
30, 2021 and the Company’s statutory surplus decreased $2,113,278 as of June 30, 2021. The Company’s subsidiary, NLAIC, also elected to
apply the same prescribed practice to its eligible indexed products effective January 1, 2021, which decreased NLIC'’s subsidiary valuation of
NLAIC by $356,041,169 as of June 30, 2021.

Olentangy Reinsurance, LLC (Olentangy), a Vermont domiciled special purpose financial insurance company and indirect subsidiary of the
Company, has been granted a permitted practice from the State of Vermont that increased the subsidiary’s valuation by $67,000,000 as of June
30, 2021 and December 31, 2020.

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

SSAP F/S F/SLine

# Page # 2021 2020
Net Income
Nationwide Life Insurance Company state basis (Page 4, Line 35,
(1) Columns 1 & 3) XXX XXX XXX $ 190,293,965 $ 486,946,192
(2) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
OAC 3901-1-67:
Derivative instruments 86 4 3 1,005,073 -
Reserves for indexed annuities 51 4 19 3,243,987 -
Tax impact 101 4 32 (1,313,696) -
(3) State Permitted Practice that is an increase/(decrease) from NAIC SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 187,358,601 $ 486,946,192
Surplus
Nationwide Life Insurance Company state basis (Page 3, Line 38,
(5) Columns 1 & 2) XXX XXX XXX $ 8,553544,154 $ 9,105,422,637
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle: NLIC risks ceded 52 2 8 (749,772,742) (710,745,988)
Subsidiary valuation -- Eagle: NLAIC risks ceded 52 2 8 776,919,438 523,380,551
OAC 3901-1-67:
Derivative instruments 86 2,4 7,3 (2,575,584) -
Reserves for indexed annuities 51 3,4 1,19 5,250,620 -
Tax impact 101 2,4 18,2, 32 (561,758) -
51, 86,
Subsidiary valuation - NLAIC 101 2 2.2 (356,041,169) -
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- NLAIC: Olentangy 20 2 2.2 67,000,000 67,000,000
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 8,813,325,349 $ 9,225,788,074

The amounts in this statement pertain to the entire Company business including, as appropriate, its Separate Account business.

Use of Estimates in the Preparation of the Financial Statements

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

Accounting Policies

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 an NAIC designation of “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.
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(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 (SSAP) 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. Refer to Note 5(D) for a discussion of the other-than-temporary impairment policy for loan-backed securities.

D. Going Concern
Not applicable.

Note 2 - Accounting Changes and Corrections of Errors

There were no changes that were considered significant to the Company, except for the following.

Effective January 1, 2021, the Company elected to apply OAC 3901-1-67 to its derivative instruments hedging equity indexed annuity products and
equity indexed annuity reserve liabilities. Under OAC 3901-1-67, derivative instruments will be carried on the statutory balance sheet at amortized cost
with the initial hedge cost amortized over the term and asset payoffs realized at the end of the term being reported through net investment income
rather than the derivative instruments being carried at fair value with asset payoffs realized over the term through net realized capital gains and losses.
Additionally, the cash surrender value reserves for equity indexed annuity products will only reflect index interest credits at the end of the crediting
term as compared to partial index interest credits accumulating throughout the crediting term in increase in aggregate reserves for life and accident
and health contracts. As a result of the Company’s election to apply OAC 3901-1-67 as of January 1, 2021, total statutory admitted assets decreased
$3,247,963, total statutory liabilities decreased $2,006,633 and total statutory capital and surplus decreased $1,241,330. The following table
summarizes the components of the total decrease in statutory surplus:

Change in reserve on account of change in valuation basis - equity indexed annuity reserves $ 2,006,633
Change in net deferred income tax - reserve valuation change (421,393)
Cumulative effect of changes in accounting principles - derivative instruments, net of tax (2,826,570)

Total decrease in statutory surplus $ (1,241,330)

Effective January 1, 2021, the Company adopted revisions to SSAP No. 32R, Preferred Stock (SSAP No. 32R). The adopted revisions updated the
definition for redeemable and perpetual preferred stock, and furthermore, updated the valuation classification for perpetual preferred stock to fair value.
Previously, perpetual preferred stock could have been valued at amortized cost or fair value based on the rating of the security. Per SSAP No. 32R,
any valuation classification changes from amortized cost to fair value are to be recognized in statutory surplus. Going forward, changes to fair value
will be recognized as a change in net unrealized capital gains and losses to in statutory surplus. As a result of this change, the Company recorded an
increase to statutory capital and surplus of $9,066,752 as of January 1, 2021.

Note 3 - Business Combinations and Goodwill

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

Note 4 - Discontinued Operations

Not applicable.

Note 5 - Investments

A. Mortgage Loans
There were no changes that were considered significant to the Company from prior year end.
B. Troubled Debt Restructuring
There were no changes that were considered significant to the Company from prior year end.
C. Reverse Mortgages
Not applicable.
D. Loan-Backed Securities
1. Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
2. Not applicable.

3. The following table summarizes other-than-temporary impairments for loan-backed securities recognized in the current reporting period based
on the fact that the present value of projected cash flows expected to be collected was less than the amortized cost of the securities:

(€] @) (©) (4) ©) (6) @)

Recognized Amortized cost
Amortized cost Present value other-than- after other-than- Fair value Date of financial
before current of projected temporary temporary at time statement where
CUsIP period OTTI cash flows impairment impairment of OTTI reported
14983AAB5  $ 1,887,330 $ 1,352,735 $ 534,595 $ 1,352,735 $ 1,308,255 Q121
Total $ 534,595

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

a. The aggregate amount of unrealized losses:

=

Less than 12 Months $ (4,491,296)
2. 12 Months or Longer $ (16,363,015)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $ 657,141,805
2. 12 Months or Longer $ 426,819,808

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

impairment, then the Company will evaluate if the amortized cost basis of the security will be recovered by comparing the present value of the
cash flows expected to be received for the given security with the amortized cost basis of the security. If the present value of cash flows is
greater than the amortized cost basis of a security, then the security is deemed not to be other-than-temporarily impaired.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

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

3.

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

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

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

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

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

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

2-11. Not Applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

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

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

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

Type of Repo Trades Used

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

a. Bilateral (YES/NO)
b. Tri-Party (YES/NO)

Original (Flow) & Residual Maturity

FIRST
QUARTER

SECOND
QUARTER

THIRD
QUARTER

FOURTH
QUARTER

a. Maximum Amount
Open - No Maturity
Overnight

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

$148,351,863 $163,838,721 - -

Noo,rwdNE

b. Ending Balance
Open - No Maturity - - - R
Overnight $114,281,684 $154,858,856 - -
2 Days to 1 Week - - - R
> 1 Week to 1 Month - - - R
> 1 Month to 3 Months - - - R
> 3 Months to 1 Year - - - R
> 1 Year R

Noo,wDdR

Not applicable.

Fair Value of Securities Acquired Under Repo - Secured Borrowing

1 2 3 4

First Quarter Second Quarter Third Quarter Fourth Quarter
$151,318,900 $167,115,495 $- $-
$116,567,318 $157,956,033 $- $-

a.  Maximum Amount
b.  Ending Balance
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6. Securities Acquired Under Repo - Secured Borrowing by NAIC Designation

ENDING BALANCE

1 2 3 4 5 6 7 8

Does Not

Qualify as

None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. Bonds-FV $-  $157,956,033 $- $- $- $- $- $157,956,033
b. LB&SS-FV - - - - - - - -
c. Preferred Stock - FV - - - - - - - R
d. Common Stock - - - - - - - R
e. Mortgage Loans - FV - - - - - - - R
f.  Real Estate - FV - - - - - - - R
g. Derivatives - FV - - - - - - - R
h.  Other Invested Assets - FV - - - - - - - R
i. Total Assets - FV $  $157,956,033 $- $- $- $- $-  $157,956,033

7. Collateral Provided - Secured Borrowing

1 2 3 4

First Quarter Second Quarter Third Quarter Fourth Quarter

a. Maximum Amount
1. Cash $148,351,863 $163,838,721 - -
2. Securities (FV) - - - R
3. Securities (BACV) - - - R
4. Nonadmitted Subset (BACV) - - - -

b. Ending Balance
1. Cash $114,281,684 $154,858,856 - -
2. Securities (FV) - - - R
3. Securities (BACV) - - - R
4. Nonadmitted Subset (BACV) - - - -

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

| Amortized Cost Fair Value
Overnight and Continuous $154,858,856 $154,858,856
30 Days or Less - -
31 to 90 Days - -
> 90 Days - -

a0 o p

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

Asset Type Percent Share
(1) Cash 0%
(2) Cash equivalents 89%
(3) Short-term investments 11%
(4) Total 100%

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

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

Note 7 - Investment Income

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

Note 8 - Derivative Instruments

A. Derivatives under SSAP No. 86 — Derivatives

1-7.There were no changes that were considered significant to the Company from prior year end.

8.

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

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

Not applicable.

Note 9 —Income Taxes

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

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

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

On August 10, 2021, the Company expects to receive a dividend distribution of $20,000,000 from Eagle that was declared on June 30, 2021.

On July 29, 2021, the Company paid a capital contribution of $50,000,000 to NLAIC.

On June 29, 2021, the Company paid a capital contribution of $50,000,000 to NLAIC.

On May 28, 2021, the Company paid a capital contribution of $50,000,000 to NLAIC.

On May 10, 2021, the Company received a dividend distribution of $191,000,000 from Eagle that was declared on March 31, 2021.

On April 29, 2021, the Company paid a capital contribution of $50,000,000 to NLAIC.

On March 30, 2021, the Company paid a capital contribution of $50,000,000 to NLAIC.

Note 11 - Debt

A. All Other Debt

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

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

@

The Company is a member of the FHLB of Cincinnati. Through its membership, the FHLB established the Company’s capacity for short-term
borrowings and cash advances under the funding agreement program at up to 50% of total admitted assets.

The Company’s Board of Directors has authorized the issuance of funding agreements up to $4,000,000,000 to the FHLB, shared between
the Company and NLAIC, in exchange for cash advances, which are collateralized by pledged securities. The Company uses these funds in
an investment spread strategy, consistent with its other investment spread operations. As such, the Company applies SSAP No. 52, Deposit-
Type Contracts, accounting treatment to these funds, consistent with its other deposit-type contracts. It is not part of the Company’s strategy
to utilize these funds for operations, and any funds obtained from the FHLB for use in general operations would be accounted for consistent
with SSAP No. 15, Debt and Holding Company Obligations, as borrowed money.

Additionally, through its membership, the Company had access to borrow up to $300,000,000 from the FHLB that was to expire on March 19,
2021. In February 2021, the Company terminated this agreement and entered into a new agreement with the FHLB, which expires February
4, 2022, that allows the Company and NLAIC access to collectively borrow up to $1,050,000,000 in the aggregate, which would be
collateralized by pledged securities. The Company had no amounts outstanding under the agreement as of June 30, 2021 and December 31,
2020. It is part of the Company’s strategy to use these funds for operations, and any funds obtained from the FHLB for use in general
operations, would be accounted for as borrowed money.
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(2) FHLB Capital Stock

a. Aggregate Totals

Statement as of June 30, 2021 of the NATlONWlDE L”:E |NSURANCE COMPANY

1. Current Year-end 1 2 3
Total 2+ 3 General Account Separate Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $ -
(c) Activity Stock $ 113,067,535 $ 113,067,535 $ -
(d) Excess Stock $ 65 $ 65 $ -
(e) Aggregate Total $ 138,067,600 $ 138,067,600 $ -
(®  Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 5,050,000,000 XXX XXX
2. Prior Year-end 1 2 3
Total 2+ 3 General Account Separate Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 30,000,000 $ 30,000,000 $ -
(c) Activity Stock $ 57,650,400 $ 57,650,400 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total $ 87,650,400 $ 87,650,400 $ -
(f)  Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 4,300,000,000 XXX XXX
b. 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 3to 5 Years
Class A $ - $ - $ - $ - $ -
Class B $ 25,000,000 $ 25,000,000 $ - $ - $ -
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate
Accounts Total Collateral Pledged
(Lines 2+3) $ 3,128,408,406 $ 2,953,513,894 $ 2,608,581,017
2. Current Year General Account Total
Collateral Pledged $ 3,128,408,406 $ 2,953,513,894 $ 2,608,581,017
3. Current Year Separate Accounts Total
Collateral Pledged $ - $ - $ -
4. Prior Year-end General and Separate
Accounts Total Collateral Pledged $ 2,553,021,440 $ 2,435,592,002 $ 2,064,354,947
b. Maximum Amount Pledged During Reporting Period
3
1 2 Aggregate Borrowed
at Time of Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate
Accounts Maximum Collateral Pledged
(Lines 2+3) $ 3,128,408,406 $ 2,953,513,894 $ 2,608,581,017
2. Current Year General Account Maximum
Collateral Pledged $ 3,128,408,406 $ 2,953,513,894 $ 2,608,581,017
3. Current Year Separate Accounts Maximum
Collateral Pledged $ - $ - $ -
4. Prior Year-end General and Separate
Accounts Maximum Collateral Pledged $ 2,827,891,150 $ 2,702,301,451 $ 2,204,092,198
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(4) Borrowing from FHLB

1. Current Year 1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ - % -0 % $ XXX
(b) Funding Agreements $ 2,608,581,017 $ 2,608,581,017 $ $ 2,608,581,017
(c) Other $ - % - % $ XXX
(d) Aggregate Total
(at+b+c) $ 2,608,581,017 $ 2,608,581,017 $ $ 2,608,581,017
2. Prior Year 1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ - $ -3 $ XXX
(b) Funding Agreements $ 2,064,354,947 $ 2,064,354,947  $ $ 2,064,354,947
(c) Other $ - $ -0 3% $ XXX
(d) Aggregate Total
(at+b+c) $ 2,064,354,947 $ 2,064,354,947 $ - $ 2,064,354,947
b. Maximum Amount during Reporting Period (Current Year)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt $ - $ - $ -
2. Funding Agreements  $ 2,608,581,017 $ 2,608,581,017 $ -
3. Other $ - % -0 % -
4. Aggregate Total
Lines (1+2+3) $ 2,608,581,017 $ 2,608,581,017 $ -

c. FHLB - Prepayment Obligations

Does the company have prepayment obligations under
the following arrangements? (YES/NO)?

1. Debt No
2. Funding Agreements No
3. Other No

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

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

Note 13 - Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

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

On March 24, 2021, the Company paid an ordinary dividend of $550,000,000 to Nationwide Financial Services, Inc.

Note 14 - Liabilities, Contingencies and Assessments

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

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

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

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

A. Transfers of Receivables Reported as Sales
Not applicable.

B. Transfers and Servicing of Financial Assets

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

2. No servicing assets or liabilities were recognized during the period.

4. There were no assets securitized during the period.
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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 Premium Written/Produced by Managing General Agents/Third Party Administrators

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

Note 20 - Fair Value Measurements

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

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

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

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

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

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

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

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

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

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

The Company carries short-term investments at amortized cost, which approximates fair value.
The value of separate account liabilities is set to equal the fair value of separate account assets.

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 and liabilities 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 $ - $ 2,548,059 $ 829,799 $ -8 3,377,858
Securities lending collateral assets - 111,645 - - 111,645
Preferred stocks unaffiliated - 30,944,918 5,055,886 - 36,000,804
Common stocks unaffiliated 68,481,257 138,067,600 319,106 - 206,867,963
Separate account assets 116,583,894,827 2,234,578,713 49,236,611 3,169,356,022 122,037,066,173
Total Assets at Fair Value/(NAV) $ 116,652,376,084 $ 2,406,250,935 $ 55,441,402 $ 3,169,356,022 $ 122,283,424,443
Liabilities at Fair Value
Derivative liabilities $ - $ 231,593 $ - $ - $ 231,593
Total Liabilities at Fair Value $ - $ 231,593 $ - $ - $ 231,593
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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 $1,341,554 $- $- $- $(146,048) $872,474 $- $(1,251,429) $13,248 $829,799
Preferred stocks unaffiliated $4,554,823 $- $- $- $446,663 $54,400 $- $- $- $5,055,886
Common stocks unaffiliated $319,106 $- $- $- $- $- $- $- $- $319,106
Separate account assets $54,634,122 $- $- $- $268,746 $- $- $(5,666,257) $- $49,236,611
Total Assets at Fair Value $60,849,605 $- $- $- $569,361 $926,874 $- $(6,917,686) $13,248 $55,441,402
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 $40,390,688,602 $36,523,232,471 $713,707,633 $38,330,762,576 $1,346,218,393 $- $-
Mortgage loans, net of allowance 8,300,135,240 8,065,231,165 - - 8,300,135,240 - -
Cash, cash equivalents and
short-term investments 899,641,040 899,641,041 (41,533,797) 941,174,837 - - -
Derivative assets 72,923,783 46,049,885 - 72,923,783 - - -
Policy loans! 932,088,750 932,088,750 - - 932,088,750 - -
Separate account assets 383,237,284 332,752,661 6,931,194 366,744,382 9,561,708 - -
Securities lending collateral
assets 155,260,639 155,451,247 154,858,856 401,783 - - -
Total Assets $51,133,975,338 $46,954,447,220 $833,963,886 $39,712,007,361  $10,588,004,091 $- $-
Liabilities
Investment Contracts $1,277,696,445 $2,620,887,613 $- $- $1,277,696,445 $- $-
Derivative liabilities 34,531,386 58,333,912 - 34,531,386 - - -
Total Liabilities $1,312,227,831 $2,679,221,525 $- $34,531,386 $1,277,696,445 $- $-

1 Includes nonadmitted amounts

D. Not Practicable to Estimate Fair Value

Not applicable.

E. Measured using net asset value

The Company has separate account assets and liabilities measured at NAV. Valuation gains and losses (changes in NAV/fair value of the separate
account asset and liability) accrue directly to, and investment risk is borne by, the separate account contractholder.

Note 21 - Other Items

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

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through August 9, 2021 for the statutory statement issued on August 13, 2021.

There were no Type | material 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 13, 2021.

There were no Type Il material 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

Not applicable.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

Not applicable.

Note 26 - Intercompany Pooling Arrangements

Not applicable.
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Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 - Participating Policies

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

Note 30 - Premium Deficiency Reserves

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

Note 31 - Reserves for Life Contracts and Annuity Contracts

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

Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics

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

Note 33 - Analysis of Life Actuarial Reserves by Withdrawal Characteristics

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

Note 34 - Premium and Annuity Considerations Deferred and Uncollected

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

Note 35 - Separate Accounts

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

Note 36 - Loss/Claim Adjustment Expenses

There were no changes that were considered significant to the Company from prior year end.
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1.2
2.1

22
3.1

32
33

34
35
41

4.2

6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

GENERAL

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

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

a

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

(
(
(
(d

(e)  Accountability for adherence to the code.

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

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

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

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
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9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: 0
INVESTMENT

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

use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: 430,283,034
13. Amount of real estate and mortgages held in short-term investments: 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ ]

14.2 If yes, please complete the following:

1
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 2,595,763,355 2,554,925,207

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 261,843,195 259,854,209

14.26 All Other 157,347,955 140,348,424

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 3,014,954,505 $ 2,955,127,840

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: $ 155,372,284
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 155,562,892
16.3 Total payable for securities lending reported on the liability page: $ 156,073,917
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
Federal Home Loan Bank of Cincinnati 221 E. 4th St, Suite 600, Cincinnati, OH 45202
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 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

securities"].

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

1
Name of Firm or Individual

2

Affiliation

Members of the investment staff designated by the Chief Investment Officer as detailed in the Corporate Resolution

Gramercy Funds Management LLC

Ares Capital Management LLC

HPS INVESTMENT PARTNERS, LLC

T. Rowe Price

c|lCc|c|c

17.5097
manage more than 10% of the reporting entity's invested assets?

Q08.1

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")

Yes[ ] No[X]
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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 54930052ZV/4VR1WG8862 U.S. Securities and Exchange NO
Commission

131619 Ares Capital Management LLC 3MO096E5SOPEUTBOI8L53 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?

18.2 If no, list exceptions:

19.

20.

21.

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

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?

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

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

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

d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities?

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

self-designated FE fund:

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

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

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

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

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

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria?

Q08.2

Yes[X] NoJ ]

Yes[X] NoJ ]

Yes[ ] No[X]

Yes[ ] No[X]
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Life and Accident and Health Companies/Fraternal Benefit Societies

1.
1.1

1.5
1.6

3.1
3.2
33
34

41

Report the statement value of mortgage loans at the end of this reporting period for the following categories:
Long-term mortgages in good standing Amount
1.11  Farm mortgages

112 Residential mortgages B
113 COMMEICIAI MOMGAGES. ...cvuivevviectiiiteteiit ettt ettt bt s bbbt s s b2 s s s b1 bbb bbb s bbb s bbb st bbb bbb s s s bbb bbbt B 8,055,959,543
1.14  Total mortgages in GOOA SANGING..........ccceiieirieic ettt bbb b st a s bbbt s s s s s bbb b s s s b se bbb bbbt b bbb bbb es e s s st nsntenas G 8,055,959,543
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With reStTUCIUIEA tBIMS.........c.cviuiiiicecce ettt bbb bbb bbb a e G 9,271,622
Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOMGAIES. ... vttt ettt bbb s st bt b s a4 b s 4 b s e bR b s s A s s b b s s s e bbb AR s s e A bR A s bbb A b b sttt et s ettt

1.32  Residential mortgages
1.33  Commercial mortgages......

1.34  Total mortgages with interest overdue more than three months...
Long-term mortgage loans in process of foreclosure

1.41  Farm mortgages....
1.42 Residential mortgages

1.43  Commercial mortgages

1.44  Total mortgages in process of foreclosure. .0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2) 8,065,231,165
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

1.1 FaIM MOMGAGES. ....vvovveiieiseiiee ittt sttt 8 8888188818818 1818804188888 888 bbbttt G
1,62 RESIABNAI MOMGAQES.......cvvecveecieeciecitc ittt s sttt e G
1.63  Commercial mortgages B e
1.64  Total mortgages foreclosed and transferred to real estate s 0

Operating Percentages:
2.0 AGH 0SS PEICENL. .. ..vuiviseictsie ettt ettt ettt bbb s a1t s ek s s s s s e b 41 E e s s bR s AR s A e R AR e R R R s R e R AR A s R bt nt bbb e s b bes febsetestesiesentensesetantansesntnd 66.0

2.2 A&H cost containment percent

2.3 A&H expense percent excluding COSt CONAINMENT EXPENSES.........c.cvuriiuiieiieiiieiie ettt sttt s bbb s bbb bbb s s s s s st s st en s b et febsstsstessessstensesessnsansessnaaes 85.0
Do you act as a custodian for health savings accounts?.............c.oceuerveeunirnirncrinenen. Yes[ ] No [X]
If yes, please provide the amount of custodial funds held as of the reporting date G
Do you act as an administrator for Nealth SAVINGS GCCOUNTS?..........c.vuiuririerririeiess sttt s st s st es st bre s Yes[ | No[X]

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?......

Fraternal Benefit Societies Only:

5.1

5.2

6.1
6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in this statement

on account of such reinsurance for reserve equal to that which the original company would have been required to establish had it retained the

risks. Has this been done? Yes[ ] No[ ] NAT[ ]
If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ ] No[ ]
If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

Date Qutstanding Lien Amount

Qo9
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Statement as of June 30, 2021 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
NAIC Effective Date of
Company Domiciliary Type of Reinsurance Certified Reinsurer Certified Reinsurer
Code ID Number Effective Date Name of Reinsurer Jurisdiction Ceded Type of Business Ceded]  Type of Reinsurer Rating (1 through 6) Rating
Life & Annuity - Affiliates
15821 ... |47-4523959.........| oo 03/31/2021 | Eagle Captive REINSUTANCE, LLC......csssssssesseesssseessets OH..ossss COFW/G...or s FA.sss AUOIZed.....c o o
Life & Annuity - Non-Affiliates
59-2859797 ......co..| covvrrennnd 03/31/2021| Hannover Life Reinsurance Company of America AUHOMZEA. .....ccvvcveereiies | e, [ e enes
59-2859797 ......coc.| covrrnnnd 03/31/2021 | Hannover Life Reinsurance Company of America Authorized............cooune..
..|59-2859797... ..03/31/2021| Hannover Life Reinsurance Company of America ..|Authorized.....................
59-2859797......c.| oo 03/31/2021| Hannover Life Reinsurance Company of America Authorized.........ccooovuees
Accident & Health - Non-Affiliates
AA1126510...{9053671.....ocvverrere | v 01/01/2021 | LIoYd'S SYNAICAE 0510.......c0uevuevieriiiscireississiesisssessessssse st st sss sttt et ss st st ss s st ssenan AUOMZEA. ....oecvcvverieries | eerreierierssieesssisssesssiens [ e enes
AA1120096...1 12953767 .....ccoovvvre [ ceverrrrnnne 01/01/20271 | LIOYA'S SYNGICALE 1880.......cuvvvurerrrersreesscesarseseeesssssssssssssssssessssssssssssssssssssssssessssessssasssssssssssssssssssnssssassssessssssssnessssssssnssssnes AUNOMZEM. ... [ e [ e
AA1120064...{9010873306.......... | ccoeevrnee. 01/01/2021 | LIOYA'S SYNAICAIE 1919.......cuuiiiriciciess sttt bbbt st s e AUOMZEA. ....ocvvcveereries | eerreieierssiessssisssesssiens [ e enes
AA1120084...112560123......c.coovrs [ crverrrrnnne 01/01/20271 | LIOYA'S SYNGICALE 1955.......0uveveeerarereressncessssssessssssssssssssssssesssssssssssssssssssesssessssessssasssssssssssssssssssssssassssesssssssssssssnssssnssssnes AUhOMZE. ... [ e [ e
AA1128010...1 10473215 01/01/20271 | LIOYA'S SYNAICALE 2010......c0uverreerarerseeesneesaeeeseeesssessssesssssessessssseesssessssssssesssessssessssesssssssssesssssssssesssasssssssssssssssssssssssasssses Authorized..........ooeeen.
AA1120104...1 12953844 ..01/01/2021 | Lloyd's Syndicate 2012. Authorized..........cccovvne.
AA1120082...1 12522273 01/01/20271 | LIOYA'S SYNAICALE B010......couvereeeerrerseeeseceseeeseeesssessseesssssessessssseesssessssssssssssessssessssessssssssssesssssssssssssassssssssssssssesssnsssssssssee Authorized..........oocen.
AA1126005...110473270......ccees | v 01/01/2021 [ Lloyd's SYNAICAtE 4000............cceeureeererceeeseteseieetese et ssae st ae s bbbt es st es et s s e s s st s st en et Authorized..........cccovvne.
AA1126004... | 10473217 oo [ e 01/01/20271 | LIOYA'S SYNAICALE 4444...........oeveeeeereeecrcersserseeessesssessss s sssse s ssess st ss sttt res st Authorized..........occeonnen.
52-1952955........... 01/01/2021 | Renaissance REINSUTANCE U.S. INC.....vuuivuiriiiieieieii sttt Authorized..........cocoouen.
..1135459190.... ..01/01/2020 | United States Fire Insurance Company. . Authorized.........ccc.ovvenn.
363186541. 04/01/2021 | Virginia SUrety COMPANY INC.........cc.vvvvireeieerieiieereeiietesesteetetestestess e steses e sesasseesestsstesessssessesesssnssssssssssssessnssssessnssnsessesanssseens Authorized....................




Statement as of June 30, 2021 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. AIBDAMA......oeiccc e AL|..... L....[........20,308,855 | ......... 78,645,690 104,133,606 | ....cocoovvrrrrrrrnnnes
2. AIBSKA. s AK] ...... L] 61,428 | oo 2,396,079 | .ooeeern919,324 | i | 3,376,831 |
3o ATIZONA. ... AZ].... L...|.......25,873,134 |....... 234,064,360
4. Arkansas. AR L] 1,169,400 | ... 31,268,031 | .0 1,150,248 | oo | e
5. California.....cccococevveieeiieeseeeeereeseeeeesessssesseenesessssnee e OA e L..[......40,273,364 |....... 573,966,885
6. Colorado......cccoveenrinrinereiseiinenenesesese e snienieniennn GO L] oo 4,759,710 | ....... 111,582,491
7. CONNECHCUL......cvoevvreirrieriesiseisesesssississsssesssssssessesssssessssssnssnssG | cevens Lo 3,131,807 ... 132,821,211
8. DElaWare.......cccocoieieiesieeseseesessee s DE [ i L...]......100,813,252 | ......... 15,219,823
9. District of Columbia.........c.ccovrrrerrmrsrnereirnrinrisesesssnssesssieneenen DG | v Loof 330,844 | ... 4,346,306 | ............600,278 | .coovvrrrrrrrrrrrnrnns [ crrerrerrnns
10, FlOMda. ... voeieieseesseseeeissiseissssssssssssssssssena P L | e L] 51,799,096 |....... 781,897,260
11, GEOMGIA. .. vvereecerreerieeieeissieeisessessssssssessssssesssssssssssssessses OA | o L...].......13,643,380 |....... 133,267,629
12, HaWai..cossesese e H L] 8,017,188 | ......... 20,488,399 ....26,535,069 |...
13, 1dAN0.... el D | s L] e 169,524 | ... 27,540,926 ...28,082,339 |...
14, TNOIS....eoveeeerieeieeieeeieeeeeieeieeiseeseeesissisnsssssnsessssssssssessene L | s L....]........35,695,007 |....... 278,371,249 326,333,215 |...
15, INdI@NA. ... N | s L...|......14,150,880 |....... 123,573,170 148,129,729 | ...
16, JOWAL.ieeiceeeeeneeeeeseeesssesssesssesssessesssnsssssnsssesseend A s Lo|nn25202,672 |......... 37,501,585 |..........1,636,790 | ..oovrvrrrrrrrrernns [ v 64,341,047
17, KANSAS....oieceeeese et ssessssssssessssesssssessens KO | eveas Lol 1,316,641 | ... 40,446,497 | ..........2,699,824 [ ....cooovvrrimvernns [ e 44,462,962
18, KentUCKY....oovoieiecccceccneerenssseneenisnenneenec KY | L] 5,517,895 | ......... 47,042,316 ...58,279,604 |...
19, LOUISIANA......ovvrrerrieriniineinneinerisscisseisseisssiseinsssssessssssssenssnssene LA oL [ 110000....5,556,040 | ... 82,658,471 ...88,710,595 |...
20, MaiNE....ooveereerrirecrsessesssssessssssisssssssssnsssnsssssssssesssssseneeME [ ol | i 424,277 | 15,869,158 ....16,689,275 |...
21, MarYIaNG.....cooieeeeie s MD{...... L] 15, 566 173 |....... 159,847,034 179,048,201
22, MaSSAChUSELES.........coeurerieriiiiieeiee ittt MA[...... Lo s 5,152,458 |....... 190,561,841 200,652,965
23.  Michigan...... M (IO IO 8,785,461 |....... 148,169,001 161,017,808 | ...
24.  Minnesota... MN...... L.|....,166,900 |......... 72,115,392 ....78,891,395 | ...
25.  Mississippi... .MS]|...... L] 911,631 [ e 19,916,305 22,222,094 |...
26, MISSOUI......oooierierieriercesceseetses sttt MO]...... L] oo 1,748,116 | ... 58,591,588 ...63,221,389 |...
27, MONEANA.....oueeririii s MT{...... L] o 354,204 | ... 12,602,346 ...13,197,004 |...
28, NEDIASKA.......ccvveeeeieeieeieesieeeesie sttt NE]..... L] 1,176,378 | ... 20,230,386 ..22,453,770 |...
29. Nevada........ NV L] coirirnnnn861,031 | oo 46,501,306 ..49,278,167 |...
30.  New Hampshire.. NH] ... L] o .895,437 | ... 24,745,544 ...26,762,647 |...
31, New Jersey..... NJ T L] 12,120,980 | ....... 197,407,882 217,636,726 |...
32.  New Mexico NM{...... Lo o 179,127 | 16,990,582 | ........... 2,037,577 [ .ovvooirerierreniinnns | cervreinns 19,207,286 |...
33. New York.... WNY L] 99,212,510 | ....... 558,610,896 663,362,564 |...
34.  North Carolina. .NC{...... Lo|.n22,453,169 |....... 131,922,158 162,029,310 | ...
35, NOIh DAKOtA.......coricicicse s ND|..... L...]........10,085,075 | ......... 13,029,897 | ..ooveeireeee 419,685 [ oo [ e 23,534,657
36, ORI0..cuieieiecee s OH...... L... 508,831,369
37.  Oklahoma LOK{...... L... ...59,723,136
38.  Oregon........ OR[..... L. ...48,675,735 | ...
39. Pennsylvania... WPA]..... L. 351,517,647 | ...
40.  RhOdE ISIaNd.........ccovveveieieiceeee e RIf...... Lo oo 1,171,941 1........29,026,589 | ...ovnn. 794,664 | oo [ v
41, SoUth Caroling.........cccueviuevcieiesee et SCl...... L..[......6,760,392 |......65,758,300 |...........5,201,090 |...ccceooserrrverrmrracs | cerrrrenn.
42.  South Dakota.. .SD ... L] 483,840 |..........5,596,157 [ ..o0oieiin312,796 | oo [ e
43. Tennessee...... LTINS L. 101 643 689 |...
44,  Texas...... IX L... 403,970,229 |...
45, Utah.. UTH L... ....20,037,941 | ...
46.  Vermont.. VT L...]. ...12,670,660 |...
47.  Virginia........ VAL L... ....95,456,596 |...
48.  Washington. WATL..... L. ....16,788,798 | ...
49, WeSt VIFGINIa........ovoeereeiecee e WV ...... L.... ...28,590,395 |...
50. Wisconsin.... LW L.... 114,830,944 | ...
51.  Wyoming......... WY (... L... ..5,278,094 | ...
52.  American Samoa LAS) N...
53.  Guam............ GU[...... L...
54, PUEHO RICO.....ceiierieieieississ ettt eees PR]...... L.
55, US Virgin ISIands..........ccoeueeuneunrinerneineineeeineiseiseeeessseseese e VI|...... L.
56.  Northern Mariana Islands MP]...... N...
57. Canada.......ccccccoemrernnee. CAN|...... N...
58.  Aggregate Other Alien LOT [LXXX..
59.  Subtotal XXX
90. Reporting entity contributions for employee benefit plans.............. XXXo e [ e, | oo | o | e, (01 I
91. Dividends or refunds applied to purchase paid-up
additions and @NNUILIES..........cvreererririee s XXX 8,693,130 | .vvvererererereineenns [ e | e [ e 8,693,130 [ .covvvrvereirirrinns
92. Dividends or refunds applied to shorten endowment or
premium paying period XXX e [ | o | e | o (1]
93.  Premium or annuity conside
or other CoNtract ProViSIONS...........cceuuereieirenieiesseeesesseeseeens XXX e 1,790,340 | ovoveveeeveeeeienn | v 9,470
94.  Aggregate other amounts not allocable by State XXX..
95.  Totals (Direct BUSINESS)......c.cocvververrerrcrrerinnnes XXX,
96. Plus Reinsurance Assumed.... XXX,
97.  Totals (All Business)............ XXX 680 436 675 |....6,200,655,627 |....... 235,648,978
98. Less Reinsurance Ceded.........ccc.coovvervrrinnnnn. e XXX ] 67,261,395 |....... 301,797,264 | ....... 235,505,861
99. Totals (All Business) less Reinsurance Ceded............cccvevnrunnne. XXX 613,175,280 |....5,898,858,363 | .............. 143,117
DETAILS OF WRITE-INS
58001. 259,361
58002.
58003. XXX
58998. Summary of remaining write-ins for line 58 from overflow page..... XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... XXX
9401.
9402. ...
9403. XXX
9498. Summary of remaining write-ins for line 94 from overflow page..... XXX..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above,)................ XXX..
(@)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG 54 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state ................... 0 Q - Qualified - Qualified or accredited reinsurer...............c...cocoon.... 0
N - None of the above - Not allowed to write business in the state 3

Q11
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Statement as of June 30, 2021 of the NATlONWlDE L”:E |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 as of June 30, 2021 of the NATlONWlDE L”:E |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

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

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

JEFFERSON NATIONAL
LIFE INSURANCE
COMPANY
(UNLIC)

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

JEFFERSON NATIONAL
LIFE INSURANCE
ICOMPANY OF NEW YORK|

| Common Stock:

INLIC-100% NY

Common Stock: 100 Shares
NW Life-100% OH

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

(Nationwide Corp. subsidiaries)

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

Common Stock: 1,000 Shares:

NFSDI - 100% PA

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

NFSDI-100% DE

Subsidiary Companies
Contractual Association
Limited Liabilty Company

June 30,2021

Solid Line
Double Line
-- DottedLine

Page 2
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Statement as of June 30, 2021 of the NATlONWlDE L”:E |NSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

NAIC NAIC

Group Company State of Federal ID

Code Group Name Code Domicile Number Name of Company

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

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

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

0140 Nationwide 42587 1A 42-1207150 Depositors Insurance Company

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

0140 Nationwide 22209 OH 75-6013587 Freedom Specialty Insurance Company

0140 Nationwide 23582 OH 41-0417250 Harleysville Insurance Company

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

0140 Nationwide 35696 OH 23-2384978 Harleysville Preferred Insurance Company

0140 Nationwide 26182 OH 04-1989660 Harleysville Worcester Insurance Company

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

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

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

0140 Nationwide 23760 OH 31-4425763 Nationwide General Insurance Company

0140 Nationwide 10070 OH 31-1399201 Nationwide Indemnity Company

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

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

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

0140 Nationwide 42110 X 75-1780981 Nationwide Lloyds

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

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

0140 Nationwide 15580 OH 31-1117969 Scottsdale Indemnity Company

0140 Nationwide 41297 OH 31-1024978 Scottsdale Insurance Company

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

0140 Nationwide 42285 OH 95-3750113 Veterinary Pet Insurance Company

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

0140 Nationwide 10778 OH 34-1842604 Victoria National Insurance Company

0140 Nationwide 10105 OH 34-1777972 Victoria Select Insurance Company
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0140 | Nationwide 31-1486309.. 10 W. Nationwide, LLC... Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. 1000 Yard Street, LLC . | Nationwide Realty Investors, Ltd.. .. |ownership. ...100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1486309.. 1015 Long Street, LLC Nationwide Realty Investors, Ltd.............c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | NationWide.........oveeveererrereereens [ orverrereens 31-1486309.. 1050 Yard Street, LLC........ccoovvevvreernincreireiennns Nationwide Realty Investors, Ltd. ...........c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... |\ TR ISR
0140 [ NationWide.........ccoevvrverrrecrees | covrreernns 31-1486309.. 1125 Rail Street, LLC.......ccovevevveerereceecenen, Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........ocveeeeeereereereens [ oreereeeens 31-1733036.. 120 Acre Partners, LLC........cocovcvevinincreienes Nationwide Realty Investors, Ltd..........ccc.cc.e. ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company........... | ...... N...cooe L P
0140 | Nationwide.........ccooerrrrervrrnns [ervrrerrens 20-4939866.. 1125 Yard Street, LLC.... NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | NationWide.........ocveeererreereereens [ v 20-4939867.. 1175 Bobcat, LLC NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... TR U
0140 [ NationWide.........cccevveverrrecrees | v 26-2451988.. 1492 Capital, LLC.......cocoevervieieceeeceereves Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrvrererreens [ eorrerennn 31-1486309.. 111 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......coeviveiecieeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TOUSUO ISR
0140 [ NationWide.........ccoevvreverrreerees | v 31-1486309.. 155 Rivulon Boulevard, LLC NRI-Rivulon, LLC........ccoovevereiereecesieeins ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........oceeereeereereereens [ oreereeeens 31-1486309.. 161 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......ooirireireiereeeeeneineieenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Necoo s
0140 [ NationWide.........cccevvveverrrcrenes | v 31-1580283.. 170 Marconi, LLC.......coccveeeeereeecece e NWD Investments, LLC.........ccccooeveviveerricrenens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrrrererrrans [ errerenas 31-1580283.. 245 Parks Edge Place, LLC.........ccoevevviveinnnee. NWD Investments, LLC........ccccevervrvereirirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 [ NationWide.........ccoevevrererrrecrees | corrrernns 31-1486309.. 275 Rivulon Boulevard, LLC NRI-Rivulon, LLC........ooeveveeereeeece e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoervvererrrens [ correrennn 31-1486309.. 300 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......coeviveieieececeeee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ NationWide.........ccoevveerreecreres | covrriernns 31-1486309.. 310 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......oveeveveerceeceee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide 31-1486309.. 343 N. Front, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. 400 Rivulon Boulevard, LLC... . INRI-Rivulon, LLC.......... . | ownership. ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1580283.. 400 West Nationwide Boulevard, LLC.... NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N..oow.
0140 | Nationwide 31-1486309.. 410 Rivulon Boulevard, LLC NRI-RivUION, LLC.....eoirieiereieireieceeeisnieinns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... [\
0140 | Nationwide. 31-1580283.. 425 West Nationwide Boulevard, LLC . INWD Investments, LLC.... .. |ownership. ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1486309.. 44 Chestnut, LLC......ooovvveeeeerereecseseiens Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... N
0140 | Nationwide..........ccoevrvrererrians [ v 38-4118665.. 500 Neil Avenue, LLC........cocvevveverririeieieiins NWD HP, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide..........ooevreererereenns [ covereereens 38-4118665.. 515 Kilbourne Street, LLC.......ccovvvvereerrinieneenns NWD HP, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TR ISR
0140 | Nationwide..........ccoerrvererrrans [ evrrerrenns 87-1954007.. 525 Cleveland Avenue, LLC..........ccccovveiiniinnes Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide..........ooeurvrrrrerenns [eovererrenns 20-4939866.. 735 Bobcat Avenug, LLC........ccovvvvvrnrirrinienns GVY Residential, LLC........ccocvrerrerrernrenrirrirninns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ...... | TS ISR
0140 | Nationwide..........coevrvrererrians [ evrerrenns 31-1486309.. 75 Rivulon Boulevard, LLC...........cccoveveriiiennns NRI-Rivulon, LLC.......coeirieeeeeeeceieeis ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | NationWide.........oeeevererrrerrereens [ orverrereens 20-4939866.. 775 Yard Street, LLC......oovvvreeeerereeees NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TR ISR
0140 | Nationwide..........ccoerrvererrians [ evrerrenns 20-4939866.. 777 Swan Street, LLC......ovvvvevceveeees NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........coevrverveereenns [ v 20-4939866.. 780 Yard Street, LLC......oovvvverrreerereeinees NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TS ISR
0140 | Nationwide..........ccovrrvererrnans [ evrrerrenns 20-4939866.. 795 Rail Street, LLC......c.oveveveeeecesie e NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | NationWide.........oeveveeeerrereereens [ v 20-4939866.. 800 Bobcat Avenue, LLC........ccccoceereeerririninne NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... |\ TR ISR
0140 | Nationwide.........ccovrrvrererinns [ervrerrens 20-4939866.. 800 Goodale Boulevard, LLC.........cccccovrrvrrrrennes NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ IO ISR
0140 | Nationwide 20-4939866.. 800 Yard Street, LLC......ocovvvervrererereieinees NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ... N
0140 | Nationwide 20-4939866.. 805 Bobcat Avenue, LLC GVY Residential, LLC ownership ....100.000 |Nationwide Mutual Insurance Company N
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0140 | Nationwide..........coovureervrerenns [ eovereerees 20-4939866.. 808 Yard Street, LLC......o.covvvervrererereeceees OH............ NIA .o GVY Residential, LLC.........cocrrrrerreneenrerrirninns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Neooooe e
0140 | Nationwide..........ccoerrvererriens [ evrrerrens 20-4939866.. 820 Goodale Boulevard, LLC.........ccccoevrvrrrrennes OH............ NIA....ccoine NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide........oveeveererrereereens [ orrerrereens 20-4939866.. 825 Junction Way, LLC.........cccoovrrermrninrirnirnenne OH............ NIA ..o GVY Residential, LLC.........covvrerrereernrerrerrirninns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide..........cooerrrrererrans [ evrrerrenns 20-4939866.. 828 Bobcat Avenue, LLC........cccvvvvvererriiiiinnnns OH............ NIA...ccine NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide........ovveveeeerrereereens [ orverrereens 20-4939866.. 840 Third Avenue, LLC........ocoovrrrrrnrrrreienens OH............ NIA .o NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 20-4939866.. 840 Yard Street, LLC GVY Residential, LLC........c.ccccovvvrerrerrrrrerrenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 20-4939866.. 845 Yard Street, LLC.. . | GVY Residential, LLC................... ... |ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 20-4939866.. 860 Third Avenue, LLC..........cccceeveveirveererinnns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 20-4939866.. 880 Third Avenue, LLC........oovverrernrreeieeens NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... N
0140 | Nationwide. 20-4939866.. 880 Yard Street, LLC.. . | GVY Residential, LLC................... ... |ownership. ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 20-4939866.. 895 W. Third Avenue, LLC........ccc.oovrerrrrnrnrnnee NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... N
0140 [ NationWide.........ccoevveerrveerees | corrrierenns 20-4939866.. 950 Dorchester Way, LLC...........ccccoecvevevvveeeee |OHucces [NIA GVY Residential, LLC..........c.ccoceervierrrrierenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........ocveereeenrereereens [ oreereeeens 20-4939866.. 950 Goodale Boulevard, LLC..........ccccccoveeneneee | OHuceececes [NIALc NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Necooe e
0140 [ NationWide.........ccoeevreverrecreres | v 31-1486309.. 960 Bobcat Avenue, LLC..........cccoceeveeveevcereeeens |OHuec [NIAL Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrvrerrrreens [ correrenan 31-1486309.. 975 Rail Street, LLC.........cccoveevvevereeeiverecsieeees |[OHuc [NIAL Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ NationWide.........ccoeeveverrrecreres | v 31-1486309.. 995 Yard Street, LLC.........cccoecevvevveeeivecereeseenen | OHucc [NIAL Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrverrrrrens [ eorrerenns 31-1486309.. 18615 Claret Drive, LLC.........ccceoeeeevvereeeiienee | OHecece [NTAL NRI Cavasson, LLC.........cccoeveveiereerrecrcinnas ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide..........cceevvrerererens [ v 31-1486309.. 18700 Hayden Road, LLC............ccceeovvevrevvrveees | OHeceee [NTALc NRI Cavasson, LLC........ccccoevevevereerersicinnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | Nationwide..........ccoeurvrererreens [ v 31-1580283.. [N/a...c.civiens | v [ AD DORA, LLC......coceveeerverereieresiereesnenieinnes | OHeeceies INTAL . NWD Investments, LLC.........cccovevvrvereirirennnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | OSSR
0140 | Nationwide..........coeervvrerrrenens [ eovrerennns 31-1580283.. [N/a...oiviine | v e ADTV, LLC.....ooveeeveercerveereeeerereereeeseseesnisnees | OHeeceees [INTA NWD Investments, LLC.......c.cccovvrvvvererrerernnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company...........| ...... [\ USRI
0140 | Nationwide..........cceerrvererrinns [ evrrerens 52-2227314.. [Nfa...coiviies | oo e AGMC Reinsurance, Ltd.........ccccccoveveceveceiecnees | TCA et INTALce Nationwide Advantage Mortgage Company..... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TUUSO ISR
0140 | Nationwide..........covvrvrerrrenne [ corererreens 42-0958655.. |Nf@...currrirs | orerrireinirnnins | crereeriseeressessnnennes ALLIED Group, INC.....c.vvenrereninrensereeeiensennenes A A, Allied Holdings (Delaware), Inc.........c..cccrennee. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TR ISR
0140 | Nationwide..........ccoevrvrererrrens [ v 46-4628790.. [N/A...cciiies | rreieieieiieins e Allied Holdings (Delaware), InC..........cccooeveunae DE............. A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... A U PR
0140 | Nationwide.........coovrvvrerrrrrerennns 10127... | 27-0114983.. [N/a..oivirens | errrrrirninninns | cernrineeseeesreseneens ALLIED Insurance Company of America............ OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TR ISR
ALLIED Property and Casualty Insurance

0140 | Nationwide L 42-1201931.. [ N/@ueiieis [ [ e Company A ALLIED Group, INC.....covereeenrerrireernerneereereeenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TS ISR
0140 | Nationwide..........ccoerrvererrrans [ evrrerrens 42-1527863.. [N/A..ccciiis | orerereiiiieins | ererieissieneissinnnes ALLIED Texas Agency, INC........ccccovvrrerrrerennn. [, S AMCO Insurance Company..........cccoeveverrennees ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide.........cccrvvrvrrerrerennes 19100... |42-6054959.. [N/a....ccrireer | crrrrrrirrinnnns | cermeereereereereseneens AMCO Insurance Company............ccceeereerreeneen. A A e ALLIED Group, INC.....covereeenrerrereerncrneereeeeenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TS ISR
0140 | Nationwide..........ccoevrvererrians [ evrerrins 59-1031596.. [N/a...c.ciiviiens | cvrerreriiieiiens e American Marine Underwriters, Inc................... | IO NIA....ccoone Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | NationWide........oeveverrrrrereereens [ onverrerens 81-4532504.. | N/a.....coicvirs | v [ e American Tax Credit Fund 2017-A, LLC............ OH............ NIA .o Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide..........cooerrvrerrrrans [evrerrenns 82-2001573.. [Nfa..ciiviiens | covrvireiiiniiens e American Tax Credit Fund 2017-B, LLC............ OH............ NIA...ccine Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... \ TR ISR
0140 |NationWide.........oveeveererrerrereens [ correrrereens 82-4591498.. | Na....ccovvers | v [ e American Tax Credit Fund 2018-A, LLC............ OH............ NIA ..o Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TR ISR
0140 | Nationwide..........ccoevrvererrians [ evrrerrens 83-0606592.. [N/a.....cccviivnr | covrereiiieiiens [ erieireinieieissienne American Tax Credit Fund 2018-B, LLC............ OH............ NIA....ccoine Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 |NationWide.........ocveeeeeereereereens [ oreereerens 83-0620232.. | N/a....coiiirs | v [ e American Tax Credit Fund 2018-C, LLC............ OH............ NIA e Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... TR U
0140 | Nationwide.........ccooerrvrervrrnns [ evrreirens 83-3900932.. [N/a...cicviinnr | eorrrreiiiniiens [ American Tax Credit Fund 2019-A, LLC............ OH............ NIA ..o Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 |NationWide.........ovveverrerrereereens | coreerrereens 83-3953721.. | Nfa..eiiens | v | e American Tax Credit Fund 2019-B, LLC............ OH............ NIA..coe Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TR ISR
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0140 | Nationwide..........coovureervrerenns [ eovereerees 84-3443067.. | Nfa...ccoirers | [ e American Tax Credit Fund 2020-A, LLC............ OH............ NIA .o Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Neooooe e
0140 | Nationwide..........ccoerrvererriens [ evrrerrens 85-2359702.. [N/a...ciiviienr | cvreireiiieiiens [ American Tax Credit Fund 2020-B, LLC............ OH............ NIA....ccoine Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
American Tax Credit Fund 2021-A, LLC (fka
0140 | Nationwide.... 85-2649655.. American Tax Credit Fund 2020-C, LLC) Nationwide Life Insurance Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 86-2502912.. American Tax Credit Fund 2021-B, LLC............ Nationwide Life Insurance Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 [ NationWide.........ccoeververrrecrees | v 87-1349942.. American Tax Credit Fund 2021-C, LLC............ Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | NationWide........oevevereerrereereens [ orverrenens 31-1580283.. Arena District CA I, LLC.....ocovveevrrrreeirereis NWD Investments, LLC.......ccccocrrverneereerninienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TR ISR
.................................................................... 90-0280710.. Arena District Owners Association..................... Other non-Nationwide............c.ccoverercrinnecnens [ M@ | v, | Other non-Nationwide...........ccoocvcvevvcncncnens [oveedNeviiins | 20
0140 | NationWide.........oceeeeeerrrereereens [ oreereenens 31-1486309.. Ballantrae Woods, LLC........ccccocuoverinrirrirnincenee Nationwide Realty Investors, Ltd............c......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... TR U
0140 [ NationWide.........ccoevvererereirenes | e 31-1486309.. Cavasson Hotel, LLC.........c.ccocvvveveeirieereiienns Cavasson Hotel Holdings, LLC..........c.cccoevue. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrvrererreens v 31-1486309.. Cavasson Hotel Holdings, LLC............cccccvuuuie. NRI Cavasson, LLC........cccoevveveierierrecrcienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide.........ccoevvererreeerees | v 20-1618232.. CNRI-Cannonsport Condominium, LLC............. CNRI-Cannonsport, LLC..........ccccoevviverrierennns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........ocvevreeerrereereens [ coreereeneens 20-1618232.. CNRI-Cannonsport, LLC.........ccccounrurrencrneeneenns Nationwide Realty Investors, Ltd...........ccc.oce.c. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Nucooe [
0140 | Nationwide.........cccevvererriernns 29262... | 74-1061659.. Colonial County Mutual Insurance Company..... TXeoiieins A Other non-Nationwide.............ccceviereniiiernnne contract.......c.coe. [ cevveerriierennn Other non-Nationwide..............ccoevervvveiveccenns | ovnes N....... 2t
0140 | Nationwide..........ccoevrvvererreens [ v 31-1486309.. Cottages at Hyatts LLC.........c.ccccouerervirercrennnn. OH............ NIA.....coon. Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | Nationwide . |68-0066866.. Crestbrook Insurance Company..........c.cc.evene. OH............ A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoevrvvererrrens [ correrenans 31-1486309.. Crewville, Ltd.......c.coevviieieeeeeeeeces OH............ NIA.....ccoo.. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide 84-5052608.. Danforth, LLC..........coooeviveeecee e OH............ NIA.............. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide . 142-1207150.. Depositors Insurance Company.............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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0140 | Nationwide 14516... | 38-3198542.. [N/a...coivereer | rerrerririnnnns | oo Harleysville Lake States Insurance Company.... [Ml.............. Harleysville Group, INC........ocvvuvererrenrrrirniens ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Neooooe e

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

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

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

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

ALLIED Property & Casualty Insurance
Company ownership,

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

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

Nationwide Mutual Insurance Company
Nationwide Mutual Insurance Company

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

Nationwide Affinity Insurance Company of

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

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

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

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

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

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

0140 | NationWide........oveeveererrereerrens [ orverrerens 31-1748721.. Nationwide Fund Distributors LLC NFS Distributors, Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TR ISR
0140 [ NationWide.........ccoevveverrrecrenes | v 31-0900518.. Nationwide Fund Management LLC.... DE NFS Distributors, Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........crvvrrrrrereennne 23760... | 31-4425763.. Nationwide General Insurance Company........... OH Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Necooe s
0140 | Nationwide.........coovrrvrerrerrrnns 10070... | 31-1399201.. Nationwide Indemnity Company............cccveeurnne OH............ 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.... 7 S 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............ RE......cee.. 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.... UIP.....coevee Other non-Nationwide............cccceeevieniiiennnne 212 TSRO IUSRRRRON Other non-Nationwide..............cccoverveveiveieens | evnes N...... 2t
0140 | Nationwide 34-2012765.. | Na...criiens | v [ e Nationwide Private Equity Fund, LLC................. OH............ NIA..ce Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Necoee s

Nationwide Property and Casualty Insurance

0140 | Nationwide . [31-0970750.. [N/ | v [ e Company Nationwide Mutual Insurance Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N

0140 | Nationwide. 31-1486309.. Nationwide Realty Investors, Ltd . | Nationwide Mutual Insurance Company........... | ownership. Nationwide Mutual Insurance Company N......

0140 | Nationwide 31-1486309.. Nationwide Realty Investors, Ltd Nationwide Indemnity Company...........c..cccou.... ownership. Nationwide Mutual Insurance Company........... | ...... N

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

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

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

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

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

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

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

0140 | Nationwide..........cceerrvrererenens [ eovrrernnns 46-1971926.. Nationwide Tax Credit Partners 2013-B, LLC.... |OH............ Nationwide Life Insurance Company................ Other...oeeeeeis | e 0.010 |Nationwide Mutual Insurance Company N

0140 | Nationwide. 31-1592130.. Nationwide Trust Company, FSB .. | Nationwide Financial Services, Inc....... ....| ownership. ...100.000 |Nationwide Mutual Insurance Company

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

Nationwide Life and Annuity Insurance

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

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

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

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

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

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

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

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

0140 | Nationwide.
0140 | Nationwide
0140 | Nationwide

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

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

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

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

Nationwide Life and Annuity Insurance
0140 | NationWide.........ccoevvrverrrecreres | covrreernns 85-1246853.. [N/A.....cocvies | cerrreeiiieies oo NW-0akbrook, LLC..........ccccoevvvererreererereernnes OH....c.c.... NIA.............. Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
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0140 | Nationwide..........coovureervrerenns [ eovereerees 83-2260477.. NW-ORBPD, LLC......ovrverrerirrerneireieeeeeneereeeens NW REI (NMFIC), LLC......ovveeverrirercreereireennes ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Neooooe e
0140 | Nationwide..........ccoerrvererriens [ evrrerrens 83-0849392.. NW-Park Place, LLC........ccccovviererreeieieiries Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide........oveeveererrereereens [ orrerrereens 47-1740812.. NW-Peachtree, LLC........cccovrvrenrrrrrrncnrireeens NW REL LLC....voieerieeineireereecseiseieeseennenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide..........cooerrrrererrans [ evrrerrenns 46-2469044.. NW-Portales, LLC........ccccovrvivrerinieeriieninns NW REL LLC...ooveeieeisrcereeeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide........ovveveeeerrereereens [ orverrereens 47-2449044.. NW-Promenade at Madison, LLC...........c.......... NW REL LLC....voieririeeineireire e ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 83-2173918.. NW-Radius, LLC......cooerereirieiereireeieseienins NW REI (NLIC), LLC....coovveerrrereeieieis ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 87-1367836.. NW-Rancho, LLC........ . | Nationwide Life Insurance Company.... ....| ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 86-3702669.. NW-RPG Cranberry, LLC.......c.ccceovvveveriirerirnes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 87-0890277.. NW-RUDY, LLC.....oeeeeieeieieieeeeeeeeeeene Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 84-4326171.. NW-Southbank, LLC... . | Nationwide Mutual Insurance Company........... | ownership. ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 81-3212025.. NW-Springfield, LLC........cconerrnenereireirnineenes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 [ NationWide.........ccoevveerrveerees | corrrierenns 85-0536537.. NW-Sweetwater, LLC..........cccooeveviverereierereninns Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | NationWide.........ocveereeenrereereens [ oreereeeens 46-5764783.. NW-TysonS, LLC......vveeeieeereireieineineieeeeieenas NW REL LLC....ooieieieiinciseireiecseseieeeeeneines ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... Necooe e
Nationwide Life and Annuity Insurance
0140 | Nationwide..........ccoevrvvererreens [ v 81-1603024.. [N/a...c.oivicens | v [ NW REI (NLAIC), LLC....ocvrvrerereeereeeeae OH............ NIA.....coon. Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | Nationwide..........coovvvrervrerens [ eorrrrnnn 81-1619428.. [N/a...civii | e e NW REI (NLIC), LLC....oovvvereereeeereeeeea OH............ NIA.....coon.. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Nevoroos e
0140 | Nationwide..........ccoevrvvererrrens [ correrenans 81-1861190.. [N/a.....ccoviens | v [ NW REI (NMFIC), LLC.....coevirirerereeree OH............ NIA.....ccoo.. Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos e
0140 | Nationwide..........ccovvvrerererens [ eovrrrennns 31-0947092.. [N/a...coiiiie | eovrereeieeiiens e OCH Company, LLC......c..cccocovvververereieeersennns OH............ NIA......ooon.. Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ USRI
.................................................................... 26-0263012.. | N/a...ccvivens | conererrnirnenees [ ceineneneiennnnene. | Old Track Street Owners Association, Inc.......... | OH............ |OTH.............. | Other non-Nationwide............cccocneurernrnineene | M@cciiiisincncnens [ cevvineiceeneene | Other non-Nationwide..........ocvevcnvenencncnens | vl Nuviii [ 21
Nationwide Life and Annuity Insurance
0140 | Nationwide..........ccoevrvrerrrnnne 13999... | 27-1712056.. | N/a....cooccies | rrrereiriieies | e Olentangy Reinsurance, LLC...........c.ccoeveunee. LV [ A, Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
Nationwide Agent Risk Purchasing Group, Inc.
(fka On Your Side Nationwide Insurance

0140 | Nationwide..........oovvrvrrrrerenne [ eoverrirens 47-1923444.. |Nf@.c.coiirins | e | crrveesineeseieesenenens Agency, Inc.) OH............ NIA ..o THI Holdings (Delaware), InC.........ccccovvrvrnrenee. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ...... | TR ISR
0140 | Nationwide 31-1486309.. Perimeter A, Ltd Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 20-4939866.. Rail Street Parking, LLC.. . . INRI Equity Land Investments, LLC... . | ownership. ...100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 75-2938844.. Registered Investment Advisors Services, Inc... Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 82-0549218.. Retention Alternatives Ltd..........cccocvvvrenenien Nationwide Mutual Fire Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ... | TSI ISR
0140 | Nationwide 31-1486309.. Rivulon Hotel I, LLC......coovevvieiecreeceene NRI-Rivulon, LLC.......coeieieeeieeeeene s ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ OSSO ISR
0140 | Nationwide 31-1486309.. Rivulon Hotel 1, LLC.....ovveveevreeereeeireieeenns NRI-RivUION, LLC......ooveeeireieireieceeeireieenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ... | TR ISR
0140 | Nationwide 1311117969, [N/ [ | v Scottsdale Indemnity Company...........ccccvvivnnes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide L [31-1024978.. [N/ [ v [ e Scottsdale Insurance Company...........c.c.cocrvenee. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... | TS ISR
0140 | Nationwide . [86-0835870.. [N/a....cciiivirs | rrrrrreiieiiieis | errerersnienseineinnens Scottsdale Surplus Lines Insurance Company... |AZ............. A, Scottsdale Insurance Company............cccvuene. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
.................................................................... 91-2158214.. | nfa....coccvvns | v | eeivecneneieienenene. | The Hideaway Club.........ococevceevvivvncnccniinene | CAnceeo.. | OTH............... | Other non-Nationwide Other non-Nationwide............cocoeevereenerernene | veereNuviiii [ 21
.................................................................... 20-3541511.. | Nfa...ccvvens | [ civinenerieinineee. | The Madison Club.........ococeeeevincncncicnconenenens | CAuncee | OTH...........c.... | Other non-Nationwide Other non-Nationwide............cocoeeveverererenene | veerelNuviii | 21
0140 |NationWide.........oceeveerrrrerrerrens | orverrerens 31-1610040.. | N/@...coiiirs | v | e The Waterfront Partners, LLC............ccccoerrurnenne OH............ NIA..coine Nationwide Realty Investors, Ltd...........c.c........ ownership......... | co.... 50.000 |Nationwide Mutual Insurance Company.......... | ...... N T
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Statement as of June 30, 2021 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

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




Statement as of June 30, 2021 of the NATIONWIDE LIFE 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.

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Wil the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

and electronically with the NAIC? YES
5. Wil the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with

the state of domicile and electronically with the NAIC? NO
6. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)

be filed with the state of domicile and electronically with the NAIC? NO
7. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed

with the state of domicile and electronically with the NAIC? YES
8. Wil the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the second

quarterly filing per the Valuation Manual (by August 15)? (2nd Quarterly Only). The response for 1st and 3rd quarters should be N/A.

A NO response resulting with a barcode is only appropriate in the 2nd quarter. NO

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

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

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

N O W

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

Bar Code:

* 6 6 8 6 9202149000002 = * 6 6 8 6 92 02144700002 =
* 6 6 8 6 920213650000 2 = * 6 6 8 6 9 2 021442800002 =
* 6 6 8 6 92 0214450000 2 =

* 6 6 8 6 92021700000 O0 2 =

Q14



Statement as of June 30, 2021 of the NATIONWIDE LIFE 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. Prepaid PENSION COSES.......c.ciierieiciiieieiesite sttt ss st bssanas | esssessessesanes 76,252,486 | ..coocvvvrrenne 71,463,500 | .coovverrrne. 4,788,986 | .....ccoocvevrenns 4,788,986
2597. Summary of remaining write-ins for LINE 25.........cccciiuiierieiicieieieeisc st vsisnisnies | erssrsssesissanes 76,252,486 | .................. 71,463,500 | .....ccccuoee. 4,788,986 | ................... 4,788,986
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year
2504. Reserve for litigation @and CONINGENCIES...........ccvuueiiiiieieicieie ettt bbbt b st bbbt santesnns | ebsesnsessessssntesnsas 9,550,059 | .cocvveverereriines 7,840,013
2505. Reserve for rate stabilizations............. - 15,183,906 ..15,289,414
2506. Tax credit COMMItMENT HADIIIIES.........c.cvevieriiecceie ettt bbbttt sessessens | ebnsassessnsantesesan 40,615,958 ...38,664,413
2507. CONNGENCY FESEIVE. ........ovviiviteiietsctese ettt s et se s s s bbb b2t s s bbb s s s s b s b st bbb b st s b s st en s bbb s b tnns | oebessessssnssssesaes 148,911,486 | .cocvcvcecrceenns 147,221,321
2597. Summary of remaining WHte-iNS fOr LINE 25.........cuieiiiiii ettt sttt bbbttt en st en s s bt ensensessnsansensns | ssbessessssnsansesaan 214,261,409 | ..o, 209,015,161
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
................ 1,522,280

2705.  Change in loss recognition reserves.........
2797.  Summary of remaining write-ins for Line 27

2704.  Change in rate stabiliZation FESEIVES............ccvviveiiiesice ettt ettt sttt a b aees

....200,000

s (105,508) | ....oovrivrnvnn 1,314,460 | ..

....600,000

Q15



Statement as of June 30, 2021 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

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

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

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

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

1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PHOr YEaI..........c.orurererrieneerrieieereieeneeneines | cereeeneeneeeesseesseseeeees 7,829,385,342 | ..o 7,687,361,914
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............cviuivuiiieicccce ettt bnans | saebsessssessesssestes s ensenes 585,375,000 | ..ocvvveerererereiiicreiennns 728,093,333
2.2 Additional investment made after @CQUISIHION. ...........c.cceeiieiiicceees et a s bebsnsebens | eebebesissesesssebesssessessnaeaenas 4,023,333 | oo 40,894,890
3. Capitalized deferred INtErESt ANA OB ...........ccviveiecci ettt bbb s s bants | sbessesesssessesssssssessessseneo 4643874 | oo 13,018,224
4, ACCTUAL OF QISCOUNL.......cvieiritcieictceie ettt bbbt s bbbt st bbb s bt nsensn s s tentens | Hrebestessessstessessesnsanses st antes et 7,508 | oo 37,064
5. Unrealized valuation increase (decrease)
6. Total gain (I0SS) ON GISPOSAIS.........evueiivireireiiieiseieisireiseiss ettt s s bbbt
7. Deduct amounts reCeIVEd ON QISPOSAIS..........ccuirueririieirieieieee ettt s et ss st s s s st b s s s s st b ssssesessnsetens | suebessssesessnsesessnsesessnsees 317,175,800 | oo 639,889,459
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES.........ccccvieiieieiirieeeeseerienis | e 68,962 | .o 139,718
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ceovvrrerrrsinsnnesnnans 8,106,190,295 | ..o 7,829,385,342
12, T0tal VaAlUGLON GIOWANCE. ........oocvuiiiiiieiieieie ettt bbb s bbb s bbb bbb s s s et st enaes | ensessesantessesntensansnsanans (40,959,133) | ..ovvverericieriereicsisnienaas (46,237,195)
13, SUbLOAl (LINE 11 PIUS LINE 12).....veeriiiriiececeeieiississie sttt ettt st st st essanssssnssessenssnssnns | sessssssssssssssassssssnssns 8,065,231,162 | ..ovovorrririinrsninnenas 7,783,148,147
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)........coiuoiuiiiuiieeieietcie e essssssssassesssssesens | evsessssssesssssssssessseans 8,065,231,162 | ..o 7,783,148,147
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI..........c.cvcveveieieecieiesete ettt sss s sessesessssesanss | evestssessssssssssssssssanees 917,373,446 | ..o 823,182,130
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIEION...........ccuiiiriieiiicrcicce ettt bbb s s s s st ssssesens | ebessssssessssesesssnsesanserenas 65,671,789 | ..o 56,259,700
2.2 Additional investment made after aCUISIION............c.ccueiciiiiiccse ettt ssenns | sbessesssesses e s s e s enans 79,819,322 | .o, 773,420,961
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). 10,486,728)
6. Total gain (I0SS) ON AISPOSAIS.........cvurerrerrirreiieiseee ettt ettt st ens et ess s ssssessensnsssssessassnsnnes | essessnssesssssenssssessessesssesessnnss |y 142 | tovreensensesssesessesssessssessens (437,664)
7. Deduct amounts received on disposals............. ...695,038,112
8. Deduct amortization of premium and depreCiation............ccccevevcuieeieiiiisieieeeee e sesssssssessnsennens | eveerensneessnssnesenseseneeens 18,903,949 | coiviieieecee e 30,015,272
9. Total foreign exchange change in book/adjusted carrying value... . ..488,431
10. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........evurururririenrirrisiieseneeseiseesssessessesessssssesessessessssess | seisssessssssssssesssssssssssessenssssssssessassssssns | ossssssessessassssssessassanssnssessenssnsssssessanes
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-84+9-10)........cccceurerreuriereniiesieesseesssenens | ceeeessssesessessssesesnes 1,019,306,815 | ..ooovevvviieeseiene 917,373,446
12. Deduct total NONAAMItIEA AMOUNES............cciiiveieeiireieice ettt et bbbt s bbb bbb b s s ssessssnes | oebsssssssssessssssses et sntessebsbessesssssnsansesss | esisssstessessssessesssssnsessesses st ensstsntensenas
13. Statement value at end of current period (LiNg 11 MINUS LINE 12).....c.cioieiiiiisieisississisississsessssssssssssssssssessssssssssesssssssessass | sssessssssesasssssssasseses 1,019,306,815 | .o, 917,373,446
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 YEA..........ccvueveveveieieieeeeesere et sessesesens | eveerssesssssssss e 40,041,995,386 | ......ccoovevrerrrrirerinns 37,745,703,451
2. Cost of bonds and STOCKS BCQUITED.........cviueiuiiiieiieieieseie et bbbttt bbbt ssenses | sbessessssastessesnsessesanes 4,221,401,857 | oooovvereerreeie 6,880,597,172
3. ACCTUAN OF GISCOUNL.........ocvicvieictctce ettt ettt a bbb et s st et s st ben s s ssss s senassans | sbessessssissesssansessesensnaans 15,236,742 | oo 32,947,079
4. Unrealized valuation INCrEASE (ECTEASE).........cuevuiuriueiieieiieieie ittt sttt st ss st s e st en s s sssessessnns | sbsebssessesssssssassessnsanees (232,493,485) | .....cooevererereriiriians (291,538,685)
5. Total gain (I0SS) ON GISPOSAIS.........evuurerereirriririseieitssisis st ss s sss st stess sttt s s st nssens | fesssssnssessassanssnssnstensanens 11,857,515 | oo (9,271,363)
6. Deduct consideration for bonds and StOCKS dISPOSEA Of.........c.cueiiiiiiiiiiice ettt ssesns | sressesssssses s ses e ses 4,695,670,161 | ..ooovvrveerrereieies 4,304,236,608
7. Deduct amortization Of PrEMIUM.........c.ceveiireieicieee ettt et st s e bt s s bas s st et sssaesnsnas | saessessnsassesnsnsessesessanees 36,609,400 | ...oovvvireeieees 63,704,232
8. Total foreign exchange change in book/adjusted Carrying VAIUE............ccouucviiiveiecieieiecetee et snaes | evsessssesses s senans (23,256,817) | coocvvvererererercreeiies 101,209,145
9. Deduct current year's other-than-temporary impairment reCOGNIZE.............cceuiciiirireriee e eaess | sesaeseseseses s ese s esesss s snns 534,595 | oo 78,341,177
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s............ovvveevrierieivieies | oo 22477285 | oo, 28,630,604
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10)..........cccceveerrerrreriesisieseresessesesesinss | cveressssesiessssesessnns 39,324,404,327 | ..oovoevereereeins 40,041,995,386
12, Deduct total NONAAMILIEA BMOUNLS............cciiiveiiicieiei ettt bbb st b st bt s s b s s s s s s nee | ebsetsssesseesesesses et sntes et sbessesssssnsansense | febsstsstessessntessessessnsesses et snten et sntansesas
13. Statement value at end of current period (Line 11 MINUS LINE 12)..........ccouiiieiiiiiieiiiesicsieseseessssressesessssssesesssessssssesens | sreressssesesssesessnsesens 39,324,404,327 | oo 40,041,995,386




Statement as of June 30, 2021 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE D - PART 1B

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

20ISO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (8)-vrvevererirerereeesenessesseseeesssseseess s ssssssssessssssssesssssssssssnns | svsesesssesesssssnns 19,230,143,349 | ..o 1,144,811,041 | oo, 1,293,278,774 | oo (134,846,841) | ....oovvvrvrernes 19,230,143,349 | ...oooovvrrrrrinnn 18,948,828,775 | ....vvorrereeereeenerieeeeneniesnennes | eeveesesneseeeeens 20,218,923,879
14,895,086,096 1,103,426,309 | ...ocveocrircrircrinne 699,034,603 84,094,097 14,895,086,096 15,383,571,899 ....14,886,002,862
NAIC 3 (8)-vevevereeirnrireesieriseesieseseesiesss s essssessssesssesesssssesssens | eesessesnesensesnns 1,650,783,929 | ....ovvvvrcrireirieninne 76,586,178 | ...oovverrcrinns 101,612,505 | ..ovvovverrrriecrenns 77,505,085 | ..o 1,650,783,929 | ...cvoovirierins 1,703,262,687 | ...coovvercernerieeinerieseinenireenens | veeesensseseennens 1,635,968,404
NAIC 4 (8)-.eevvercerncrirneesieeiseisieseses s ess st esssssssesssens | sessisesssssssssesssenes 388,673,593 | ...oovvirrirrrirrinan 47,092,141 | oo, 34,388,448 | ... (15,896,623) | ...ovvvvvrerrerirrinne 388,673,593 | ..ooovvvrrrririinns 385,480,663 |......vveurernirireierieeieninnies | s 352,592,632
NAIC 5 (8)-vvvvvereeernrirresisrisesiseseesisessseesssesssesessssssessssesssessssssssenesens | sessessessssssssesssenes 109,959,395 | .....vvrurercrirririenens 2,117,705 | oo 4,204,828 | ..o (7,622,014) | cooovvvrervrririens 109,959,395 | ...ooovvvrnrirriiinns 100,250,258 | ....voovrverrieerireeierieeniineniens | e 112,661,881
NAIC B (8)-vvvvevereeereereresieriseessesiseesiesessess s sesss s ssesssessesssssenssns | cnesssssssssessssssesesesan 8,665,181 | ..o 1,984,692 | ..ooovvviiiiniiinis 2,238,749 | oo (1,195,075) | ..ovevcrereresnreininnns 8,665,181 | ...ovvverereiiriiriines 7,216,049 | ..o | vt 7,502,318
TOtAl BONGS......oovuieeiriiiieenis i snne e sensses | eoeesssnesnesenns 36,283,311,543 | oo 2,376,018,066 | ....ccovvenrirncnenns 2,134,757,907 | ..o 2,038,629 | ..ooovvrririinnns 36,283,311,543 | ..ooovvririnens 36,526,610,331 | ...coimvrririnnrineniincrieriicnens 0 | e 37,213,651,976
PREFERRED STOCK
NAIC Tttt estenees | sesensseese s BE1,125 [ ovorieeiriceierieessiesieesieneans | ereseeeses s | seesi e TA3 | e 551,125 | oo 558,559 | ovurreirrirriiienierisienissnieneins | e 4,249,000
NAIC 2.ttt | esssessssesss s 19,986,076 | ....cvvoveverrerirrcrenrireneinenieeesees | cereerieessssesieesssnenenns 3,718,563 | ..o 357,899 | oo, 19,986,076 | ....ocvvrnveevcrirciiins 16,625,412 | ...ovvonvireriereeriesieeriereiens | e 65,245,226
10, NAIC 3ttt | essseessesss s 13,883,163 | ..oooveriecrireriiinens 1,492,861 | .oooovvircriciincreresieninenins | seveeesieeniesi e 523,010 | oo, 13,883,163 | ..oovvervicrcii 15,898,834 | ....covourerrrriereeenieriieeniereiens | e 26,252,903
1. 538,984 605,000 538,984 544,761 654,050
12, NAIC Bu. et ensienns | enbiessiens s 1,988,307 [ .vouveurierierierierienieniesienies | cersiesssssens st | et 28,680 | ..o 1,988,301 | oo 2,016,987 | ..ot | et 655,625
13, INAIC B | reis s 323,858 | .. 15,594 | oo | i 16,807 | oo 323,858 | ..o 356,259 | ..vouiviiiinniinnis | s 71,587
14, Total Preferred SHOCK..........cirriiierierieieeissiesieeiesiessessessesssssenes | rsissssssssssssssess 37,271,507 2,113,255 | oo 4,323,563 37,271,507 36,000,806 |....oovrvrnerirnrinernernennennennen0 | i 97,128,391
15.  Total Bonds and Preferred StOCK..........vwrieiiniiniisiisnisnieniesisnssnssssns | cvesenessnesnsenens 36,320,583,050 | ...ovovirviiniinns 2,378,131,321 | o 2,139,081,470 | oo 2,978,236 | ..o 36,320,583,050 | ...oovrvrriniinns 36,562,611,137 | oo (0 I 37,310,780,367

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




Statement as of June 30, 2021 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ? Acfual Interest g)ollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......ccteiiireete | et
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.........civiieieicieieiesisie sttt ssses e ssbenns | ssessessssessesisssssesesssssssessesand 6,500,000 | .oovevrreieisieieeieaes 622,125,078
2. Cost Of ShOrt-term INVESIMENES ACAUITE. ........cevueicviieie ettt ettt ettt s st ssssnbes | senssassssssssessesssassessebsssessesasssssssessnsants | sobessesssessessssenssssessnsnssessssaneas 530,382
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.............cccvriuivriiiireriiieeiie et be s s ses s b snnes | eressssesesssseres st b st sessna 6,500,000 | ..cooverrrerereereeeeees 616,155,460
7. Deduct amortization Of PIEMIUML..........c.c.ciiuiieiiiiieictsete ettt sttt bbbttt et s s bt sebsss s | Hnbesssbasssssesses s s ss e st stes e s st s bsnsnsanss | estessssssesses st s s s s b s s st s s st en st en s
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-T+8-9).........ccovriereriieieiniessseiesinnes | ceersiesenssssessssssssssesssssssssesssssssessesnd [0 S 6,500,000
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)....cuiuiiiiiisiereissiesesssssssessesssssssessesssssssesssssssessesssssssasss | sessssessessssassessassssassasssssssassesssansesesad [0 PR 6,500,000

QsI03




Statement as of June 30, 2021 of the NATIONWIDE LIFE INSURANCE COMPANY

10.
1.
12.

3.1

32

3.3
41

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 10, PHIOT YEA)........vuererurrirrereresesiessssesessessssssssssssssssssessesssssessessessssssessessssesssssssssessassssssessessnsssssessnsanes (36,503,933)

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

Unrealized valuation increase/(decrease) 171,318

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 951,942

Considerations received/(paid) ON tEIMINALONS. ...........ciiuiiueiriieieie ettt bbbt s bbb bbb s bbb s bbb bbb sttt s b st en 951,942

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 23,816,995

Book/adjusted carrying value at end of current period (LinesS 1+ 2+ 3+ 4 +5-68+7 8+ ).ttt (12,515,620)

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 (12,515,620)

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.ccoeveveieeicicveieceee e e 1,953,117

Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..............ccceueee. 154,860
3.12 Section 1, Column 15, PriOr YEar........ccvveererrereirerinrerieessesseseeseneens 154,860

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............cc.cevuee... (9,291,256)
3.14 Section 1, Column 18, PriOr YEAI...........ccvvuerverrerrrierereieie e (73,047,881) 63,756,625 63,911,484

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........ccceeevneee 154,860
3.22 Section 1, Column 17, PriOr YEa........c.ecereururrereeneereereireeseeeseeeesnes 154,860

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus............cccceevueee. (9,291,256)
3.24 Section 1, Column 19, prior year pluS............cceeerveersvverererseenenns (73,047,881)
3.25 SSAP No. 108 adjuStMENtS........o.vermreercernerieeierieesrseeiseessseenns 63,756,625 63,911,484

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 (488,072,746)

Less:

4.21 Amount used to adjust basis of hedged item...........c.ccocvvvrrnrnrnnne 1,245,903

4,22 AMOUNE FECOGNIZEA. ......coeveviieiieieiireieieiseie e (489,318,648)

4.23 SSAP No. 108 adjuStments...........cccuevereirereriereieieireeseseieseesenas (488,072,746)

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 1,953,117

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 1,953,117

Qsl04
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Sch.DB -Pt.C -Sn. 1
NONE

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

QsSI05, QSI06



Statement as of June 30, 2021 of the NATIONWIDE LIFE 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 (12,515,620)

2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance...........c.ccccovvvrvererverrererereerernnens 1,953,117

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 (10,562,503)

4. PartD, SECHON 1, COIUMN B........cvoreieaririririseesi i eessees et 48,003,002

5. Part D, SECHON 1, COIUMN 7.....oovieeeeectet ettt bbb s bbb se ettt s bt nen (58,565,505)

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 6.t bbb bbb 38,160,804

8. Part B, SECHON 1, COIUMN 13.......oiiiiiii bbb bbb 3,177,521

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 41,338,325

10. Part D, SECtion 1, COIUMN O........ouuiiiiiiiiiciiii it 79,170,027

11, Part D, SECHON 1, COIUMN 10......ouuuurrermureusseeresiseisssee s st ses st bbb (37,831,702)

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 18,359,359
14, Part B, SECHON 1, COIUMN 20..........iiiiiiiiiiee s 185,936,764
15, Part D, SECtion 1, COIUMN 12.........iiiiiiiii bbb 204,296,123
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

Qsio7



Statement as of June 30, 2021 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

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

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

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

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

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

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

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

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

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

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

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

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

.......................................... 565,832,889

..................................... 16,249,796,438

.............................................. 4,099,318

..................................... 41,148,142,196

QsSI08
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Statement as of June 30, 2021 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE A - PART 2

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

NONE
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Statement as of June 30, 2021 of the NATIONWIDE LlFE |NSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1103232 ... | SAN DIEGO! 04/08/2021.... 2.560 15,000,000 ....26,269,000
00-1103234.... ... | ARDMORE 04/02/2021.... 3.320 .6,000,000 8,716,846
00-1103240.... v [ SAN DIEGO.....oooreirvireiiereiieseiieseiiees 04/06/2021.... 2.970 6,420,000 9,216,000
00-1103241.... ... | SAINT LOUIS 04/28/2021.... 2.400 25,000,000 | veoooeeereieseneeeiesese e | e 35,215,721
00-1103243.... ... | GROVEPORT 04/22/2021.... 2.950 .9,000,000 ....12,730,368
00-1103245. ... |LADSON . | 04/08/2021.... 2.820 13,000,000 ...17,918,522
00-1103249.... ... | RANCHO CUCAMONGA......... 05/04/2021.... 3.040 .2,800,000 4,143,517
00-1103252.... ... | TOLLESON 05/25/2021.... 2.990 .9,600,000 ....14,703,000
00-1103254.... ... |LOGAN 04/29/2021.... 2.200 10,000,000 ceevenen 17,708,095
00-1103257.... ... |MYRTLE BEACH 04/30/2021.... 3.330 33,500,000 | .ovoooveeieiieiieeise s | e 46,881,127
00-1103262 ... | IRVINE 04/30/2021.... 2.940 14,500,000 6,772,000
00-1103263.... o [CORONA.......oiviirereiereieriis 06/21/2021.... 2.940 29,700,000 | oo | s 12,918,000
00-1103266.... ... |ROSWELL.... 06/11/2021.... 3.040 10,000,000 ....18,103,000
00-1103267.... ... |ROSWELL.... 05/06/2021.... 3.040 10,700,000
00-1103268.... v [ SUNNYVALE.......oooiiiiriiirieneeceiieneionae 06/07/2021.... 2.430 11,000,000
00-1103269. ... |KENT .| 05/25/2021.... 3.220 15,500,000
00-1103270.... ... | ORLANDO 05/27/2021.... 3.080 29,250,000
00-1103272.... ... | KIRKLAND 04/29/2021.... 2.920 33,000,000
00-1103273.... <. |CAMBRIDGE..........cccoomeiiieriireriiis 06/03/2021.... 2.860 6,500,000 coereennnn 22,527,000
00-1103274.... ... |CAMBRIDGE..........ccoooismiiirriiiniiis 06/03/2021.... 2.860 29,000,000 | .oooiieiiii s | s 16,484,000
00-1103275.... . | BRISTOL 06/24/2021.... 3.310 .4,000,000 5,675,692
00-1103279. ELKRIDGE..........ccoooiimviiinriinriisneisneienns 06/28/2021.... 3.120 12,500,000 | ..ooovieieieicriiseis s | s 18,573,000
00-1103282.... ... |LEHI 06/03/2021.... 3.130 23,500,000 ....31,738,776
00-1103288.... o [WIMAUMA.....ccoooonnenes 5SROI OO 06/30/2021.... 3.250 14,200,000 coerenen 18,743,000
00-1103292.... ... |AUBURN HILLS.... MU e 06/29/2021.... 4.170 4,000,000 | oo | e 20,137,500
00-1103296.... . | SAN JOSE (07 AR IR 06/09/2021.... 3.110 .5,000,000 7,071,614
00-1108299.......ooieeiicei s LEANDER TX e | e 06/30/2021.... 3.070 8,000,000 | ..o | e 13,364,444
0599999. Total - Mortgages in Good Standing - Commercial MOrgages = All Oher..........cuiuiiiiiiiiiiii st stbbssssises bbbt enienes | cenens XXX...oo.. XXX 340,670,000 0 .548,456,070
0899999. Total - Mortgages in GOOU SEANAING. ...k eht ekt | oo XXX....... XXX 340,670,000 0 .548,456,070
3399999, TOIAI MOIGAGES. .......vrveoeaereriseeseisesisetessssesesse s es b8 bees Hbaebsee s bbbt s bttt | nerien XXX....... XXX 340,670,000 | .ooovervriieriieins 0 .548,456,070
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1" 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
00-1000949 STOW OH...ovvvvvv [ 05/30/2002.... | 05/28/2021.... | ..... 551,459 0
00-1001042 RAVENNA OH..ovviviies e 09/05/2003.... | 05/28/2021.... | ...... 1,305,948 0
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SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

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

00-1001237 DALLAS......oooiirieiirintisrississiesiesieas L ST 03/01/2003.... | 05/18/2021.... | ...... 1,934,031 0
00-1100519.... . | MILWAUKEE. Wi .| 04/20/2006.... | 04/01/2021.... | ...... 2,428,470 0
00-1100723 WAUSAU L/ B 03/28/2006.... | 04/01/2021.... | ...... 1,549,064 0
00-1100990.... ... |ROCKVILLE... MD..oovvir [ v 05/10/2006.... | 05/19/2021.... | ...... 3,211,323 0
00-1101003.... .| JACKSONVILLE Fluirorieiiens | eeveeine 10/12/2005.... | 06/29/2021.... | ...... 2,347,505 0
00-1101157 MASPETH NY .o [ 04/21/2006.... | 04/29/2021.... | ... 780,919 . 0
00-1101763.....c.vveeerierinne CINCINNATI..... OH..ooovvvvvne | v 08/30/2011.... | 06/11/2021.... | ...coovvernvees 12,285,799 2,158,692 0
00-1101772 PARKER CO.overs | v 09/01/2011.... | 06/01/2021..... | ...vvrvernvne 13,260,433 0
00-1101794 RALEIGH NC..ovvvvernes [ 11/21/2011.... | 05/17/2021.... | ...... 4,042,810 0
00-1101924 TUSTIN [O7. U B 12/05/2012.... [ 06/01/2021.... | woveovverrrrnnes 18,123,509 0
00-1101927 BRICK N [ 01/27/2020.... | 05/27/2021.... | .... .19,232,049 0
00-1102095 COLUMBIA MO..cooevrene [ e 01/27/2016.... | 05/21/2021.... | ... .10,000,000 0
00-1102270 MADISON |/ D 01/27/2020.... | 06/25/2021... | ...cvovvvernvne 28,558,437 28,390,679 0
00-1102350 MELVILLE NY oo [ 04/26/2019.... | 06/11/2021..... | ...... 8,837,354 ..8,779,800 8,779,800 0
00-1102377...coevveirerieris REDMOND WA e | e 06/30/2015.... | 06/30/2021.... | ...... 9,957,143 ..9,957,143 0
00-1102677 ISSAQUAH WA i | v 11/23/2016.... [ 04/16/2021.... | wcoeovvverrranes 10,103,929 OV [ 10,043,705 0
00-1102723 MADISON Wi [ 04/26/2017.... | 06/25/2021.... | ...... 3,352,994 N 3,302,230 0
0199999. Total - Mortgages ClOSEd by REPAYMENE. .........viiiieiiiiiiiiisieississssssrssssseessssissis | eresssssesssssssssasssesssssssssessenssssenssnssssanssssssssansssssessansses | sesseseensanes 151,863,176 | oo 0 0 0 {0 0 0 [ . 150,496,299 0 0 0
Mortgages With Partial Repayments
00-1000593..........cvvveerirerirns KENILWORTH N [ 08/08/2001.... TO4AB9 | ..o | e | e | e | s (V1 TOOOTPTORRTOTE PPN 234,792 0
00-1000665 EDISON....ouitriirirerissiie et esssees N [ e 07/06/2001.... 861,400 .324,036 0
00-1000701.......cooverrercrreiiens VILLANOVA PA. oo | e 12/17/2001.... 677,256 154,354 0
00-1000714......cvorirerrerins CLOSTER... N [ e 11/08/2001.... 318,715 0
00-1000867.... ...| SALT LAKE CITY. UTeiins [ 03/01/2002.... 433,989 0
00-1000875.... ... |SCOTTSDALE.........ccosvvurmrrnnee JA VAR IR 10/01/2002.... 428,801 0
00-1000914.... ... | CINCINNATI..... OH..ovvvvvvee | v 07/10/2012.... 367,863 0
00-1000929.... ... | CRANBERRY TOWNSHIP........oocovrvrrrierinnns PA. oo 07/2212004.... | covoeverevnerinns | e 12,644,494 0
00-1000932.... ... |HARRISON TOWNSHIP. Mo [ 01/27/2020.... | cvooevrrveririrnns | e 4,034,380 0
00-1000958.... . |HOUSTON. X .| 06/18/2002.... | ..vvorrrerieris | e 1,177,442 0
00-1001038 ITHACA. ..o NY e [ 10/08/2002..... | cvvovererrervinnes | vver 4,280,507 0
00-1001215 EDISON....oovirrireereieiie et sessssssees [\ VSRR R 01/02/2003.... | covoreverevererienes | e 3,080,557 0
00-1001244..........coovvverrinne PITTSBURGH PA. oo [ 02/08/2005.... [ ..oooevrreveririies | cerrrereriinines 12,058,004 0
00-1001279....convvuvrrierins PITTSBURGH PA. e e 12/22/2003.... | ..ooveoverirenn | s 2,101,296 162,917 0
00-1001283 GARLAND X .1 03/03/2003.... 700,425 1,626 0
00-1001319....couvveirerierinns RANCHO CUCAMONGA..........oevireirerinrierieeiesesssesnsias (67 U D 06/27/2013.... | covoreverevenerenes | v 1,460,029 42,223 | ... 0
00-1001333.... ... |MYRTLE BEACH SO 01/26/2016.... | covoerererinrianns | e 1,232,821 [ v | e | v [ s | censrsesnsnsnsnQ. | s | o 113,289 | oo 113,289 0
00-1100046.... ... | GLEN CARBON Il [ 01/05/2004.... | covooeververnernnes | e 1,729,474 39,625 | ... 39,625 0
00-1100047.... ... | SAINT LOUIS MO..cooeveis v 11/14/2003... [ v | s 3,832,711 | oo | rnrseiieneniesinnns | s | e |0 | | 86,738 | oo 86,738 0
00-1100067.... .| JOHNSON CITY. N .1 10/31/2008.... 848,631 68,400 68,400 0
00-1100068 BELLEVUE.......ooooeiveeeieeereereeries TN | e 01/26/2016.... | .cooeverrinrienns [ o 1,038,458 | ... [ | e | s | 0 [ | 83,701 | v 83,701 0
00-1100154.......couvvrerierirn CRANBERRY TOWNSHIP..........oooovieririniinnes PA. oo | v 10/22/2003.... | ..ooveovvirrennn | s 2,840,858 | ..vourvrrirerininnins | e | e | s | e (V1 UORRRTIRRIIRS IO 88,651 | ..cvvvrcrinn 88,651 0
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00-1100163 RESTON VA i | e 01/26/2016.... | ccooeverrinrienns [ v 1,614,000 [ ..o [ e | e [ | 0| e | 129,3% | oo 129,3%4 0
00-1100173.... .. |ALBUQUERQUE.... NM .| 08/31/2004..... | ..o | e 1,086,624 65,127 65,127 0
00-1100174 SIOUX FALLS [51 SUT B 11/12/2003.... 921,460 | ..o | e | e | | sresseenn0. | v | 71,651 | v 71,651 0
00-1100195.... ... |HOUSTON. L. ST B 11/21/2003.... [ oo | s 1,186,547 29,012 | ....... 29,012 0
00-1100196.... . |HOUSTON. L T B 11/21/2003... [ oo | s 1,211,738 [ s [ e | v | e | 0 [ | e 29,628 | ... 29,628 0
00-1100197...conveirrierin HOUSTON.........cccen. L. ST B 01/26/2016.... | ccvoreverererrrrenns | e 1,531,679 ..37,450 37,450 0
00-1100233 ITHACA. ..o NY .o [ 01/26/2016.... 451,113 5721 0
00-1100247.....onvomvrrcrierirs CLEARFIELD.......ccovtmrirrircerreissiseriesieseeesesss s (U2 PRSI R 01/26/2016.... 770,136 [ cooverrerceririneinnens | cevnreriersnesnensnnens | ovsesersessesssessnees | cesnssssssessessseses | seesssssssssesssessssesns (V] I 58,185 | ....... 58,185 0
00-1100265..........cocoverereienee ALTAMONTE SPRINGS FLuiriieriines [ 12/18/2003.... 623,561 82,608 | ... 82,608 0
00-1100272 WILSONVILLE.......ccvimvirrereinienerierieseseessesesesseseeseseeens (O] PN B 01/26/2016.... | ccvoveververnrrenns | v 1,319,473 29,822 | ... 29,822 0
00-1100296.... ... | CINCINNATI..... OH..ovviviies i 01/26/2016.... | ccooeverrinrienns [ o 1,233,705 | oo [ | e | s | a0 [ | 90,513 | v 90,513 0
00-1100346.... .|FARRAGUT. TN | e 05/04/2004.... 777,296 52,676 | ....... 52,676 0
00-1100365.......courernrrcrinnns WENATCHEE..........coitieiieeieeseesesieeieeieees WA e | e 08/09/2004.... 918,920 0
00-1100369.... ... | HIGHWOOD | ISR IR 05/17/12004.... | covoveverevenerenns | v 2,163,734 0
00-1100371.... o [ANDERSON.......oocorirerierinninenieeineiserseninnessensssisenneees | SChumvineinans | cevrneens 12121/2004.... | coovveeeier | s 1,616,880 0
00-1100406 EDISON....ccviriririrrisrinenienieriseesssissnenenenssenssssenens | Ndueisnienniins | o 05/18/2004.... | covoveververnrrenns | v 1,677,135 0
00-1100420.......ccorverrrerrinnn ORMOND BEACH | FLeiie e 06/15/2004.... 922,620 0
00-1100421.......cvorrrerirerins PORT ORANGE RN IR 09/16/2004.... 134,892 0
00-1100464...........oooverrrrenne GAINESVILLE..... FLuiriirriiies [ 06/24/2014.... | cooocverneranne | e 4,063,313 . 0
00-1100475 ITHACA. ...ttt NY oo [ 06/25/2004.... | cooooevererinrienns | v 2,293,077 ..27,836 0
00-1100581.... ... | CHARLOTTE. NC..ovivverres [ 04/04/2005.... | coooocverererneranne | e 5,058,652 136,632 0
00-1100602.... . |HOUSTON L, RN IR 12/16/12004..... | covveerveriviins | v 1,387,432 0
00-1100803.........overmrrrerinne HOUSTON................ L. ST B 12/16/2004.... 904,464 0
00-1100649. KNOXVILLE TN e 11/04/2004..... | covoverrveriviin | v 2,367,565 0
00-1100877....convvervrerrerinns LAS VEGAS........cconvvereenne NV [ 02/18/2005.... | covoreverrernerrnes | e 3,267,901 . 0
00-1100686.... ... |CHARLOTTE......ccosvvrurrnnn NC.vvvverres [ 01/26/2016.... | ccvooeverevernrienns | v 1,152,643 ..16,046 0
00-1100692.... ... | SALT LAKE CITY. UTeeeees e 01/2712016.... | covoreverevernerinns | o 3,073,224 .167,440 0
00-1100697.... wo |CLEARFIELD. ..ottt UTeins [ 01/28/2005.... | ..vooevvreeriririnns | e 1,000,188 0
00-1100720 ... |HOUSTON. X .1 12/16/2004.... 568,702 0
00-1100722.... ... |HOUSTON. L, RN IR 12/16/2004.... 712,788 0
00-1100738.... wee | CHULAVISTA. oot (67 U D 01/28/2005.... 806,470 0
00-1100756.... . | LAKE OSWEGO (0] USRS B 11/08/2006.... | ..oovevvrvrrienies | s 2,616,688 0
00-1100773....comvvrvrerierins SIMIVALLEY ...oovvvivrierieeierisninns (67 U D 08/17/2005.... | covoreververernnes | v 2,940,997 .138,078 0
00-1100806 RENO ... | 01/27/2016.... | v | e 5,614,008 117,974 0
00-1100807.....cuvvervrrrrrerinnns ELLENWOOD [C7. WU PR 01/27/12020.... | covoerereerrernns | e 3,527,115 ..69,985 0
00-1100822.......covvvrrrerinnn LAS VEGAS........ccovverenn. NV e 08/18/2015.... | covoevererirseianne | e 8,816,172 178,469 0
00-1100867 CARSON (67 U D 01/2712016.... | covoreververrcrnnns | o 2,454,330 0
00-1100868.... ... |REDMOND WA oo | e 09/08/2006.... | .cvooverrirriinns | e 16,504,078 0
00-1100917.... .. |W. BABYLON. NY. .1 02/05/2008.... | ...cooerierirerins | e 3,444,306 0
00-1100918 IONIA... M [ 01/2712016.... | cooocverriricnns [ v 1,662,822 0
00-1100928 TAMPA FLuiriiieiines [ 01/2712016.... | covoreverevernerinns | o 3,680,164 .118,003 0
00-1100999.......0cnvvrrrivcrinns SOUTH JORDAN UTeveees i 11/07/2005.... | coveverrrervineen | veere 2,154,513 ..95,676 0
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00-1101025.... ... | MANHATTAN 12/08/2005.... | ..oveerieriecis | s 2,032,478 ..88,065 0
00-1101041 ... | GARDEN CITY, .| 04/28/2008.... | ...coonrirerirerins | e 1,849,024 .126,787 0
00-1101048.... ... | BERKELEY HEIGHTS NJecoerereees e 12/01/2005.... | ..o | s 1,151,268 0
00-1101137.... .| FRANKFORT. | ISR IR 04/23/2007..... | covoreverevernerenns | e 2,454,914 0
00-1101152.... OH..oovvvvvns | v 09/28/2006.... 349,178 0
00-1101197 OH..ovvveres | v 02/06/2007..... | covoreververerienns | e 5,828,824 ..84,658 0
00-1101214 FLuirorieiiens | e 12/07/2008.... | ..ooveovreriieninn | s 8,608,788 .136,710 0
00-1101244.......covvvcrrcrinn CHANTILLY. |/ W D 08/29/2006.... | .cvovverrererrnes | e 9,459,836 0
00-1101419 AVON. ..ottt MA i [ 04/27/2007.... 183,022 0
00-1101456.........ocvvvvrrirerirn BURLINGTON............... WA e | v 05/14/2007.... 864,595 0
00-1101475.....ovvoeeireiis LONGWOOD.......ovverrerrrerirciinens FLuiriirrirnes [ 12/2712007.... | oo | v 2,269,279 0
00-1101509 ITHACA. ..ottt NY oo [ 07/31/2007..... | covoreverevernerenns | v 3,542,200 0
00-1101512...convviricrins BURR RIDGE | SRR U 09/2712011.... | oo | e 2,940,671 0
00-1101521.... ... |ATLANTA......... [C7. WU IR 01/2712020.... | coooeverevinerenns | v 9,135,926 0
00-1101540.... ... | ORANGE....... (07 U D 07/30/2015.... | covoevererirneienne | e 9,170,762 0
00-1101567.... ...| VARIOUS......... PA. o v 04/30/2009.... | covooevererirnrinnns | v 4,006,092 0
00-1101568.... .|VARIOUS......... (0] VSN IO 04/30/2009.... | coooerererineianne | e 2,376,322 0
00-1101634.........oovvvvrrirerirn PITTSBURGH PA. o 04/18/2008.... | covooeverrerrrienns | e 1,958,661 0
00-1101650.... ... |BEDFORD (0] USRI DO 09/26/2008.... | .oooocverrernerranee | e 3,824,758 0
00-1101686.... .| PITTSBURGH PA. o v 03/26/2010.... 373,034 51,167 | ... 0
00-1101695 KENT WA e | e 07/15/2010.... | covorcvererirnerrenns | v 2,364,842 112,312 | e 112,312 0
00-1101700........c0overereiriene HOUSTON......ccovvenee L, RN IR 09/01/2010.... | .ovorevrrerrirerrnns | e 1,975,712 92,914 | ....... 92,914 0
00-1101702 CLINTON. ccc.oeet et UTeeees [ 10/08/2010.... | ..overererrinrres | s 6,737,498 173,418 | v 173,418 0
00-1101708.... ... | GLENSHAW PA. oo [ 0172712011 ... | v | e 9,032,422 .168,028 ...168,028 0
00-1101726.... ... |COLUMBUS.........ovverrrrrrnnas OH 8 [1212972010.... [ oo | e 14,709,265 .151,856 0
00-1101727.... vee |WEST BABYLON......ooiriimiiirierieriesirseiesisesiesiesessens NY oo [ 02/15/2011.... | oo [ v 2,393,012 ..48,164 0
00-1101728.... .| COLUMBUS.........ccovrvmrrrnnns OH ...S... | 06/08/2011.... . 237,882 .102,371 0
00-1101729....cvvcveriines UPPER ARLINGTON [0 FUSUR I 07/15/2011 ... [ v | e 31,097,486 0
00-1101743 CHAPEL HILL . 5201 | e [ e 6,537,595 0
00-1101747. IRVINE (07, SO IR 05/02/2011.... | overevrrienirerinns | e 4,412,154 0
00-1101755 CLIFTON ..o |/ WS D 06/28/2011..... | covorevereverneriiens | v 24,443,118 0
00-1101756......c.cvevrrercrciiene NASHVILLE...... TN e 01/27/12020.... | .coooevvrieririrnns | e 6,661,095 0
00-1101765 CHICAGO......eoeiirierierieeseisese e Il [ 04/26/2019.... | covoeverevernernnns | o 3,236,309 125,776 0
00-1101776.... .|ORANGE....... CA 109/29/2011. | e [ e 3,084,993 .134,071 0
00-1101777 ELON ...ttt nens NC.virverres [ 10/12/2018... | oo | s 1,841,241 0
00-1101784 SEATTLE WA oo | v 09/30/2011.... | oo [ v 5,937,901 0
00-1101799....comvvnererierinns MIDDLE RIVER MD..oovvir [ e 02/02/2012.... | covorevereverneranes | e 3,835,580 0
00-1101800 CHICAGO.......coiisei s Il 3072011 [ e | e 14,955,589 .105,750 0
00-1101802.... .| COLUMBUS OH 1210172011 | e [ 8,668,097 .151,499 0
00-1101807 LAGRANGE S FOR PR 12114120110 | e | e 1,938,126 0
00-1101808.... ... | GAITHERSBURG MD..oovvir [ v 1211372011 [ o | s 9,825,364 0
00-1101816.... .. | ATLANTA......... [C7. RN IOV 03/01/2012.... [ verevirieirires | erererenicinas 37,785,510 0
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00-1101825.... ... |REISTERSTOWN.........ccevveuee MD..ovvovei [ e 06/01/2012.... | covoevererieeianns | e 4,718,883 0
00-1101826 .| BEDMINSTER NJ 0411972012, | o | e 7,035,957 0
00-1101828 DYER N e 04/26/2019.... 963,736 0
00-1101830....ccuveervrrrirerirns PITTSBURGH PA. o e 05/03/2012.... | covoreververnerienns | v 3,301,659 0
00-1101831 COMMACK ..ot NY.crneis [ 04/2512012.... | covoveverseianne | e 3,408,223 0
00-1101832.... ve |CENTEREACH. ...t cesseissneeninenes NY .o [ 06/29/2012.... | covoreverevernereens | e 12,675,614 0
00-1101835.... ...| BRENTWOOD TN | v 05/08/2012.... | ..vorevererererinns | e 4,870,418 48,742 | ... 0
00-1101838.......vvmrvrrirerinne ANN ARBOR.......courvmiririneineisisssesiessssesssssssssessesssesens Mo [ 04/2712012.... | covoreverevernerenns | e 12,436,878 128,197 | v 128,197 0
00-1101839.... v | WASHINGTON.....coiiiiiiieieirseeissiesiesiseessssssesessseees DC.ovvveries [ v 091712012.... | covoeeeineienee | e 20,239,392 .139,566 ...139,566 0
00-1101841.... ... |FORT WRIGHT........cccoouue. 18 FRTRTN PR 10/12/2018... | oo | s 1,108,954 0
00-1101846.... vo | CHARLOTTESVILLE. ...ttt VA o | e 05/01/2012.... | covoveverrinrienns [ v 3,675,180 0
00-1101848.... .| CINCINNATI..... OH..ovvveves | v 07/20/2012.... | covoreverevernereens | e 16,561,314 | ..vooeercicricrienins [ crerinceeninsineniens | sereniensneesssissns | onnrsenenensnesnnes | om0 [ | . 201,585 | .ooovcreree 201,585 0
00-1101860 MILWAUKEE. |/ D 06/15/2012.... | covorevererirnerianne | o 7,870,825 | ooouverrireereeineinns | oreenneriesiesinesiinnes | eernnsissisessesinseses | seresseesssisssssssesens | s (V1 SUOURTITR IO 130,250 | covvvernenne 130,250 0
00-1101863.... ... | MULLICA HILL N [ 06/20/2012.... | covorevererernerenns | e 3,558,243 58,492 | ....... 58,492 0
00-1101865.... .|COLUMBUS.........ccoovvvmrrrnn (0] VSN DO 08/09/2012.... N 5,800,946 | ...oorvurireiinrineiis | orernenienineinninees | e | e | nsensnssesnnnnen0 e | 39,154 | 55,154 0
00-1101869 IRVINE CA. s | v 08/09/2012.... | covoreverrernrrirens | v 24,256,250 ...179,609 0
00-1101870.....cuvvuercricrinnn PORTLAND (0] U B 09/25/2012.... | covoeveerineianne | e 3,172,811 0
00-1101872....ccvveriirireri SAN DIEGO CA s 10/10/2012..... [ oo | s 4,139,807 0
00-1101881.... ... |NASHVILLE...... L1\ TSR D 09/10/2012.... | covorevererirserianne | e 3,942,673 0
00-1101882.... ... | REDONDO BEACH........ [O7. USRI B 04/03/2013.... | covorevererirneienns | v 4,065,028 28,333 0
00-1101890.... ... |NEWPORT BEACH (67 WU B 1011212012, [ oo | e 20,393,518 .150,027 0
00-1101893.... ... |FORT WORTH.....c.cocvrrnee TXeovieeennee [ e 10/01/2012.... | oo | vver 8,493,813 ..53,768 0
00-110189%4.......ccovierierinne SCOTTSDALE........ccconvverenne AZ S | 04126/2019.... [ oo | e 17,706,713 | oo [ cereeineeinsinsiieniees | cersesesseesssssnsssssnsns | snessesssessssessssisnnss | sbsesssesssssesessssssnd (V1 UORURTUTR IO 278,773 0
00-1101895......c.ovvvercrciriane CHARLESTON SO T 111312012, | e | v 6,146,000 0
00-1101900 BELLEVUE........oooiieeeeeeeereeee e, WA e | v 12/06/2012.... | coovveerrriiennn | s 9,772,483 0
00-1101901.... ... INASHVILLE...... TN | e 04/26/2019.... | covoeverernrienns | v 4,625,498 0
00-1101904.... .| WOODLAND (67 U D 10/2412012... | oo | s 5,408,920 0
00-1101905 HERNDON.....c.ooviiirirniereissieniesiseenes VA e e 10/26/2012.... | covveerireriernne | e 27,587,644 0
00-1101906 CHICAGO .| 04/01/2013.... 9,163,510 .146,832 0
00-1101909. IRVINE......coiiiiiiiieniessieeesseesnseieenssessssnsseessnses | CAuviieieieiiis [ eviiens 1113012012, | oo | e 37,628,568 .272,604 0
00-1101912.... ... |COLUMBUS........covvvririirrnnes OH 8 | 01/27/2020.... [ oo | e 19,458,751 0
00-11019183.... .| SALT LAKE CITY UTeins [ 111312012, | e | v 1,974,943 0
00-1101914 LOGAN UTeeeees v TM3/2012... [ o | s 4,504,700 0
00-1101921.... .| MAPLE VALLEY. WA 011412013, | e | e 9,491,158 0
00-1101922 JUANITA st WA e | v 02/07/2013.... | covoeverevirnerinnns | e 6,477,217 0
00-1101929 IRVINE (07 I B 01/03/2013.... | covorcverrnrienns [ v 2,798,396 0
00-1101935.......vvevrerirerins WASHINGTON.....ctvvuirmmrirrireesseisesiesiesesessssssssensenes DC..ovveeries [ v 02/18/2013.... | covoreverevernerienns | e 16,047,165 0
00-1101941 ..o GRANDVIEW. OH S [01/27/2016.... | oo | s 13,855,012 0
00-1101946 MCLEAN VA .1 08/02/2013.... | ovvoererierins | e 8,921,741 0
00-1101951.....evveiine WOODLAND HILLS......ooiiiireireineiesiesiseessseissiseenseees (07 U Do 09/03/2013.... | covooeverinrienns [ v 7,805,470 0
00-1101953.......vvmrvrrierirns FREDERICKSBURG......... VA oo | e 03/20/2013.... | covoreververnerinnes | v 4,171,156 0
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00-1101954.... .. | WEST DES MOINES A e [ 04/2412013.... | oo [ e 5,523,477 0
00-1101956 ... |CHINO... CA 0411172013, | s [ e 4,794,493 0
00-1101957.... ... | CINCINNATI..... OH..ovvivvies | e 05/31/2013.... | covoeveevinrienns [ e 15,393,618 2,256 0
00-1101958.......corvrrierinns PITTSBURGH PA. o e 03/22/2013.... | covoevereeernereens | e 10,624,371 0
00-1101960 OMAHA NE...iines [ 04/03/2013.... | covooeverrinrienns [ v 325,517 | oo | onvissiieniesinesnees | eonneinssinsiesesiees | vevsessnssssessenns | oeeseesssnsensinen0 | | e 40,815 | oo 40,815 0
00-1101963.......vovverierirs PORT ORANGE FLuoiiriiines [ 04/1112013.... | covorereerenerenns [ v 5,736,574 35991 | ....... 35,991 0
00-1101964 BELLMORE NY .o [ 04/2412013.... | ovooevererrernns | e 5,625,651 0
00-1101965.......ccourvrrierinn SAN FRANCISCO................. (67 U D 06/04/2013.... | covoveververnerienes | v 4,227,591 0
00-1101966.... <o |HUNTINGTON BEACH.........coiriiiciiicierinsiesesenines (07 U Do 07/01/2013.... | covorcveevneienne [ e 3,618,293 0
00-1101967.... .| SAN DIEGO CA s 04/30/2013.... | covorevervirnerenns | e 2,133,515 0
00-1101970 KNOXVILLE L1\ TS D 07/03/2013.... | covooeveiinrienns [ o 9,048,041 0
00-1101971.coieris FARMINGTON HILLS.......ovveuivirrierieireriessienieneseeseein Mo [ 08/20/2013.... | covoreverrernerenns | v 6,646,147 0
00-1101972 CHAPEL HILL. ...t sssssssseees NC..ovivvevnes [ 01/2712016.... | covorevererirneianne | o 5,093,690 0
00-1101973....comverireris CAMERON PARK.......ccooerirrirrriniinns [O7. U B 08/28/2013.... | covoreververnerenns | e 9,719,200 0
00-1101975 SOMERVILLE ...t ssesiseessesssssesseees N [ 10/12/2018... | oo | s 5,265,298 0
00-1101976.... v | CITY OF INDUSTRY.....covtvirrirmiimrinnrienirresressesseessenesenens CA. s | v 07/09/2013.... | .... 17,864,727 0
00-1101978.... . | FREDERICK MD..ovvoviins [ v 06/27/2013.... | .... .26,715,010 169,523 | ... . 0
00-1101979 SEATTLE WA i | e 08/01/2013.... | covorevererernrrieens | v 14,330,032 224170 | oo 224,170 0
00-1101980.... ... |NASHVILLE...... L1\ TSR D 07/02/2013.... | covoevereeerneeiinne | e 42,476,987 296,601 | .cooovvvvneen 296,601 0
00-1101982.... ... |NEWPORT BEACH [O7. USRI B 06/11/2013.... | covoeveerierienns | o 2,889,860 20,128 | ....... 20,128 0
00-1101984.... ... |WEST VALLEY CITY UTeeees [ 04/26/2019.... | covoeverevineianne [ e 5,975,218 0
00-1101988.... .| SCOTTSDALE........cccevrrrrnene A S [06/03/2013.. | s | e 7,001,787 0
00-1101989 SALEM (0] SN B 08/05/2013.... | covorcverrernerrinee | orerrreeireenns 11,880,976 0
00-1101990. LADY LAKE FLovioiiiiins | e 01/27/2016.... | ... .19,150,039 144,419 0
00-1101993.....covvmirerierirs ROCHESTER MN.ivveis [ e 10/01/2013.... | ... .24,057,346 .161,268 0
00-1101995.... ... | MENLO PARK CA. s | v 01/2712016.... | covorevererernrrinns | e 25,011,136 191,157 0
00-1101996.... ... | MIDDLEBURG HEIGHTS....... (0] SV I 07/M712013.... | covoeveecneranns [ v 5,735,040 0
00-1101998.... ... | WINSTON SALEM 07/02/12013.... | oo | e 9,100,772 0
00-1102000.... . |NEW BEDFORD.... .| 08/12/2013.... 9,282,058 0
00-1102003. JUPITER.....ocoe s FLu i [ 09/17/2013.... [ verevrrievieeiies | e 14,378,324 0
00-1102005.... ... |MOON TOWNSHIP. PA. e [ 07/01/2013.... | covoreverecernereees | v 8,766,274 0
00-1102006.... .. | GREEN (UNIONTOWN) OH..oovvvvves | v 06/28/2013.... | ovovevrreerirerinns | e 9,438,128 0
00-1102009 AVON. ..ottt (0] SV DR 08/22/2013.... | coooeveerirevernees | eveve 28,987,892 0
00-1102010 ... | MANSFIELD X .| 11/25/2013.... 4,449,639 0
00-1102011.... . | MANSFIELD L. ST D 1112512013, [ oo | e 19,712,372 0
00-1102013 TULSA ..ot [0 B 09/25/2013.... | .... .17,805,590 112,217 0
00-1102015 BOSTON MA. e [ 07/30/2013.... | .... .11,903,104 121,874 0
00-1102016.... v [ANN ARBOR .....coouiimmiiiiieiisiiesisssss s sseens M [ 08/01/2013.... | covoevererireeianns | o 5,400,351 0
00-1102021 ... | EVANSTON........ Il 109/09/2013.... | oo [ e 2,055,473 0
00-1102024.... . |LAS VEGAS.......c.coovvurenn. NV i 01/2712016.... | covocvererirseianns | o 1,895,089 0
00-1102027 OWASSO. ] OKeeis [ 10/10/2013.... | ... .16,379,671 0
00-1102028 MOORE (0] D 10/10/2013.... | .... 112,812,202 0
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00-1102029 BROKEN ARROW, 1011072013, [ oo | s TB75,464 | ..ooocoiiiiniicniins [ | e | e | om0 [ | 139,113 | e 139,113 0
00-1102030 LOS ANGELES 109/03/2013.... | e [ e 4,310,265 39,097 39,097 0
00-1102031 PASADENA 09/03/2013.... | covocverrinrienns [ v 2,052,507 0
00-1102033.... ... | EDWARDSVILLE . 10/3172013.... [ oo | s 7,423,483 0
00-1102035.... . [HIGHLAND PARK......coooviiniiieiiiinsirsseissisee e O7MT12013.... | oo | e 12,090,365 0
00-1102037 INDEPENDENCE TWP 01/27/12016.... | covevevrereriernne | e 8,380,820 0
00-1102038 LONE TREE 09/17/2015.... [ .corevirreceerires | e 18,346,458 0
00-1102040 CARSON 08/29/2013.... | covoreververnerinnes | v 3,660,163 0
00-1102041 SPARTANBURG 10/23/2013... [ oo | 5,055,248 134,527 0
00-1102045 DENVER 02/13/2014.... | coooeverirecirnees | e 33,431,606 201,117 0
00-1102046.... ... |EAST ISLIP. 01/2712016.... | covoocveriricnns | s 10,840,098 .140,894 0
00-1102047.... | CHARLOTTESVILLE. ... ene s 10/12/2018... | oo | s 2,624,198 0
00-1102051 GAINESVILLE..... /0172013 [ o | e 12,010,419 0
00-1102065 SEATTLE 01/2712016.... | covoreverevernerenns | v 3,740,091 0
00-1102066 TUKWILA. 1110172013 [ oo | s 5,118,103 eelB709) | v e | e (8, 709) [ | 31,218 | 31,218 0
00-1102067 FARGO 01/2712016.... | covoreverernrienns | o 3,217,079 | oo | v | e | v | oeneennnnnen0 e | 82,070 | 82,070 0
00-1102068 PIKESVILLE 01/2712016.... | covoevererineianne | e 3,329,547 28,801 | 28,801 0
00-1102073 NORMAN 01/2712016.... | covooeverevenrienns | v 7,545,594 | oo | | e | e |0 [ | e, 105,546 | ...ccoonvee. 105,546 0
00-1102076 MISSION VIEJO 01/2712016.... | covorcvererineianns | o 6,746,732 ..33,419 0
00-1102077 YUKON 1211972013 [ oo | e 20,123,557 108,467 | ... ...108,467 0
00-1102084.... ... |WOODSTOCK.......ccoemrvrrrrnes 01/09/2014.... | covorceeeeineieens | e 24,324,424 134,196 | .o 134,196 0
00-1102089.... . [HUNTINGTON BEACH.......coiririieieiniisieriesisssieresisin 01/27/12016.... | ovorevrrvrrirerinns | e 3,895,494 22,161 | ....... 22,161 0
00-1102092 SANDY ..ottt 04/07/2014.... | covoocverseianne | o 1,953,300 0
00-1102093.... ... | CHATTANOOGA 02/07/2014.... | covoerereeienns | o 2,756,200 0
00-1102094.... ... | CHATTANOOGA 02/07/2014.... | covoevevneranns | o 2,902,153 0
00-1102096.... ... | BALTIMORE TM2/2013. | o | s 9,106,086 0
00-1102099.... 1ee | BEAVERTON. ..ot ssssssnssnssenes 01/2712016.... | covorevereeerseriens | s 27,692,344 0
00-1102100.... ...| SAN DIEGO 01/27/12016.... | overevrrvrrirernns | e 6,845,649 0
00-1102106.... .| CARROLLTON 1202612013 | o | e 9,915,678 0
00-1102107. ADDISON 04/26/12019.... | ovorevrervrrirernns | e 5,107,087 0
00-1102108 WAUKEE 12/20/2013.... | ... .14,975,354 . 0
00-1102109. BROOKLYN 12/20/2013.... | .... .10,863,132 ..69,592 0
00-1102110.... ... | PITTSBURGH 06/05/2014.... | covoreverevernerines | v 19,382,846 .165,066 0
00-1102111 ... | FORT COLLINS .1 01/23/2014..... 7,458,246 0
00-1102116.... .| CHARLOTTE........ccnvvurenne 01/2212014.... | covoeveneriens | e 46,391,921 0
00-1102117 BOSTON 06/02/2014.... | .... .21,163,818 129,128 0
00-1102121 AUBURN HILLS 01/29/2014.... | .... .15,522,221 .109,080 0
00-1102128.... ... | ONTARIO. 04/22/2014.... | oo | e 6,678,682 0
00-1102130 ... | LONG BEACH 101202018, | e | e 2,263,248 0
00-1102132.... .| PITTSBURGH 03/31/2014.... | coooceinricnns [ e 7,725,094 0
00-1102133 BALTIMORE 03/10/2014.... | covorevereverernnns | e 48,696,800 0
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00-1102137.... .. | GRAND RAPIDS.... M [ 07/08/2014.... | covoevoerevianns | o 6,140,533 112,266 0
00-1102138 .| CANONSBURG. PA L1 03/12/2014.... | v | e 9,616,010 .126,453 0
00-1102139 ONTARIO [O7. SO R 04/10/2014.... | ovooevrerrernns | e 3,568,498 ..30,722 0
00-1102140 LA QUINTA ..ot (67 U B 02/28/2014.... | .... .19,243,476 .104,378 0
00-1102142.....cccvorrirerierinnn ENGLISHTOWN N [ 08/11/2014.... | ... .16,428,952 0
00-1102145.... vvo | CHARLOTTESVILLE. ... ieeese s VA oo | e 04/10/2014.... | covorevererenerenns | v 3,262,784 0
00-1102147.... . | WALNUT CREEK...... (07 U Do 09/29/2014.... | covoeeeeeneianee | e 27,497 477 0
00-1102149 ANNAPOLIS.......oovoeveeressresneeseeseeeenesenesseesssenseenseesseeenne | MD oo v 06/10/2014.... | covorevercernerinnns | v 3,542,476 0
00-1102152 EDISON....cccvviirireirerinriserieniseisessessisssesssenssnsssssensees | Ndueissinninns | cenvens 06/12/2014.... | covocveerneianne | e 17,660,015 0
00-1102156 LOS ANGELES e | CA s | s 05/16/2014.... | covorcverrenerenns [ o 6,331,963 0
00-1102161.... v | FULLERTON. c..ocitiirrieireriseiseirssnissisenssseseesssssssssessins | CAuiiinseinseis [ v 07/15/2014... | covocvrneianne [ o 6,369,322 0
00-1102163.... A STERLING.......ovvveriirirenereninenenissesenenssssensenesenns | VA | e 07/30/2015.... | covoreverererreieens | e 24,367,804 0
00-1102164 ITASCA. ....coveiinmrinernerinseiseesssisssssesseniseesssssssssssssessnns | ILocinsiissines | e 07/2912014.... | covoevvseranne | e 5,188,714 0
00-1102165.... vee | FRANKLIN PARK......ocoovririiiisiissies s | OO U 07/2912014.... | covoocvevnerenns | v 3,867,584 0
00-1102168.... . |LEXINGTON....... S FOR PR 06/18/2014.... | covorevererirneienne | v 5,757,783 | covoeveeerceiseineins | oveereriesinsessssinnees | eevnnsinessessssssnensns | seesssssesssssesssessneess | vnerensennssneseennen0 o | e 7,001 | i, 79,051 0
00-1102169 ST. LOUIS MO...cooevrene [ v 08/22/2014.... | covoeverevnrienns | e 9,103,080 | .veuvverrvririririiniins v | e | e | oerenenenen0 | e | 55,583 | 55,583 0
00-1102170....couvvrerrierinnns WATERLOO Il [ 08/22/2014.... | coooeveeriseianne | e 4,956,202 0
00-1102171.eoreri FLOWER MOUND.......cccoruverrirnnne L. ST B 07/2312014.... | oo [ v 2,966,825 0
00-1102173.... ... |LEXINGTON....... KY oo v 09/12/2014.... | covoeverseianne | v 8,146,221 0
00-1102179.... ... |COLUMBUS.........occemrrrerrnns OH..ovvvveree | v 01/02/2015.... | covoreverernrienns | v 1,957,704 0
00-1102183.... ...|VERONA.......... L/ D 10/12/2018... [ oo | s 2,405,971 0
00-1102184.... oo [CHEVY CHASE..........ooiiiiieieiciee e MD.cocvvies [ v 07/29/2014.... [ oo | e 12,467,106 114,671 | ... . 0
00-1102185.......cvverererrerinns CHEVY CHASE........oiiirineieieeessissse st MD..ovveir [ e 07/2912014.... | covoceeeneiinns | e 12,467,106 114,671 | e 114,671 0
00-1102190. LOS ANGELES.......coveveieieiee e (07, SR IR 08/07/2014.... | ... 19,774,381 102,366 ...102,366 0
00-1102193 OCALA FLuiriireiies [ 09/11/2014.... | .... 17,957,232 .163,935 0
00-1102196........covvvvrierinn SAN DIEGO CA s 1211512014 ... | oo | s 1,270,507 0
00-1102197 VISTA ottt (67 U D 1211512014 ... | oo | s 2,985,691 0
00-1102198 VISTA oottt (07, SR IR 12/1512014.... | cooveerverivine | v 2,731,590 0
00-1102199 ... | SAN DIEGO .|CA 071072014, | e | e 9,097,661 0
00-1102204.... .| ST CLAIR SHORES Ml | e 04/30/12015.... | ovooevrrirrirerinns | e 9,816,361 0
00-1102206 GREENVILLE........oovirieriieeeiseiseniesieeessessssse s (SO B 10/22/2014.... | ... .11,134,533 0
00-1102208..........covereerrciriene SANTA CLARA (07, SR T 12/04/2014..... | .... 140,488,600 0
00-1102214.... ... | LONG BEACH (67 U D 09/2412014.... | covooeveenerenns | e 15,188,135 0
00-1102215 ... |LEXINGTON....... MA .111/03/2014.... 6,327,227 0
00-1102217.... ... | RICHMOND VA o | e 10/23/2014.... [ oo | e 29,077,687 0
00-1102223.... ... |AMERICAN CANYON (07 I B 1110372014 ... [ oo | s 6,704,231 0
00-1102224.... ... | CHESTERFIELD MO [ e 09/1712014... | covovevnerenns [ o 7,096,217 0
00-1102230.... wer [NEWPORT ..ottt KY oo [ v 10/15/2014..... [ oo | s 8,262,562 0
00-1102231 ... | CINCINNATI..... OH L 101/28/12015.... | v | e 7,001,986 0
00-1102232.... . |REHOBETH BEACH DE...oiieeis [ 12/08/2014... | cooveirieni | s 8,898,605 0
00-1102235 LOS ANGELES.........ccotiimerierirrireenssisesisesiesessessseseseniens (67 U B 09/1712014... | covoevevnerenns [ o 1,847,587 0
00-1102238.......ccovverrircrinnn COLUMBUS......ccooonerviirnne (0] USRI DO 09/30/2014.... | covoeveerseianne | e 9,716,030 0
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00-1102242.... .. INASHVILLE...... L1\ TP B 111412014.... | oo | e 4,341,023 ..38,541 0
00-1102243 ... |ROCKVILLE... MD | 11114/12014.... | ... .24,542,984 .150,797 0
00-1102246.... .| SAN DIEGO CA i 12/08/2014.... 4,455,813 0
00-1102249 JERICHO. ... [\ SO R 1211972014 ... [ oo | e 13,674,411 0
00-1102256 DALLAS.....oooeierieriseiesiissies e L T B 1211812014 ... | oo | s 5,016,640 0
00-1102257 COLUMBIA (SO B 1211172014 . [ o | e 12,135,168 0
00-1102258 STANTON.....covverirines (07 U Do 1200412014 ... | oo | s 8,524,161 0
00-1102259 WALTHAM MA e [ 01/2712016.... | covoreverevirnerenns | v 9,225,976 0
00-1102260.........overnrerrenne BRANDYWINE MD..ovveviis [ i 10/12/2018.... | oo | e 2,958,170 0
00-1102263 DERBY [C T I 1200172014 ... | oo | s 7,281,837 0
00-1102265.........ovvercrerrinne FONTANA.......... [S7- VU B 12/03/2014.... | oo | 4,388,219 ..58,525 0
00-1102266 SARTELL MN..oivvirns [ v 06/11/2015.... | covoreverererrreens | e 13,758,642 116,948 | ... . 0
00-1102267 RIVERSIDE MO [ v 03/12/2015.... | covoerereeernerianee | e 10,954,005 144,562 | ..oocovnnvee. 144,562 0
00-1102268.... ... |WESTPORT............. (O} ISR B 121172014 . | oo | s 8,381,091 53,625 | ....... 53,625 0
00-1102269.... ... | WOODLAND (07 U D 1200412014 ... | oo | s 8,031,883 | oo | e | e | v | o0 | s | e 53,769 0
00-1102271.... ... | COLUMBUS OH ..S... | 02/17/2015.... 36,344,571 477,978 0
00-1102272.... .| COLUMBUS OH S | 0911772015 [ o 14,221,788 .187,035 0
00-1102274.......ccoovvvrrrrerinn EL SEGUNDO [O7. ORI Do 04/01/2015... [ ovoveverierrerinns | cevrens 22,257,771 188,718 0
00-1102275 BURKE VA o | e 12/16/2014.... | .... 48,263,687 .283,323 0
00-1102279.....cvvvvierirerins VIRGINIA BEACH VA o | e 12/16/2014.... | ... .27,229,564 157,759 0
00-1102282 ADDISON L. ST B 12/18/2014.... | ... 112,923,310 ..78,482 0
00-1102283 DALLAS........coeeieieieeeeeee e L, RN IR 12/18/2014..... | .... .18,639,389 113,195 ..113,195 0
00-1102285 DUBLIN. oottt ssinnsees (0] VU IO 12/15/2015... [ oo | e 26,095,819 139,239 0
00-1102290. TULSA oo [0 GO T 03/02/2015.... | ... .10,070,749 ..66,852 0
00-1102292.......ccovvvrerierinns RICHMOND |/ W D 06/19/2015.... | .... .28,809,954 173,725 0
00-1102293 SEATTLE WA i | e 12/30/2014.... | oo, 11,237,110 .264,730 0
00-110229.......ccovvverirerinn CHESAPEAKE LT/ W D 07/30/2015.... 22,775,074 .155,232 0
00-1102296 CLIVE 06/22/2015.... | ... .15,418,158 92,972 0
00-1102299 CANTON . .| 04/30/2015.... .12,794,962 .184,465 0
00-1102302........c0evrercrreiiens CINCINNATI..... [0 - FOSUR I 10/13/2015.... | .... 19,827,975 102,697 0
00-1102308 TUCSON AZ.oovivi | i 01/2212015.... | covoeveereserenns | v 7,603,075 0
00-1102312......covevrercicirins MIRALOMAL. ..ottt (07, SR T 10/12/2018.... | coveveerveriviins | vver 2,372,910 0
00-1102316.... ... |ROCKVILLE... MD 01/27/2020.... 4,466,445 0
00-1102318 ... | GRANDVIEW HEIGHTS .|OH . 103/23/2020.... 140,800,505 0
00-1102322.... ... | CINCINNATI..... (0] VSN IR 09/17/2015.... | .... .21,879,815 172,814 0
00-1102323.... ... | ANN ARBOR M [ 07/01/2015.... | covoeveeeneienne | v 15,442,831 .132,951 0
00-1102324.... .| CANONSBURG PA. o e 02/2712015.... | covoeveevernerenns | o 7,756,646 .101,407 0
00-1102325.......ccovvirrrierinnn WILMINGTON |\ ORRTN IP 10/12/2018.... 1,832,977 0
00-1102326 BURKE VA .| 06/22/12015.... | ... .14,544,130 0
00-1102328........covvriireriinee CLEARWATER............ FLuiriirrirnes [ 04/20/2015.... 3,563,757 0
00-1102330 DUBLIN. oottt sssassnsens OH..ovvveve | v 04/20/2015.... | covoreverevernerienns | e 37,656,850 0
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00-1102334.... v |CINCINNATL.cooreiseneeneseesnisessnssnssnsnsessennnnes. | OHucinciiinns [ 01/27/2020.... | ..cooevrrreviirnes | ceverererircins 16,917,538 .136,692 0
00-1102337 ... | CHATSWORTH .| 04/08/2015.... 8,429,810 0
00-1102340.... . |CONCORD......cooovivinrinrireiinrinenissnisninesinsissssessiessinnseens | NGt v 312015, [ o | e 15,140,542 0
00-1102341....covveirierins CINCINNATL .covoevieririnrrcrienineeenissessesensssssensensennes | OHvciveiines | v 10/12/2018... | oo | s ATTTB69 | coooeovirrirerieriens | cereerinsesenisssnesis | overiesiesesnessssinens | cevnsssessesseseseesns | seesssssesssessessssesns 0 0
00-1102343 BELLEVUE........cooniinrineinereeineeseseisnnssesssensnsseennes | WA | e 04/2212016.... | covoereeriaeienne | v 10,173,101 (14,218) (14,218) 0
00-1102344 BELLEVUE........ooooeeereeeriseeieeesenesneesneenssesnssseesnneenneennsee | WAoo | cevvis 04/22/2016.... | covovevererernerenns | v 6,838,466 (15,432) (15,432) 0
00-1102348.......cooveirrirrinnn SAN DIEGO........commimrrierinrineensrinneesesineniseessesssssisssseesnns | CAueiiieriiens | cevreens 08/03/2015.... | covoocvereirerrnee | e 25,717,042 | oo | e | oreeensesiesseeinnes | e | e 0 0
00-1102352.......vvurevrirerinns COLUMBUS.......cooreerrercrinrrieriensssissesnensesssnensensssensenss | OHevciiieiiinns | s S... [06/02/2015.... | ccvooevereerriinns [ o 9,787,259 1,456 0
00-1102353.... o [PALOALTO...coviciiccicririnnicnricsississssesississsessiesinns | CAuiiivicsiis [ 04/26/2019.... | coooeveerinrianne | e 3,035,218 0
00-1102354.... v | SAN ANTONIO......ivvninirierierierirseeiseiserisenienessessnennns | Teverneeinenins [ covvnins 05/18/2015.... | covereverrerrerienns | e 6,823,767 0
00-1102358.... <. | JACKSONVILLE BEACH...........cocvimiiiciieninnicniicnniveiieeenn | Fluiciiiiiiis [ 08/03/2015.... | coooocverririiinns | e 10,063,115 0
00-1102361.... .| CHEEKTOWAGA........coovrvnernrinerreniinenernensesssensenisnnons | NY e v 10/12/2018... [ oo | s 2,800,674 0
00-1102362 FEDERAL WAY .....cocorrimrrrerinrinennsnnisnrssenseniseessessessensnnne. | WA | e 04/30/2015.... | covoerererinerianne | e 9,172,879 0
00-1102364.... vo | CUYAHOGA FALLS........ovvvvrrverrerireriseenerirennnennenisnenneees | OHuveinciniis [ 05/28/2015.... | covoreverrernerienns | v 8,166,275 0
00-1102366.... v | WILMINGTON......ccovvmrrinrinrinerinnninerierissenenssssissenssesnesnns | NCuovtvvneiines v 06/18/2015.... | covorcverrirnerranns | e 7,129,198 0
00-1102367.... vie | SAN FRANCISCO......ovvvrrieririnrinerinrinerirenisnisninenennine. | CAuiiivivineis [ v 05/11/2015.... | covorevererineienns | v 7,168,074 0
00-1102369.... .| VANCOUVER 1213172015, [ oo | e 11,656,608 0
00-1102373 MARYSVILLE 05/08/2015.... | covovcverrerrienns | v 2,438,442 0
00-1102379.... ... | SAN ANTONIO 05/29/2015.... | covocvererineianne | e 5,114,764 0
00-1102380.... ... | SAN ANTONIO 05/07/2015.... | covovevererernriienns | e 19,095,404 0
00-1102381.... wo |BEVERLY HILLS.......oovviriericineriinrinernerineniseesenissinsennes | CAuciisiinseis [ v 06/26/2015.... 22,968,589 0
00-1102382.... . | DUNWOODY.......ovueirmirnrinrineiernninsesnnssennnsnsssenssssesesnnes | GAuivivvirerins | vvvenens 06/01/2015.... | cevvoeverirrrrinns 20,319,210 0
00-1102384 ROCHESTER........coocmneinernerineineernnninseiserseniseessensnssennenns | MNuoiiiiciieis | e 10/12/2018... | oo | s 8,774,539 0
00-1102385.... o [LASVEGAS.......oooieinrreinnnennnsssnsnesenssesenssssssssssnns | NV [ 09/01/2015.... | ovorevrrerriririnns | e 5,200,583 0
00-1102386.... .. | ST SIMONS ISLAND........coovvereerrrinernerierineenenssssisensnenns | GAuiiricirinnes | crvreens 06/26/2015.... | covoreverererneriinns | eorerienireenns 11,152,433 0
00-1102387 VISTA 07/01/2015.... | covoocverernrienns | v 3,057,127 0
00-1102388 LADUE 09/18/2015.... | covoreverrereriinns | v 3,483,298 0
00-1102391 FISHERS 09/09/2015.... [ .ovorevrrrvrirnrrnes | cerreens 28,671,970 | ..o | e | e | e | o0 | e | e 154,873 0
00-1102392 ... | SACRAMENTO.. .| 07/07/2015.... 2,209,705 28,426 0
00-110239%.... .. | ANN ARBOR 07/31/2015.... [ ovorevrrieviririres | e 30,083,820 0
00-1102397 DRAPER 07/30/2015.... | covoreverevernerines | v 9,831,487 0
00-1102408 AUSTIN 09/10/2015.... | covorevererinrienns | v 5,499,495 0
00-1102409.......ccovvvrerierirs SAN BERNARDINO.........cooveririnernerirenineernerisneserssessneninee | G | cvvreens 111312015, [ oo | s 6,111,103 0
00-1102423 MOORE A NM8I2015. 0 | e [ e 9,448,973 0
00-1102429.......ccovvverrerinn GARDEN GROVE.........oooeiesreeseeesnrceeersresseeeseessessseennesnne | CAueeceeeceens | v 111212015, [ oo | s 2,500,000 0
00-1102436.......c.ovvvrrrierinnn FARMINGTON HILLS.......ccoosevrriinrinninneneesnrinnniensnennnee | Ml e 03/07/2016.... | .... .16,483,654 0
00-1102439 CONYERS.....ccooerrienerssresssssessssssssssesssssssssssssssssessses | GBunvievvieiins | cvvvesins 10/15/2015.... | ... .10,602,667 0
00-1102460.... vve | BROOKFIELD.....covoreirirrirnrinnireniieniseessssssssesenssssnseneseens | Whisiinsioneis [ 12/03/2015... [ e | s 22,714,664 0
00-1102461.... . |MIDDLETOWN 1112412015 | e | e 6,090,850 0
00-1102462 TEMPE.......oeereeveeeieeeseeeseresnsessieessiesesseesssessssnssesinns | Aoeeeveeesers | v 03/28/2016.... | .cooocverrirrienns [ v 9,956,420 0
00-1102465.... 1o | SAN DIEGO.....cvuuvirrireercrisriserinerienissesssesssssenssessesensees | CAuveinsvisenns [ v 04/26/2019.... | covoeverevenernnes | o 6,086,862 0
00-1102468.... | PITTSBURGH.......ocvveiciciierineinseseiseiisseisesssenssssesennns | PPuciiiiiein | e 1211712015, | o | s 3,675,441 0
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00-1102469.... ...|ROCHESTER MN.ninies e 12/15/2015.... | ... .36,000,000 0
00-1102475 .| SANTA CLARA CA .1 12/09/2015.... 13,172,947 0
00-1102487 MALDEN MA oo [ 10/12/2018.... 2,930,565 0
00-1102491 MERIDIAN.......cooiviririiiieissrierieseeesseisssee s e [ e 02/01/2016.... | covoreverrernrrenns | v 8,787,323 0
00-1102512.....cvvvrirrirerinnns LAKESIDE................ (07 U B 11/01/2016.... [ oo | s 7,980,506 0
00-1102519.... ... |ROCKVILLE... MD..oovvvir [ v 04/26/2019.... | coooverererierrenns | o 2,803,850 0
00-1102529.... | FARMINGTON HILLS......cotoiiiiineireiineireiieeiseessesisniiens Mo [ 11/30/2016.... [ coovvercrrrieein | s 8,895,955 0
00-1102530 COLUMBUS.......cconeverirnnne OH 8 | 07/07/2016.... [ oo | e 16,801,959 0
00-1102531.... ...|COLUMBUS OH ..S... [07/07/2016.... | ... 14,701,714 176,793 ..176,793 0
00-1102532.... ... | COLUMBUS OH ..S... | 07/07/2016.... | .... .10,501,225 .126,281 ...126,281 0
00-1102535........cocvvviereriiines CINCINNATI..... OH..ooovvvvvne | v 09/30/2016.... | .... .23,248,327 .166,886 ...166,886 0
00-1102542 MAUMEE..........coooieiieiiinerierieseseesssise e essessneens OH..ovvveves | v 07/25/2016.... | .... .13,012,488 0
00-1102546.........ovvvrereerinnn CERRITOS.......ccouvvnnee (07 U B 05/02/2016.... | covorcvererernerrinee | orerrerireenns 10,968,197 0
00-1102558..........vvevrererirne FULLERTON [O7. U B 06/30/2016.... | covorverrerrriens | worerirerircenns 21,344,510 .130,376 0
00-1102561 ANAHEIM (07 U D 06/30/2016.... | covovcvvrrerrerrnns | e 6,553,538 ..40,030 0
00-1102563.... ... | COSTA MESA CA. s | v 06/30/2016.... | .... .13,880,758 ..84,786 0
00-1102565.... .| COSTA MESA (07 TR Do 06/30/2016.... | .... .20,889,403 127,596 0
00-1102566 LAGUNA HILLS.....ootvirirriieiseierieriesisseiesseesienienens [O7. ORI Do 06/30/2016.... | ccvovcverrerrrienns | v 8,920,094 0
00-1102573.... ... |LAS VEGAS.......cccooomrrrenn. NV [ 12/01/2016... | coovveerriecnnn | s 8,744,866 . 0
00-1102574.... .. |ATLANTA......... [C7. VPR RN 07/2612016.... | covooevererernriinns | e 16,577,719 ..82,285 0
00-1102584 EMERYVILLE ..o (67 WU B 06/10/2016.... | covorcvererererrnee | rerrreeirennns 27,781,435 .133,901 0
00-1102587. DALLAS.....cootvvieersriseiesisisissiesesissin TXeovieeennee [ e 09/30/12016.... | ..vovevrrerrirerinns | e 9,941,519 0
00-1102589 ROMULUS ..ottt ssssens M [ 05/2712016.... | covorcvererirnerranee | v 12,435,694 0
00-1102590.... ... |CHARLOTTE.......ccccrvvrrrrnns [ OSRN IR 06/06/2016.... | ..vooevvrerererinns | e 7,635,052 0
00-1102601.... ... | RICHMOND |/ W D 06/30/2016.... | covoerererrreerenns | oo 2522915 0
00-1102605.... vve | CHARLOTTESVILLE.......oovocieeceeeeeeeeessiesieesee s VA o | e 03/08/2017.... | covereverrernrienns | v 4,437,368 0
00-1102606.... ... |CHARLOTTE......ccosvrrrrinnee NC..vvvrerres [ 07/12/12016.... | covoreverererneranns | o 7,504,904 0
00-1102620.... ... | PORTLAND [0 2 SR IR 08/25/2016.... | ..vorevrrerreririnns | e 7,595,552 0
00-1102621 ... | COLUMBUS.. OH .110/12/2018.... 2,235,003 0
00-1102622.... ...|CHARLOTTE NC.voverees | v 12/09/2016.... | cvvvervrirervrnees | e 21,273,048 0
00-1102624.... ... | INDIANAPOLIS N e 12/20/2016.... | .ooovervrerirrce | e 15,016,356 0
00-1102625.... ... | CHATTANOOGA TN e 10/14/2016.... | covoverervervvins | vvir 7,453,095 0
00-1102626.... ... |ATLANTA......... [C7. RN PR 07/2712016.... | covoreverevereriens | e 11,396,149 0
00-1102627 ... | HIGHLANDS RANCH co. | 02/06/2017.... | oo [ e 7,564,048 0
00-1102638.... v IMARIETTA.....cooirriinnns [C7. WU PR 04/26/2019.... | covoeveeveneranns | o 8,403,541 0
00-1102639.... ... | GAINESVILLE..... (€. SR IR 08/08/2016.... [ ..cervvrrvrererires | cererererireines 11,234,208 0
00-1102640.... o [WAKE FOREST.......ootiimirieiirerieriesesseessssssessensseseseenns NC..ovvvevres [ 08/08/2016.... | .cvovverrererrnes | v 8,315,083 0
00-1102642.... ... | DURHAM. 10/25/2016.... | ..ooveericericci | s 8,208,063 0
00-1102645.... .| BEAVERTON. .110/27/2016.... 8,366,969 0
00-1102661 BURBANK 01/27/2020.... | ..cooeverreviirnes | e 19,229,823 0
00-1102671 CHICAGO.......cooierrrrirrerirerireseseessseissrsensensssssssssssssenssns | i | ceveeens 10/11/2016... [ oo | s 6,879,237 0
00-1102679.......ccvvererierinnn ANN ARBOR........cevrrinriceineineessrinssisenssnsseesssssssssnesens | Ml [ 01/2712020.... | covovveevineianne | v 17,817,290 0
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00-1102680 AUSTIN 12/19/2016.... 32,934,094 .188,306 0
00-1102681.... ... | VANCOUVER .| 06/16/2017.... | ... .13,876,394 .110,165 0
00-1102687.... .| SANTA CLARA 09/19/2018.... | .... .14,707,520 ..65,312 0
00-1102688..........cvvencreerirne CHARLOTTE.......cccrvverenne 06/16/2017.... 36,778,921 178,671 0
00-1102689 MACON.... 02/06/2017.... [ cooovvveericrirans 10,504,998 0
00-1102690 WAYZATA. ..o 01/05/2017..... | covorevereverneranns | v 6,478,554 0
00-1102691.......cvevvireriinee ROCKVILLE... 04/03/2017..... | covoeverevineianne | e 6,369,240 0
00-1102702.......couvvrrierinn PALM BEACH GARDENS..........coouirimrierieerseinerissrnneniens 0471112017 .. | coveeeererens | e 14,532,285 0
00-1102705 TUSTIN 10/12/2018.... | oo | s 3,338,955 32,381 | ....... 32,381 0
00-1102707 SEATTLE 0471112017 ... | covevenreeens | e 10,887,941 0
00-1102709 CORONA 03/10/2017.... | covoreveerinrienns [ v 7,892,145 0
00-1102710 CARSON 03/10/2017..... | cevereververnerenns | v 2,958,674 0
00-1102711 ONTARIO 09/01/2017..... | covoreverevirneranne | v 5,450,313 0
00-1102713....conveierierins HAWTHORNE................. 0411712017 ... | covervrnerenns | e 1,625,007 0
00-1102714 ONTARIO 09/01/2017.... | covereveerirseianne [ e 6,108,109 0
00-1102722.... ... |ATLANTA......... 04/11/2017.... | .... ..74,941 0
00-1102727.... .| CHARLESTON 05/22/2017..... | .... . .166,949 | ... . 0
00-1102731 DERBY 06/01/2017..... | covoreverererneienns | v 6,538,163 152,672 | oo 152,672 0
00-1102734.......cvovirrierins WASHINGTON 05/31/2017.... | .... .24,266,604 119,772 119,772 0
00-1102740 MEMPHIS 08/16/2017.... | .... .13,149,763 112,201 ..112,201 0
00-1102742.....ccvorrierirerins LAWRENCE........cccccoormrrnnnns 09/08/2017..... | covorcvererirerrinee | rerreeirneenns 14,957,392 0
00-1102758. WOOD DALE | ESURRRSRORRN IR 09/01/2017 ... | overevrrirrirerinns | e 4,150,489 0
00-1102759 MOBILE.........oouiveerieeieeeeseiesevessie e AL | e 08/08/2017..... | covercverrernerrnee | wrerrreeineenns 12,606,593 0
00-1102771.... ... | RANCHO DOMINGE: (07, SR IR 10/12/2018.... | coveveerveriviins | v 4,571,162 ..34,695 0
00-1102772.... . [NORTHBROOK........oterriairierieriesiseesssisessesssesssseseninns Il [ 08/10/2017 ... | ceverevereernerrens | eorerrreeireenns 14,147,690 .153,561 0
00-1102782.......cvovverierirns LAS VEGAS........cccrvverrnene NV v 09/1412017..... | covoveveevneienns [ v 5,532,906 ..39,910 0
00-1102795 GREENVILLE..........cooueveeeecieeiseses e (SO D 09/29/2017 ... | covorevereeerneriiens | e 21,432,093 .103,653 0
00-1102802.... ... | MOUNT PLEASANT SO T 06/10/2019.... | vovevrrerrirerinns | e 8,906,241 0
00-1102805.... .| SUN PRAIRIE Wi 52017 | e | e 4,928,003 0
00-1102811 OREM UT.ns [ 01/08/2018.... | .ovevevrrvrrererrnns | e 5,592,518 0
00-1102813 BEDFORD NH.cooovvevnes [ 03/15/2018.... | covoreververerienns | v 8,118,642 0
00-1102825. NAPLES FLoviiiiiins | e 1200512017 ... | cevveerirerivinn | vve 8,347,056 0
00-1102831.... ... |PHOENIX......... LV AT B 02/12/2018.... | .... .18,639,814 0
00-1102836.... . |WHITTIER CA .1 12/18/2017.... .20,387,262 0
00-1102841 RALEIGH NC.virverres [ 01/31/2018.... | .... .12,000,000 0
00-1102845.... ... |LASVEGAS........ccooovvvu. NV e 02/28/2018.... | covoeveerisrianns | e 4,040,373 0
00-1102848.... wee [JERICHO .. NY oo [ 07/M712018.... | covoreveeeernerens | e 15,910,241 0
00-1102857.... e [NEW YORK ..ot ssissnsees NY .o [ 04/1212018..... | covoeveeriseienne | v 10,037,550 0
00-1102858 ... | INDIANAPOLIS IN .| 04/25/2018.... 9,899,906 0
00-1102864.... .| SAN FRANCISCO................. (07 U Do 05/09/2018.... | covoocvereeirneiianee | e 19,120,680 0
00-1102869........coovvrrrererinne HARTLAND L/ DR 06/22/2018.... | covoreverevernerenes | o 6,193,527 0
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00-1102872 CHICAGO........coirii s Il [ 04/13/2018.... v [ 4,666,827 0
00-1102878.... ... | SALT LAKE CITY. uT .| 05/31/2018.... v [ e 9,815,656 0
00-1102879.... ... |MARLTON....... N [ 06/26/2018..... [ ..cooevrrrveririres | cererererircines 23,908,003 0
00-1102882.... ... | HILL AIR FORCE BASE UTevreees [ 07/06/2018.... OO (PP 4,748,783 0
00-1102887.... ... | COLORADO SPRINGS CO.vvries | v 06/29/2018..... | covooevereviarianne | v 14,355,041 | oo [ e | ceviesieeesesssiseni | nesessssssssnsnnes | e [ o | e 71,169 | o 71,169 0
00-1102888.... ... | WARMINSTER PA. o e 06/25/2018.... | .... .10,111,140 98,297 | ....... 98,297 0
00-1102892.... ...| SALT LAKE CITY. UTeieee [ 04/26/2019.... | .... .19,058,823 cervrereenn0 [ | 104,148 0
00-1102893........covvrerierinns INDIANAPOLIS N e 08/14/2018.... | covorevereeerrerinnns | v 19,054,755 | ..couvereeeerierinenns [ coeeeieeissinsiieniens | serierssseessssssssssins | nessessssessssssssens | srsesiessssesenssssed (V1 TSRO IO 112,482 0
00-1102907 WESTERVILLE (0] USRI DR 09/07/2018.... | .... .15,446,884 ..98,873 0
00-1102911 TAMPA FLuoiirriines [ 09/05/2018.... | .... .24,090,348 .111,893 0
00-1102914.....ccvorriciinn PATCHOGUE NY oo [ 10/12/2018.... 28,546,529 0
00-1102920 ENFIELD (O} IS D 09/28/2018... | cooovrveericrirs 16,815,108 0
00-1102927.....ocvveirerrerins SANTA ANA v | CA e [ 02/01/2019.... v [ e 9,690,705 0
00-1102928..........covvverierirns LAKE FOREST.....ooivuriririerreesiriesieseesesesssssssessenssenens [O7. U B 03/18/2019.... OO (PP 5,831,330 0
00-1102929 CARSON (07 U D 03/11/2019.... OO (PP 5,443,117 0
00-1102936.... ...|SENECA........... [ O B 12/21/2018.... OO (PP 9,672,915 0
00-1102942.... e [NEW YORK ...t NY .o [ 12/12/2018.... OOV [PV 9,685,925 0
00-1102945........coovvvirirerin COCONUT CREEK FLuoiiiniines v 02/28/2019.... v [ e 32,037,511 0
00-1102953 ORLANDO FLuiriirriiies [ 03/18/2019.... OO (PP 3,895,480 ..31,736 0
00-1102965.........ovvvvnreerinn COLORADO SPRINGS CO.ovveres | v 02/28/2019.... | covorevererinriiens | v 14,561,750 ..66,124 0
00-1102966.... <. | SAN JUAN CAPISTRANO......coovvvreirrineinerinessssiseesseins (67 WU B 02/28/2019.... | .... .14,503,636 115,876 0
00-1102968.... ... |PHOENIX......... AZ..ooviins | v 02/27/2019.... | ... .10,037,500 0
00-1102970.....cnvvmeerrrcrinns OAKWOOD......couuvimiirrireiseesseise s sseees [C7. RN PR 04/12/2019.... v [ e 9,345,032 0
00-1102971......cvvercrciine ATLANTA......... [C7. R IR 04/12/2019.... [T 3,082,735 0
00-1102978 BURKE |/ W D 04/11/2019.... OO (PP 2,948,200 0
00-1102990 BOSTON MA. e [ 06/06/2019.... OO (P 4,635,830 0
00-1102991 SPRING HILL FLuwiriinriies [ 08/16/2019.... OO (PP 6,086,399 0
00-1102992.... ... |COLUMBUS........ocovviirrrins (€. IR 08/16/2019.... RN 4,423,295 0
00-1102997 ... | PITTSBURGH PA .1 08/01/2019.... | ... . .28,620,676 0
00-1103007.... ... |LOVELAND [0 - FOSUR I 07/31/2019.... RN 4,884,627 0
00-1103008 MASON......corvmrirrereerseeieirins (0] SV DR 07/3112019.... | covoreverevernerinens | e 11,120,654 0
00-110301 1. COLUMBUS........ccovvvvrrrinens OH..oovvvvves | v 09/20/2019.... JROT 2,976,558 0
00-1103036.... ... |SCOTTSDALE.........ccosvvurrrnnes LV AT B 09/30/2019.... | covorevereereriinns | v 16,625,955 0
00-1103043.... .| CHATTANOOGA N .109/18/2019.... v [ 3,976,428 0
00-1103044 SANDY ..ot (0] U D 10/15/2019.... OO (PP 6,859,620 . 0
00-1103047.... .. |CORAL GABLES.........ccoovvmiirisrirciins FLuwirireriiees [ 09/09/2019.... | covoevererirseiiinne | s 25,924,063 | ... | e | e | | snessenn0 | e | o 239,077 | v 239,077 0
00-1103052.... ... | SALT LAKE CITY. (U2 PSRRI R 12/13/2019.... v [ v 5,898,328 ceevrerneen0 s | 28,897 | 28,597 0
00-1103079 SEATTLE WA i | e 01/28/2020.... OO (PP 8,145,600 24,267 2 19,413 0
00-1103082 ... |ALBUQUERQUE.... . NM .109/30/2020.... v [ e 3,737,867 .18,481 0
00-1103086.... ... | TALLMADGE TOWNSHIP e (ML 12/06/2019.... OO (PP 4,914,542 0
00-1103093 OAKLAND (67 U B 12/16/2019.... v [ e 23,585,557 0
00-1103098.........ovvemrrrrinnn COMSTOCK PARK.......comiriiirierierireeiseisssisssseessessseens Mo [ v 12/06/2019.... OO (P 8,841,904 .44,390 0
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00-1103100.... ... |NEWPORT NEWS 11/2172019.... | ... .14,000,000 ..69,315 0
00-1103102 ... |NEW YORK .112/09/2019.... .19,589,359 .105,475 0
00-1103103.... ... | FAIRFIELD 01/10/2020.... 4,890,430 0
00-1103108........covvvvrierinn PHILADELPHIA 02/1412020.... | ccoooeverevinrrenns | o 9,857,921 | oo | v | e | e | e 0 0
00-1103110 CHERRY HILL 10/05/2020.... [ ..ooverrreriieni | e 11,065,797 | oo [ ererineiinsinsiesiens | ceviesiseesssssinsisessins | esssesssesssssssnssenns | sesessiessssesssssnseend 0 0
00-1103112....coverierins NEW YORK 01/30/2020.... | .... 6,726,592 | oo | e | e | e | e 0 0
00-1103118 WESTERVILLE 08/03/2020.... | .... 7,792,350 | oo | eeerneiseiesiesineens | e | e | e 0 0
00-1103122 WALPOLE........oovoriirierierieeereeisssserienienes 02/19/2020.... | covoreverevereriinns | v 10,223,176 | ..eoveeeeeeerierieeens [ ceeeeieeinsiserieniens | seriersseesssssssssssins | srersesssesssssssssenens | srseessessssessessssseed 0 0
00-1103128 CARY 03/11/2020.... | covoeveevineianne | e 4,932,944 | .o | e | e | s | et 0 . 0
00-1103137...conveirrierins BEAVERTON 06/01/2020.... | covoreververrriens | e 10,465,155 | ..covvevciecrierieenns [ e | v | s | s (V1 TOROORTITE IO 145,159 | oo 145,159 0
00-1103184 TIGARD 08/31/2020.... | ccooeverrinrienns [ v 9,590,898 | ....oueirirerinieiniins | e [ s | e | e (V1 TR IO 110,979 | v 110,979 0
00-1103187 LOUISVILLE 11/23/2020.... | ..ovveevvevrrvenn | s 4,000,000 [ coooerrrirrineiieriens | v | s | e | s 0 35,989 | ... 35,989 0
00-1103201.....ouvveeerricrinn SHOREWOOD HILLS................. 12/09/2020.... | ..ovvervrerrinninn | s 4,000,000 [ ceoorernernrineineriens | cereerineeeeinsinii | e | e | et 0 0
00-1103210.... ... | SAN DIEGO 12/22/2020.... | ..ovevvevrrer | s 6,200,000 | .voorvrrercereninnins | v | e | e | e 0 0
00-1103212.... ... | SIMPSONVILLE 03/31/2021.... | covoeevrerirneirnens | eevreeirseesseeesssseessesinsees | ereersesssnessessnsisees | sesssessesssessssessnsins | onsesssssesssessssessnnes | cesnsinsssessesssssssns | sessessssss s esieseas 0 0
00-1103214.... ... |MANCHESTER 12/1412020.... [ ..ovevvvevrcnns | eerirerirnnneee 10,000,000 | oo [ | e | s | e 0 0
00-1103219.... .. |PRINCETON..... 0171512021 | covoevireririeireeis | eeereeisseiseeissiseesiesisnees | errersessseessessnsisnes | seesssssesssessssessnsinns | onsesnsssessessssessnses | cosnssssssssssessssessns | sessssssssseessessseessas 0 0
00-1103225 AUSTIN 03/01/2021.... | covervireririreinnns | revirerirnrissesissrieniesesees | everiensiessesinneinens | sevsesiessesssesinnies | e | e | st 0 0
00-1103226.... ... | GREENFIELD 02/1812021.... | coverevvreririeiriees | eeerreeisseeseresssseessesissees | ersersesssnessessssesnees | sesssessessssssssessnsinns | onsesnsssessessssessnnes | cesnsisssssssessssessns | sesssssssss s esieseas 0 0
00-1103231.... ... | FAIRFIELD N [ 02/12/2021.... | covoevirerirseeinnes | e | creriessesseninniens | s | s | e | s 0 0
00-1103232.....ccvvrirerierins SAN DIEGO (67 WU B 04/08/2021..... | covoreevreririeiriees | eeereeisseessressssessesissees | ersersesssnessessnsesees | sesssessessssssssessnsenns | onsesssssessessssessnses | cesnsissssessesssssssns | sesssssssssesseseesnas 0 0
00-1103262 IRVINE (07, SO IR 04/30/2021.... | ... ceoe e [ [ | | s 0 0
00-9000144.......ccoovvererrrrrinn ROCK HILL..... [T D 08/01/2002.... TA,382 | cooreoeeieriseineiiiens | cevierineinessinsinsinns | onsesessessnsesessnnes | cesnsiess s | e 0 0
03-4000027........c0coverirriiriens NAUGATUCK.............. [ O ST I 07/30/2015.... 433,808 [ ..o [ | s | e | s 0 0
0299999. Total - Mortgages With Partial REPAYMENES. ... i ienes | iessssssssss sttt | nsesssnsansd 487714797 | oo (30,647) 0 24,267 (6,380) 0 49,647,211 , 0 0
0599999, TOtAl MOMGAGES. ........vevoeerieeiverrirerisrestieeieieesi ettt eiresesatas e s s es et s s sesiessnenieenienions | corerirerens 5,029,777,973 | ..coovvrvvrrrcrirnn. (30,647) 0 24,267 (6,380) 0. 200,143,510 | ....... 200,143,510 0 0
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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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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
Vista Credit Opportunities Fund 11-B, L.P........ccccovvenirrercree San Francisco. CA.... | Vista Equity Partners 06/01/2016.... |.... 20,690 | oo | e 1,737,026 .6.120
GSO Capital Opportunities FUN [].............cocririieieseieeseseeseiesieees WIlmINGton.......ccoveeenreernceeis DE.... | Blackstone Credit 06/03/2016.... | .... 190,339 | oo | i 4,697,868 | ...........0.230
Ares Private Credit Solutions, L.P. WIIMINGtON......oevvereereriesreienis DE.... | Ares Management...........ccvvrrvrirnreeinisnnereesnsinnes 06/23/2017.... 1,047,401 .10,080,741 | ........... 0.800
Vista Credit Opportunities FUnd I, L.P..........ooiiiiiircceseeeees s WIlmINGton.......ccoverenricrceis DE.... | Vista Equity Partners.... 05/10/2017.... | ... 10,253 | oo | e 1,020,676 .0.390
TCW Direct Lending VII LLC.........couurveuririerirerierereeissiserieniesiseseseenns Los Angeles. CA....| TCW Direct Lending 05/14/2018.... | .... 1,208,678 | ..o | o 1,546,533 | ...........0.730
ICG SDP Fund 4B........cccooovorrrneenne Grand DUChY........cceueerrrieieiis LUX.. | Intermediate Capital GrOUP.............cvuueruururmeermeinerieeiesiseesssisseesesssesssesssessssessesien 03/31/2020.... | covovrvirerini2 | eevierineineniseiseesesiseins | erreessenineis 2,173,105 24,412,165 | ..coooee 0.750
HPS Specialty Loan Fund V-L, L.P New York . INY.... [HPS Ir 1t Partners 01/25/2021..... | .ovovveeecni | e 1,560,000 | oo | e | e 8,640,000 .0.240
Ares Capital EUrope V........cocvovviriereeee e Wilmington.... ... | DE.... [ Ares Management............ccoeeueerrerrreesenrennneseenenns 06/11/2021.... | .... 2 4,578,826 | ...cooveeerereiieeeeieeine .34,421,174
HPS Specialty Loan Fund V, L.P. NEW YOrK. oo NY.... | HPS Investment Partners. 01/25/2021.... | covovvvnrenns 3 | i 7,632,116 | - ... .18,810,000
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - UNaffiliated..........c.cooriiiiioiiiiiiiieisiiiiiciieins et siessessesssensessessnsesssssssnsensenss | sserssssssansenee 13,770,942 | ..o 4,650,466 105,366,184
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Catalyst Fund Limited Partnership V............cooorrrniniriniseseceeeeeseee s TOrONO.....cvveeieeee e CAN. | Catalyst Capital Group, Inc 08/12/2015.... 500,000 | oo | s 3,477,037
Peppertree Capital Fund VI, LP. Wilmington.... .... | DE.... | Peppertree Capital Management 05/05/2016.... |.... 54,000 | coovvrrieirnieiersnieeenins | e 54,000
Dyal Capital Partners I, L.P New York.. ....|NY.... | Dyal Capital 09/30/2016.... | .... 169,412 12,263,301
Yukon Capital Partners [, L.P...........coviiiineesssiessssssse s Minneapoli .| MN... | YUkOn Partners.........cccoeviirereniieniinereenennns 07/18/2017.... AAAT5T | oo | e 3,886,440
Riverside Strategic Capital FUnd |, L.P........coooiiieeieesceeeeeeeseeeen e New York.. re [NY o L RIVEISIAB. ..ottt bttt 05/23/2017.... | .... 1,740,999 | oo | e 2,120,518
GTCR Fund XII New York.. NY [GTCR e 05/04/2018.... | ... 23 e e 175,346 | oo | e 1,704,652
Clearlake Capital Partners V.............cooeuririieireiseescseieseesssesse e eesssesnes Santa Monica..........ccevereeiererienenns CA.... | Clearlake Capital.........cccoerrvrrrerrrncenee 12/05/2017.... | cevoveernnn K T [T (ST 539,287 | .o | v 1,093,676
Dyal Capital Partners IV. New York.. ... |NY.... | Dyal Capital 06/11/2018.... | covvverivrend | e | ceveees 867,462 | ..o | e 8,997,170
Ampersand 2018 Limited Partnership............ccoeeereeieinrnrninenes s Boston .|MA... | Ampersand Capital............ccccccoven.. 10/30/2018.... | ... 23 | s | s 150,000 LR
Peppertree Capital Fund VII, L.P Wilmington.......ccccevervcinnviinins DE.... | Peppertree Capital Management. 11/28/2018.... | ..o 3 [ [ s 115,000 350,000
TPG Healthcare Pamners, L.P.........cc.ocurieiiiiesiesseesssessssssssessesesssssenis Fort Worth.... .| TX.... | TPG Capital 10/01/2019.... [ o3 [ e | e 212,004 | .o [ s 2,140,946
TPG Partners VIII, L.P . | Fort Worth.... . .... | TPG Capital 10/01/2019.... | .... " cerrrees | s 141,970 | oo | e 1,847,666
Navis Asia Fund VIII, L.P Grand Cayman..........ccoeeverereureenens CYM. [NAVIS.....corierieireirceieiseeee e seseeeeneees 06/11/2021..... | oo 3 TB4,841 | oo | e | e 3,300,000
ICG Europe Mid-Market Fund............ccoocvrvrvinnrnnne Grand Duchy. . | Intermediate Capital GIOUP...........c.uururrereirireiiesiee st ssssssseees 04/09/2020.... |.... 530,856 [ ..oveviiireeirieeeiineei | e 5,601,967
RiverGlade Capital, L.P.........cooirirereercreeeee s Chicago |l RiverGlade Capital 07/31/2019.... |.... 535,402 | .o | v 2,188,373
ZMC I, LPeeenae NEW YOrK. ..o NY....|ZMC 01/03/2020.... 19,801 | ovvvieeeeieeneieesienes [ v 2,063,877
Global Infrastructure Partners [V, L.P........ccccccoerernrrerninnns NEW YOrK. ..o NY.... | Global Infrastructure Partners 10/23/2019.... | .... 670,785 .14,306,222
Brookfield Infrastructure Fund IV............ Toronto. CAN. | Brookfield Asset Management...........ccvuuvririireriririrenieessssiessssessssssssssnens | oevesssnsenenns 11/05/2019.... | ... 2,376,273 | oo | ereereeeeieeinns 5,751,776
BIF IV Renewable Sidecar-B, LP . | Toronto . | Brookfield Asset Management.............oeuerreirerereeneieeeinenenseeeeessseseeseesenseseessssnes | evvessseeneenes 03/20/2020.... |.... 1,336,347 | oo | s 4,010,908
Whitehorse Liquidity Partners IIl LP . | Wilmington.... DE.... | Whitehorse Liquidity 10/30/2019.... o] ....1,396,396 2,591,657
MBK Partners FUnd V..o Grand Cayman. . | MBK Partners..........c.ccocverereene. 03/23/2021.... | .... 148,049 | oo | v | e 4,546,126
Peppertree Capital FUnd VIIE QP, LP........c.oviiiiiieissesseesseesieies . | Peppertree Capital Management 01/27/2020.... | .... 1,216,000 | oo | e 8,930,000
Vista Foundation Fund IV, L.P . | Vista Equity Partners.... 07/24/2020.... 544,319 2,130,757
L Catterton IX Offshore, L.P cee | CAttErtON PAMNETS.........coveieivieiccceceeece ettt esssenenns | everineieienns 05/22/2020.... | .... . 603,743 | oo | e 4,775,446
Ampersand 2020, L.P Boston MA... | Ampersand Capital...........cccccoeene 11/12/12020.... | .cooveeenvee K T [T ST 101,217 | e | e 4,260,174
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CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
One Rock Capital Partners I, L.P........c.cccoovrvervieienne. New YOrk........ccocovuevviecreeeicereinnns . | One Rock Capital Parners............cc.viueierireirieieeee et 06/21/2021.... | ccverrerne KT IO 1,312,863 | oo | et | e 4,887,137 | .......... 0.310
Altaris Health Partners V, L.P................. New York.. . | Altaris Capital Partners, LLC 04/27/2021.... | .... 68,207 | ..o | eereeeeeneeseeeeessreneeees | e 2,431,793 .0.100
FP S0lar FINANCE LP........coviiecieieceeeceeee ettt New York.. | FUNAAMENtal AQVISOTS........c.cveviieiereicecieeeee ettt eae st sensaenns | oeveverenaenns 07/30/2020.... | .ccoeveieine3 | oo | evereeerereeeenenn 1,521,800 | oo [ e 5,317,300 | ... 1.300
Silver Lake Partners VI, L.P........ooviieesseesss st ssessssssessessanes WIIMINGtON......oevvereereriesreienis . | Silver Lake............... 01/06/2021.... | covvverrend | corrvrirrirenirene896,509 | oo [ | e 4,584,308 | ........... 0.030
Whitehorse Liquidity Partners IV LP...........ccoirriniciisessesseeeiseesesiscen Wilmington.... . | Whitehorse Liquidity 11/2512020.... | covvreeene3 [ s [ e 1,880,307 | e | e 4,878,684 | ... 0.300
KH Aggregator LP..........ccccvennee. Wilmington.... ... | Whitehorse Liquidity. 11/2512020.... | cooovovreeeed [ e | s 17120 | oo | e 20,578 0.120
Mercato Partners Traverse IV QP, L.P. Salt Lake City......ccovvererrerriririenns UT.... | Mercato Partners..........c.cccceeeeererviererenncnee. 06/29/2021.... 300,000 | cevevieeieieeereieieeeieieeees | e | e 2,700,000 | .......... 1.000
TPG VIll Croc CI I, L.P .| TPG Capital 04/13/2021.... | .... 601,176 | ..o ER 0.110
EETF Sidecar I-A, LP.....ccoovevcirrieenne New York.. .| ENCap INVESIMENES.........coorrrririieiieeiseieiierias 04/28/2021.... | .... R T I 3,516,410 | covurereireeireineiierieninns | seereeineiesiesiees s | e 1,495,089 | ........... 0.400
EnCap Energy Transition Co-Investment Fund 1-A, L.P........cccocrvrninninerericinrreinns NEW YOrK. ..o . |ENCap INVEStMENES........ovvvererrrieireieieiiseieiienies 04/28/2021.... | ovovvernne 3. 2,238,213 | o | e | e 1,994,107
EnCap Energy Transition FUNd [-A, L.P.........ooiioieeee s Houston . | EnCap Investments 04/28/2021.... | ccvoeveeeen3 | e 6,783,215 | et | ctereeeieeeneie s | e 5,721,362
H.l.G. Europe Middle Market LBO Fund, L.P........cccovvvvimrnviirreisrnninns Grand Cayman. . |H.I.G. Global Capital Partners.. 06/22/2021.... | ... . 149,365 | .ovuervrrierrieeierinnienes | e | e 5,547,091
Nirvana Holdings | LP........cccccoviinnn. Dover. DE.... | Whitehorse Liquidity 06/29/2021.... | cooovvvvens 3 786,510 | ..o 547,000
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON SEOCKS = UNGFfIIALEN. ... vururiiiiiiiiiiiieiiiiiis otistisisasesesess st ess s es st ess s o888 e84 8880880888880ttt en st entsnnsnnss | crensnsssssonens 17,355,358 | ..oovovrereinnns 17,830,303 0 142,517,139
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
US Government Building Open-End Feeder 1 San Antonio...........ccuvrveeriririnniis TX.... |USAA Real Estate Company..........ccccouvenrienrin 03/01/2019.... | coverevirerirenes | e | e 112,343 LR
AEW Core Property Trust (U.S.), Inc. Baltimore.. AEW....ciieeeeeeiees 02/2172019.... | ovevieierees | e eeerniees | e 144,057 ER—
Crow Holdings Retail Fund, L.P ... | Crow Holdings Capital Partners. 04/01/2015.... | cevovvvirerines | cevreinernerisisnsensesseenes | cvve 22,210 880,511
Crow Holdings Realty Partners VIL........ Wilmington..........coevevrrnireeinnncen DE.... | Crow Holdings Capital Partners. 05/01/2015.... | .ovoeeeeeerens | correreeereenereeeseesseseeeees | evees 11,656 858,356
PCCP Credit IX, L. Dover. IPCCP 03/28/2017...... | covevveevirenes | cerrerierierinnississiienins | e 2,250,000 .20,031,000
Bell Institutional FUNA VI, LP......c..cuoiiicieiceesee et Dover. .| Bell Partners 06/15/2017.... | v | e | v 130,000 574,961
DivcoWest Fund V, LP. Dover. .| DIVEO WESE, LLC.....oeee e 06/23/2017.... | overveereiieies | e | eevnes 391,734 | oo | e 3,439,212
Waterton Residential Property Venture XI, L.P.........ocoeireninnireresceeeenne Dover.... .| Waterton Residential 1110312017 .. | e | e | v 177,323 | e | e 1,826,124
US Regional Logistics Program II, L.P..... .| Dover.... .|USRLPGP, LLC............ 01/1212018..... | coveevievireies | e | e 2,400,000 | ..o | s 9,400,000
Crow Holdings Realty Partners VIII, L.P......... Dover. . | Crow Holdings Capital Partners 09/2412018.... | .oooeeeeeerene | coreerereereeneineeeseeseeseeeees | eeees 30,022 | o | e 1,330,656
Dermody Properties Industrial Fund I, L.P. Dover . | Dermody Properties................... 12/27/2018.... | .... (605,524) EE
PCCP Equity VIll.......cvoreererenirerinns Dover. IPCCP s 09/18/2018.... | .... 1,492,112 [ o | v 5,075,507
Harrison Street Real Estate Partners VII, L.P..........ccccoovivieniireeisieenans Dover. ... | Harrison Street. 03/12/2019.... 812,481 | oo | e 2,427,372
Almanac Realty Securities VIII, L.P. Dover. DE.... | Aimanac Realty Investors 12/21/2018.... | .... 1,084,563 .14,029,958
Crow Holdings Multi-Family Build-To-Hold Fund, LP...........cccccccovniuniiinniiniinineiins .| Crow Holdings Capital Partners 06/25/2019.... | .... 556,313 781,034
HSREP VII Co-INVestMent, L.P..........ccoviiieiciseresscesseseeeie s . | Harrison Street 05/02/2019.... | .... 272,887 859,527
Bell Institutional FUNd VII, LLC.........cviiiiiieiriiceeesiesssiesssss s . | Bell Partners. 10/30/2019.... 567,264 5,315,494
Exeter Industrial Value fund V, L.P.........cccc.... . | Exeter Property Group. 10/23/2020.... | .... 1,200,000
Madison Realty Capital Debt Fund V LP . | Madison Realty Capital 03/2712020.... | .coovverrirees | e eissiens | e 884,748
Waterton Residential Property Venture XIV, L.P. . | Waterton Residential 12/10/2020.... 379,883
Dermody Properties Industrial Co-Invest Fund II, LP.. .| Dermody Properties................... 08/28/2020.... | .oooovveerirnis | covirerierinicsnissienienins | e 121,443
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Related Real Estate Fund 11, LP............ccoooeveveieceeeiceeeceeeieeae Dover. DE.... | Related FUNd Management.............c.coueuriueiieiiieinieieiseieie e 08/27/2020.... | .ovoveeeeeveees | oo | e 475,042 | oo | e 8,142,259 | .......... 0.520
DivcoWest Fund VI-A, LP.......... Dover. DE.... | DIVCO WeSE, LLC......cooiviriericereisereeeeeeseissssessiesienes 11/06/2020.... [ .ooovercerveins [ o | e A51,566 | ..vvvoerreerrierierieeiens [ e 4,228,956
US Regional Logistics Program IIl, L.P.... DOVET ... DE...|USRLPGP, LLC.......... 01/27/2021.... |. 8,287,500 | ..oouvvvrrireirerieriieeieens .72,887,500
Harrison Street Real Estate Partners VI, LP........cocovvvevirineinniincienns Dover. DE.... | Harrison Street 03/29/2021.... |. 289,339 | ..o [ e | s 5,896,394
Ares US Real Estate Opportunity Fund Il, L.P. . | Ares Management. 04/29/2021.... | cevovveeveernes | e 1,201,912 | oo | e | s 4,798,088
Oak Street Real Estate Capital Net Lease Property Fund, LP . | Oak Street Real Estate Capital, LLC... 05/27/12021.... | vevoeveevererens | o 1,838 | s .27,000,000
FrontRange Co-GP Property Fund, LP.........cccccovviririnnnnee. ... | FrontRange Co-GP Property Fund............ccoceruriricinnnnee. 04/30/2021.... |. 654,923 | oo | e | e 5,400,000
U.S. Strategic Industrial Fund Il LP Delaware. DE.... | U.S. Strategic Industrial FUnd Il GP LLC........cccoiiiiiiiiireiicisieisi s 06/14/2021..... | oo | cenee 2,483 | .10,000,000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............cccoooooiiiriiiininiiiiiss i 10,437,995 | ...cocveveee. 13,362,123 0 224,417,766
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
I NW REI (NLIC), LLC..........co.u.... Columbus | OH. | Nationwide Life Insurance Company 05/02/2016.... | .ooorererrrias | e 3,769,396 L
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated..........ccoviiiiiiiniiisiisiins v 0 3,769,396 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Pretium Mortgage Credit Partners I, L.P.........ccccovvirvrninerinnns Wilmington . | Pretium Partners 11/25/2014..... | .... ST T 64,045 .20,000,000
Pretium Residential Credit Fund II, LP New York.. . | Pretium Partners 04/21/2021.... | .... 4,976,105 | ..ooovovereeiiceecceee .20,023,895
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated...........cccociiiiiiiniiiiiiiniiiinns s 4,976,105 |...... 64,045 0 40,023,895
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Nationwide Affordable Housing Fund 53 - RBC Tax Credit Fund - 90 LLC................... Cleveland.........ccoccovevevriveierciennns OH... [RBC Tax Credit IV LLC.......c.ccooevvererrrerrirnne 10/30/2014.... oo | e | s 95,610 | oo | e 1,074,246
Ohio Equity Fund for Housing Limited Partnership XXV..........cccccovererinreneinernniinns COIUMDUS. ... OH... | Ohio Equity Fund GP XXV LLC 04/06/2015....  oooocvererireees | cerrerieeseriessisesiesieeens | e 580,535 | ..ouveurerrereereniseineris | verieeiinenienes 2,368,961
Nationwide Affordable Housing Fund 54 - Red Stone Equity Fund - 49 LLC................ Cleveland IRESP MM LLC....oiiiieisns st 11/12412015.... oo [ e | s 55,613 207,561
Alliant Tax Credit Fund 84 Ltd..........cccooevvrvrennee Palm Beach.. Alliant GP 84 LLC........c.cecvvevrvnnee 1202172015, e [ e | s 23,800 642,114
Nationwide Affordable Housing Fund 55 RBC Tax Credit Fund 95 LLC.........c.cccrvvnnee. Cleveland.........ccooceveveveivevereiennns . |RBC Tax Credit IVLLC......cccooeverrrererernn 02/1212016.... oo | e | e 203,930 454,376
Ohio Equity Fund for Housing Limited Partnership XXVI.........c.ccccoverernreneinnernniinns COIUMDUS.....cooeverrrrrineierieriiees . | Ohio Equity Fund GP XXVI LLC 07/2212018.... oo | cevreriseiseeiessiseeseniseens | ceeenes 457,010 | .oveorereereeinenerieseens [ e 1,743,668
OEF Nationwide Fund IV LLC.........cccccevvvrri. Columbus .| Ohio EQUItY FUNA INC....ovviiiiiciceises st nssseensesssenes | oevssssesenes 09/2212016.... oo | e | s 152,046 623,887
Nationwide Affordable Housing Fund 57 RBC Tax Credit Fund 98 LP.........c..ccoovunee. Cleveland........ccoovvvrinnieinncenn . |RBC Tax Credit IVLLC.......ccocovrerraereicenns 1012712017 .. o | v | e 3,724,342 460,964
3799999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffillated. ........oiiiiiiiiiin i sssssssanies sssssssssssssssassssas (L [ 5,292,886 (V] [ 7,575,776
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated
Nationwide Tax Credit Partners 2014 - C LLC.........ccoouiiniinniiniiiiciisicsiscisnis Columbus........covviiiiniiininiis | OH... | Nationwide Life Insurance Company. 08/22/2014.... | covovvviciian | o | e 92,111 S | o 100.000
3899999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated [ 92,111 0 0 ... XXX
4899999. Subtotal - Unaffiliated 46,540,400 | ...oooovvvrnnnn 41,199,823 0 519,900,760 |....... XXX
4999999. Subtotal - Affiliated.........covrurirririsiisrri s 0 3,861,507 0 0 [ XXX
5099999. Totals. 46,540,400 ..45,061,330 0 519,900,760 |....... XXX.......
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

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

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated

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

Clareant) (Channel Islands) JEY | Distribution 11/13/2014 | 05/14/2021 0 ..749,353 | - - 0

TCW Direct Lending LLC.........ccoovvvrriiiieiierineiseinne DOVET ... DE.. | Distribution. 03/20/2015 | 05/13/2021 0 om0 1,492,945 | . 1,492,945 | - - 0

Alcentra European Direct Lending Fund Il (fka:

Clareant) Kirchberg.........ccceuvvevines LUX | Distribution 09/17/2015 | 06/08/2021 | ....... 1,037,606 0| - 0

Vista Credit Opportunities Fund II-B, L.P......c..cccovun. San Francisco.................. CA.. | Distribution 06/01/2016 | 06/28/2021 | .......... 484,467 0. - 0

GSO Capital Opportunities Fund Il .| Wilmington.. .. | DE.. | Distribution 06/03/2016 | 06/30/2021 ...489,873 0 [ - 0

Guggenheim Private Debt Fund 2.0-, LLC.. . | Wilmington.. . | DE.. | Distribution 06/03/2016 | 06/29/2021 4,719,257 0 .. - 0

Newstone Capital Partners I, L.P..........cccovvrrrrrnnee Wilmington.........c.coevveenee DE.. | Distribution. 09/20/2016 | 06/18/2021 0 [ - 0

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

ICG SDP Fund 3B Grand Duchy.. .. | LUX | Distribution 03/22/2018 | 05/28/2021 (V1N I v 154,904 - 0

ICG SDP FUNA 4B........cooereiriiriririrsierissiieeienes Grand Duchy..........cocouue LUX | Distribution 03/31/2020 | 06/02/2021 (VI PRSPPI IOV 510,985 - 0

HPS Specialty Loan Fund V, L.P......ccccooiniinninniinnns NEW YOrk......coocenvinniinnns NY.. | Distribution. 01/25/2021 | 05/28/2021 {1 IR [P 276,593 - 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 (O I (U [ (O] [P | I 10,324,895 |....10,324,895 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Peppertree Capital Fund VI, LP... Wilmington.........ccvevinens DE.. | Distribution 05/05/2016 | 04/16/2021 0 .. ..193,504 | ........ 793,504 | - - 0

Yukon Capital Partners Il L.P..... . | Minneapoli MN. | Distribution. 07/18/2017 | 04/27/2021 (VN I 1,031,623 | 1,931,623 | - - 0

Riverside Strategic Capital Fund I, L.P.........cc.cccrernnee NeW YOrK......ocvvvvrvrenens NY.. | Distribution. 05/23/2017 | 06/18/2021 (1 [ SO PR 1,958,981 | ..... 1,958,981 | - - 0

Clearlake Capital Partners V. .. | Santa Monica.. .. | CA.. | Distribution. 12/05/2017 | 06/25/2021 0 .. ...744,609 744,609 | - - 0

Dyal Capital Partners IV. . |New York.... . [NY.. | Distribution 06/11/2018 | 04/16/2021 0 [ 84,193 | ..........84,193 | - - 0

Landmark Equity Partners XVI, L.P........cccccouvenernnennne Wilmington..........c.coeeevnn. DE.. | Distribution. 12/06/2018 | 06/18/2021 (V1 PRI IOV 378514 | ... 378,514 | - - 0

TPG Healthcare Partners, L.P............. Fort Worth... .. | TX.. | Distribution 10/01/2019 | 06/30/2021 (V1 EUORRITOPIRRTORN IOV 27,522 - - 0

TPG Partners VIII, L.P . Fort Worth... .. | TX.. | Distribution 10/01/2019 | 05/10/2021 0. 9,633 - - 0

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

Brookfield Infrastructure Fund IV. Toronto... .. | CAN | Distribution 11/05/2019 | 06/29/2021 0 [ - - 0

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

Whitehorse Liquidity Partners Il LP...........c.ccccoveeunen. Wilmington..........c.oveevn. DE.. | Distribution. 10/30/2019 | 06/30/2021 (V1 PRI IO 662,932 LR - 0

L Catterton IX Offshore, L.P............ . | Greenwich.. ..| CT.. | Distribution, 05/22/2020 | 04/14/2021 0. ...259,851 - - 0

Whitehorse Liquidity Partners IV LP. .. | Wilmington.. .. | DE.. | Distribution 11/25/2020 | 06/28/2021 - - 0

KH Aggregator LP . | Wilmington.. .. | DE.. | Distribution 11/25/2020 | 06/08/2021 - - 0

Fundamental Partners IV LP. Wilmington.. .. | DE.. | Distribution 12/11/2020 | 06/16/2021 - - 0

Forrest Holdings | LP . .. | DE.. | Distribution 03/15/2021 | 06/30/2021 - - 0

EETF Sidecar I-A, LP......covenceseieeiceenes New York.... .. |NY.. | Distribution 04/28/2021 | 06/15/2021 - - 0

EnCap Energy Transition Co-Investment Fund I-A, L.P] New York .. |NY.. | Distribution 04/28/2021 | 05/28/2021 - - 0

EnCap Energy Transition Fund I-A, L.P........ccoevveneee . | TX.. | Distribution. 04/28/2021 | 05/28/2021 - - 0

Nirvana Holdings | LP........ccoouiiiimiiniiniiscissiiiesiens DE.. | Distribution. 06/29/2021 | 06/29/2021 LR - 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........coccoooeiininninnnnnnnns 2,698,696 0 0 0 ....12,698,696 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

Boston Capital Intermediate Term Income Fund LLC... | Boston.... .| MA. | Distribution 11/01/2011 | 04/26/2021 0 30,126 | - - 0

Crow Holdings Retail Fund, L.P... . | Dover.. DE.. | Distribution. 04/01/2015 | 06/17/2021 0 .110,975 | - - 0

Crow Holdings Realty Partners VII... .. | Wilmington.. .. | DE.. | Distribution 05/01/2015 | 06/30/2021 0 rreene.06,697 | - - 0

Strata Fund 25 Lessee LLC..........ccocovrumreneinriinneinns Chapel Hill........ccccoocunnienne NC.. | Distribution. 06/30/2015 | 04/23/2021 0 oo | 191,842 | i 191,842 | - o - 0
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Statement as of June 30, 2021 of the NATIONWIDE LlFE |NSURANCE COMPANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
Nationwide Sol 1 LLC Washington............c.ccoeueee DC.. | Distribution. 07/21/2016 | 05/03/2021 | .......... 299,881 (V1 PRI IOV 299,881 | ........ 299,881 | - e - 0
Pretium Residential Real Estate Fund II, L.P............... NeW YOrK.......cocvevrveerennns NY.. | Distribution 09/01/2016 | 04/23/2021 | .......... 249,374 (V1 ORI IOV 249,374 | ... 249374 | - s - 0
US Regional Logistics Program, L.P.... Dover.. .. | DE.. | Distribution 10/18/2016 | 05/21/2021 ...396,324 0 ...396,324 396,324 | - - 0
Exeter Industrial Value Fund IV, L.P.... Dover.. . | DE.. | Distribution, 10/24/2016 | 06/29/2021 ...585,098 0 ...585,098 585,008 | - - 0
PCCP Credit IX, LP......oovoeeieercereiieeieeeeissiseenns Dover. DE.. | Distribution. 03/28/2017 | 06/24/2021 3,096,000 0 - 0
Waterton Residential Property Venture XIII, L.P.. Dover.. .. | DE.. | Distribution, 11/03/2017 | 05/14/2021 11,184 0 - 0
Harrison Street Real Estate Partners VI, L.P... Dover.. .. | DE.. | Distribution 08/09/2017 | 06/30/2021 0 - 0
Nationwide Sol 2 LLC Washington..............ccc..... DC.. | Distribution. 07/19/2017 | 05/03/2021 0 - 0
Crow Holdings Realty Partners VIII, L.P.. Dover.. .. | DE.. | Distribution 09/24/2018 | 06/30/2021 0 - 0
PCCP Equity VIII Dover.. . | DE.. | Distribution, 09/18/2018 | 05/21/2021 0 - 0
Bell Institutional Fund VII, LLC.........ccccovvvvernririrninne Dover DE.. | Distribution: 10/30/2019 | 04/27/2021 0 - 0
Oak Street Real Estate Capital Fund V, LP. .| Dover.. .. | DE.. | Distribution, 11/16/2020 | 06/15/2021 ...103,754 0 ...103,754 - - 0
Madison Realty Capital Debt Fund V LP . | Dover.. . | DE.. | Distribution, 03/27/2020 |06/15/2021 | ..........182,850 0 ceerenn 182,850 - - 0
Related Real Estate Fund I, LP.........c.cccoovvvnniineunnee [D16]17:Y SO DE.. | Distribution. 08/27/2020 |04/30/2021 | .......... 462,998 (VI ORI IOV 462,998 LR - 0
DivcoWest Fund VI-A, LP.......cooiiiniiiiniiisiiisiins DOVE.....cviiiniinniiciines DE.. | Distribution. 11/06/2020 | 06/25/2021 | ............ 81,637 0 81,637 LR - 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated..............coccoioiiiiiiiioiecis s 8,639,364 0 0 { ] (] (L] 0 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[ Nw REI (NLIC), LLC... .| columbus... ... | oH. | Distribution [ 0510212016 [ 0613012021 | .....20,000,000 0 ...20,000,000 | - - 0
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affillated. ..........ccoiiiiireiisiisnssssssississssssssssssssssssssssssessessne | eres 20,000,000 0 0 (L] (U I (L] 01... 20,000,000 |....20,000,000 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
[ Pretium Mortgage Credit Partners I, L.P.. . [Wimington.. .. | DE...| Distribution [11/25/2014 [ 0612912021 | ......3,691,048 0 3,691,048 | ....3,691,048 | - - 0
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated............cocooiiiriieieieecese s 3,691,048 0 0 0 ......3,691,048 | ... 3,691,048 0 0 0 0
4899999. Subtotal - Unaffilidted...........cviiiiiiiiiii s 35,354,003 0 0 0 [0 [ |0 | 35,354,003 |....35,354,003 0 0 0 0
4999999. Subtotal - Affiliated.. 20,000,000 0 0 0 ....20,000,000 | ....20,000,000 0 0 0 0
5099999. Totals 55,354,003 0 0 0 |0 [ 0 | 55,354,003 | ....55,354,003 0 0 0 0
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Statement as of June 30, 2021 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
Bonds - U.S. Special R e and Special A

3132DW  BY 8 | FHLMC Pool #SD8155 2.000% 07/25/51.......cccovvvrveririnrineiiienines 06/29/2021........ Morgan Stanley & CO LLC.........viiiiiiiieiiriciseiieseseeissiesesssissssserns | sesieesesssiss s bbb sb s | seresssbss s 50,550,781 | ........... 50,000,000 80,556 [1.A

3140LQ  AJ 9 |FNMA Pool #BT1808 2.500% 06/25/57........ccvveurerererererernerreenns 06/29/2021. Barclays Capital INC.........c.ccocvrrvenncs 51,763,672 50,000,000 | ..oovvnrererereerenrneinseiseriens 100,694 |1 AFE....comiivinnns

594698 SJ 2 | Michigan St Strategic Fd Rev-Water & SEW...........ccviuvreririnirininiiersineeississessienens | v 06/23/2021. CHIGIOUD. ..ot ..9,220,000 ..9,220,000 1.DFE

79766D  TW 9 | San Francisco Aprt-A TXbl SEr € 3.345%.....c.oviuiieiriieceisiecrc s scieeneesessesnsennes | aeesesensennens 04/08/2021........ Goldman Sachs & COMPANY........cciuiiereiarierreeseesrisesseeessresserssesssssssesssassessesssssnss | cesssessessssssessesssssssesssssessssessesansessessees | aeressessessnssssesssssssessessssneas ,000,000 | oo ,000,000 1.EFE

3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES. ... iuirriuiisiieiereristeesiierians | teressssssseasssssssss s serssss st ssb st senssnsseses 115,534,453 | oo 113,220,000 [ .o 181,250 XXX

Bonds - Industrial and Miscell

000000 00 0 |Gerson Lehrman Group Nt 5.750% 12/15/2........cccevruirmrneirerniisiniserssiseecesissins 05/01/2021........ TaX FIEE EXCRANGE......couuieuiiriiiiciei ittt | ebisbse bbbt eniesines | foestsbess et 1,759,560 | oooveviceieeceeeeeeees 1,770,808

024836  AF 5 | American Campus CMNTYS Sr Nt 2.850% 02.... 06/30/2021. VBTHOUS. ...ttt | ceseees bbbttt | eesees et 13,516,561 13,185,000

024836  AG 3 | American Campus CMNTYS SrNt 3.875% 01.... 06/08/2021. VHHOUS. ..o ss s s s esssnnesas | soiesssessissssesseessssesssessaesssssseesssesssanns | soiessssssasssaies s sses e 21,814,973 19,900,000 .

02665W  CE 9 | American Honda Fin Sr Nt 3.500% 02/15/..........cverrerrrinirierierieeirneenns 04/08/2021........ GOldMAN SACNS & COMPANY..........cuuuirerrirreriesreiairieriesteseseesesisess st essesssee | cebssessessessseees s st esessebenns | seessesssesss st s eesessees 3,315,270 3,000,000 16,625

02665W DL 2 | American Honda Fin St NtMTN  1.200% 07........ccoovrvimiiniiieiininnicenis 04/08/2021. Goldman Sachs & Company. ..2,009,740 2,000,000 6,267

02665W DW 8 | American Honda Fin SrNt 2.000% 03/24/...........cccvverrvemrieerierierirneenns 05/26/2021. Various 21,207,343 | ........... 20,936,000 45,996

02666T  AC 1 |American Homes 4 Rent Sr Nt 2.375% 07/.... 06/30/2021........ VBIHOUS .11ttt | Heseees e bbbttt ees | eebeeb et 24911878 | ........... 25,211,000

035229  CQ 4 |Anheuser-Busch Cos Inc SrNt 5.950% 01.......covvvuverevncenrrniiererreeerenes 04/08/2021. Goldman Sachs & Company. 810,000 11,647

035240 AN 0 |Anheuser-Busch Inbev Worldwide SrNt 4..........ccooviviieiiieiceeccee e 04/08/2021. Goldman Sachs & Company. 10,900,000 | .vovecvericieeeeee e 246,522

035240 AP 5 | Anheuser-Busch Inbev Worldwide St Nt 4.........cooviviiniiriieeiseceiss e 04/08/2021........ Goldman Sachs & COMPANY.........criiirirrieinirrieisssseessess et sensns 8,600,000 200,846

038222 AL 9 |Applied Materials Inc Sr Nt  3.300% 04/. 04/08/2021. Goldman Sachs & COMPANY..........cviuiririiirirniiiirerisieeesiserseesieresssssesesinss | ensiseeesnsissesssssssessessssnssessessees | evinsesnesesnsnesssessessessnesnesss 3y 303y 240 | wvviiivciieiniieissieeiein 3,000,000 3,025

045054  AJ 2 |Ashtead Capital Inc SrSec Nt 4.000% 0........vvurererrrvrirerieieirseieiesisseessessssssessessns | rereeseneenns 04/08/2021. Goldman Sachs & Company. 2,000,000 35,778

045054 AL 7 |Ashtead Capital InC St SEC Nt 4.250% 1.....vveieirieieeieieincieie e eeseeessnesssesees | ceeneeeseinnens 05/04/2021........ Wells Fargo Securities LLC 690,000 4,421

059165 EN 6 |Baltimore Gas & Elec CO St Nt 2.250% 0........ovvvvvrveererinrinirnirssieisssisiesssssesssssnens | vevesssneenns 06/07/2021. JP Morgan Securities LLC

06051G  JB 6 |Bank of America Corp Fix to FIt SrINt.......coovoieiirieeecee s 04/08/2021. Goldman Sachs & COMPANY........ccoueirrirrieieiririieiereieereieisssessesesssssnsesessssenns | cnsserssssssessesssssssssessessssessessessnsesessnes | snessessessssssessnsensessesnensss AT A0 | v 8,400,000 | o 110,318

06051G  JP 5 |Bank of America Corp FiX t0 FIt SENL.......ccvviviieieirieseesee s 04/08/2021. Goldman Sachs & Company.

092113 AQ 2 |Black Hills Corp Sr Nt 4.350% 05/01/33... 06/23/2021. JP Morgan Securities LLC ..1,100,000

09261W  AG 9 |Blackrock DLF IX Nt Ser C  3.686% 07/21 06/03/2021. DiMECL. ..ot 999,020

09261W  AJ 3 |Blackrock DLF IX COL Ser2020-1 CID 4....c.ovveeermvvenerrerreereeieenns 04/28/2021. 531,916

097023  CP 8 |Boeing Co SrNt 3.250% 02/01/35, 04/27/2021. Barclays Capital Inc.. 350,000 2,767

097023 CW 3 |Boeing Co SrNt 5.805% 05/01/50 04/13/2021. Goldman Sachs & COMPANY.........cceviererrerreiriieriesiesesseesssssess s 10,000,000 | ovovverveermerrerieeereerenieenns 264,450

097023  DC 6 |Boeing Co SrNt 3.625% 02/01/31 04/13/2021. Goldman Sachs & Company.

10373Q BG 4 |BP Cap Mkts America Sr Nt 3.000% 02/24 04/08/2021. Goldman Sachs & Company.

10373Q  BL 3 |BP Cap Mkts America Sr Nt 3.633% 04/06 04/08/2021. Goldman Sachs & Company.

10373Q@  BM 1 |BP Cap Mkts America Sr Nt 1.749% 08/10. 04/08/2021. Goldman Sachs & Company.

10373Q  BP 4 |BP Cap Mkts America Sr Nt 2.939% 06/04 04/08/2021. Goldman Sachs & Company.

10373Q  BQ 2 |BP Cap Mkts America Sr Nt 3.379% 02/08 04/08/2021. Goldman Sachs & Company. 515,000 3,094

11135F  AS 0 |Broadcom Inc Sr Nt 4.300% 11/15/32 06/08/2021. Various 24,552,000 | ..o 169,492

11135F  BD 2 |Broadcom Inc Sr Nt 5.000% 04/15/30. 04/08/2021. Goldman Sachs & Company. 800,000 19,667

11135F  BH 3 | Broadcom Inc Sr Nt 2.450% 02/15/31 04/08/2021. Goldman Sachs & Company. 800,000 4,519

124857  AX 1 |CBS Corp SrNt 3.700% 06/01/28 04/08/2021. Goldman Sachs & Company. 60,587

1248EP  CJ 0 |CCO Holdings LLC SrNt 4.500% 05/01/32........ccceverreemerrcrinrerrirneenns 05/04/2021. Various 27,364,000 | oo 135,260

1248EP  CK 7 |CCO Holdings LLC SrNt 4.250% 02/01/31........cccoverrvemnerierireeernireenns 04/27/2021........ VIHOUS. ..ottt nsensssnsssnnins. | sorneesssssssssnessessssssnssssssssssnessensnees | svsnenenssnssnssnessessseeessen:0.8048 18 | ivtrivirisiiieiiiessseresiseennd 6,759,000 65,159

1248EP  CN 1 |CCO Holdings LLC SrNt 4.500% 05/01/32........cccvvermmvemrirerinrerrirneenns 05/13/2021. Tax Free Exchange ..9,208,591 9,033,000 13,550

126307  BF 3 | CSC Holdings Inc SrNt 3.375% 02/15/31.........ccomrruverreriniereriscrienis 04/22/2021. CHIGIOUP. ... 786,425 830,000 5,525

126307 BH 9 |CSC Holdings Inc Hgh Yid Bd 4.500% 11/....... 06/18/2021........ VBIHOUS. ...ttt | Hbiebbses bbbttt | Sbsesten et 8,093,273 8,090,000 13,741

12737#  AA 9 | CSFV Core II, LLC Ser2021A SNt 2.77.....ocvuerviieiriieieeieereseiessesesseesesseseneens 04/01/2021. US Bancorp INVESIMENES INC.......c.uvvurieuiiriirrirceiissiiesiesissesseissssessenssenens | serssesssessssessssssssssessessssesssessssssesies | sesesesssesssssssesssssssnessnenes 25,000,000 25,000,000

130789  #A 8 |California Wtr Svc Co 1st Mtg Bd Ser ZZZ 05/11/2021. Bank of AMENiCa BISD DEAIET...........c.uuverreriiieneiieriesisseesssissesseessesssseesssssans | sesssesssessssessssssssssessssesssesssssssssssesssans | sesssessssesssssssssssssesssannes 12,000,000 12,000,000
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Statement as of June 30, 2021 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
131347  CM 6 | Calpine Corp 1st Lein HY Nt 4.500% 02/..........ccovrvmermerirmrercrrscriernnns 06/18/2021........ VBIHOUS. ...ttt | sorneessssssssnessessesssnssssssssssssessessnnes | svsnssenenssnssnsssnensesssseeseess 2y 188y 110 | oevrreesseeserssesssnensenssseenns 2,154,000 32,853 [3.AFE
14312H AU 0 | Carlyle Global Mkt Strategies CLO Ser 20..........cc.coevuririinniineiiieiiissicicesiseeienes 04/23/2021........ JP Morgan SECUMtIES LLC.........cvviiririiriiersniseienssiseiensssssssssssssnsiens. | resssnessnsserssssenssssssessssnssssenonns | sonsnssnerssnsesesessessneeen @9, 100,000 [ v 43,700,000 1.AFE
14312H AW 6 | Carlyle Global Mkt Strategies CLO Ser 20...........oerurrunreerereineineeeneeseieeseesesseeeseenees 04/23/2021. JP Morgan SECUMtIES LLC..........creirireieereeireieieeeseieseiseesssssssesesssessesnnens | esseseensssssessesssssssssesssssssessesssssssessenns | snesresssssnessessessssessessenness 22y 180,000 | ooviivioiieinsseeeiseseeas 24,150,000 1.CFE
14312H  AY 2 | Carlyle Global Mkt Strategies CLO Ser 20........c.ooeumerermrineirerneiseeieisssssesenieens 04/23/2021. JP Morgan Securities LLC 8,000,000 1.FFE
14448C AL 8 | Carrier Global Corp SrNt 2.700% 02/15........... 04/29/2021........ VBIHOUS. ...ttt e 9,835,000 45,092 [2.CFE.....ccouvmurrnnns
14448C  AQ 7 |Carrier Global Corp SrNt 2.722% 02/15.. 05/10/2021. VAHOUS. .+ se e ev e eeesees e s s eseseseseseessesesesssesesesesessesesesssssesesssssasesseneses | vereresseseessssessesseresessesessssessesseresiesses | coreenreeeesseessereeessisnieneren 21,354,421 | oo 20,900,000 98,015 [2.CFE.vomvircievrr
14448C  AS 3 | Carrier Global Corp SrNt 3.577% 04/05........... 04/08/2021. Goldman Sachs & Company. 900,000 626 |2.CFE
14879E  AH 1 |Catalent Pharma Solution Sr Nt 3.125%............. 06/18/2021........ MarketAxess 500,000 5,208 [4AFE.....nne.
149791 AP 0 | Cayuga Park CLO CLO Ser 2020-1A Cl AR.......coconirmerireereriseesesiserieninenes 06/28/2021. BNP Paribas Securities Corp.. 58,500,000 | ........... 58,500,000 1AZ
149791 AS 4 |Cayuga Park CLO CLO Ser 2020-1A CIB1R.......cccoviiuiiiniiniiiciiierissccieseeis 06/28/2021. BNP Paribas Securities Corp.. ..8,300,000 8,300,000 1.CZ
161175  BL 7 |Charter Comm Opt 1st Lien 5.375% 05/01.......... 04/08/2021........ GOldMAN SACNS & COMPANY.........ccuuuirerrirreriesresairieriesieseseesessssss st ensesssee | cesseessessessseees bbb ss e esessesnns | seessessseess st ssiessees ,060,938 | . 900,000 21,634 [2.CFE...civirrnir
161175 BN 3 | Charter Comm Opt 1st Lien 5.750% 04/01.. 04/08/2021. Goldman Sachs & Company. 2,666,071 | ..o 2,163,000 3,800 |2.CFE..
161175  BY 9 |Charter Comm Opt 1st Lien 3.850% 04/01.. 04/08/2021. Goldman Sachs & Company. 2,500,983 2,700,000 3,176 |2.CFE.. .
171484 AE 8 | Churchhill Downs INC StNt 4.750% 01/1......ccvuiurriirineirsneineieesieseeesseessesiaees 05/17/2021........ JP MOPGaN SECUMHES LLC.......ouuvvuiiririireiieiieiieeis it sessssienes | sssesssessseesanssss s ss s ss s ssssissssennes | sbssssesssessssessasssesssenssenes 1,126,875 | oo 1,090,000 4AFE..n.
174610 AV 7 | Citizens Financial Group SrNt 2.638%........ccccvvevrerernerrenreerieieinians 06/02/2021. VAHOUS. ...ttt 17,410,000 2BFE..
174610 AW 5 | Citizens Financial Group Sub Nt 2.638%. s 06/30/2021. Tax Free Exchange 17,410,000 . 2BFE.. .
20030N  BH 3 |Comcast Corp SrNt 4.250% 01/15/33........ccoovvrierimreiniirieiinerienes 04/08/2021........ GOldMan SAChS & COMPANY..........cvuuvirrirrirriiiessiie et esessessrsses | sebiesieses st sessssese s | oesiserssesssn s esseestenes 13,374,252 | oo 11,400,000 | ovoovvrieierieneeieeiseine 117,087 |1.GFE ..o
20030N  BU 4 |Comcast Corp SrNt 3.400% 07/15/46.........coovveviermrririrniircircisiienns 04/08/2021. Goldman Sachs & Company. 24,650 |1.GFE.....ccocvvrrirn
20030N  CC 3 |Comcast Corp SrNt 3.969% 11/01/47 ..o 04/08/2021. Goldman Sachs & Company. 33,761 |1.GFE
20030N CG 4 |Comcast Corp SrNt 4.049% 11/01/52......covuevueeernrrrinireirieireinees 04/08/2021........ Goldman Sachs & Company. 18,108 [1.GFE.....cccovvvrrenne
20030N CM 1 |Comcast Corp SrNt 4.700% 10/15/48........coovrererernrirrinrirerinisnieens 04/08/2021. Goldman Sachs & Company. 8,500,000 196,421 |1.GFE..
20030N  CU 3 |Comcast Corp SrNt 4.250% 10/15/30........ccemvrmmererrerenireereerineeienes 04/08/2021. Goldman Sachs & Company. 613,000 12,809 [1.GFE..
20030N DG 3 |Comcast Corp SrNt 3.400% 04/01/30.......cvmrvrrererrririrnrieirirsneenns 04/08/2021. Goldman Sachs & Company. 1.GFE..
20030N DM 0 | Comcast Corp SrNt 1.950% 01/15/31....c.comivmrircierririrnireicierienes 04/08/2021. Goldman Sachs & Company. 1.GFE..
207597 EN 1 | Connecticut Lt & Pwr Co 1st Mtg Bd 2.0 06/21/2021. Goldman Sachs & Company. 1.EFE
21036P  BE 7 |Constellation Brands Inc Sr Nt 3.150% 04/08/2021. Goldman Sachs & Company. ..845,680 800,000 2CFE. .
210795 PZ 7 |Continental Airlines InC LBASS EETC S€r......c.cocvvurvivvrneiernrinninsiesississnnenns 04/23/2021. Jefferies & Company Inc ..293,628 277,663 2.CFE
22003B  AM 8 | Corporate Office Prop LP SrNt 2.750%................ 04/08/2021. Goldman Sachs & Company. ..8,996,588 9,200,000 2CFE .
22966R  AF 3 | Cubesmart LP SrNt 3.000% 02/15/30. .. | 06/11/2021. Various 17,439,317 16,730,000 2BFE..
22966R  AG 1 |Cubesmart LP SrNt 2.000% 02/15/31. . | 06/08/2021. JP Morgan Securities LLC ,737,500 ..7,000,000 2.BFE.
24703D BC 4 |Dell Int LLC / EMC Corp 1st Lein 6.100 04/08/2021. Goldman Sachs & Company. ..3,649,860 3,000,000 44,225 |2.C FE..
25179M  BA 0 |Devon Energy Corp SrNt 4.500% 01/15/3........ccmieeriririreineiernnireeserseise e 06/10/2021. Tax Free Exchange 326,119 324,000 5,873 [2.CFE..
25272K  AK 9 |Dell Int LLC / EMC Corp 1st Lien 6.020 04/08/2021. Goldman Sachs & Company. 2,500,000 48,913 [2.CFE..
25278X AN 9 | Diamondback Energy Inc Sr Nt 3.500% 12........... 04/08/2021. Goldman Sachs & COMPANY..........ccrierrriiereriniirireriesisesenisessssesieresssneesesinne | esinseressesssssessssssssessesssssseesessnnenes | evonssnnsensseseessenssessessssresse 15880, 110 | tvvirivucesessnessesseneesserinrenes 1,800,000 22,925 |2.CFE
25278X AR 0 |Diamondback Energy Inc SrNt 3.125% 03. 04/08/2021. Goldman Sachs & Company. . 7,400,000 | oo 11,094 [2.CFE.....cccoornivirnns
254687  FL 5 |Disney Walt Co SrNt 2.000% 09/01/29... 04/08/2021. Goldman Sachs & Company. ,533,702 ,544,000 3,517 |1.GFE
254687  FQ 4 |Disney Walt Co SrNt 3.800% 03/22/30... 04/08/2021. Goldman Sachs & Company. ..7,414,902 6,600,000 13,933 [1.GFE....civvvinn.
254687 FS 0 |Disney Walt Co SrNt 4.700% 03/23/50... 04/08/2021. GOldMAN SACNS & COMPANY.........cvuurirrerrersrierieriereeseseesssssse et esssssessssas | serisesssneesssssssss st ss s sssssessentses | oestsesssssessesssssssessenes 3,294,493 2,587,000 6,417 |1.GFE..
254687  FX 9 |Disney Walt Co SrNt 2.650% 01/13/31............ 04/08/2021. Goldman SACHS & COMPANY..........cuuiirireieiiireiieiieirerisisisess s ress st ssesiee | soesitesesssb s bbbt seres | toresbesbess s b st 19,565,820 | ..coocvvrvrirrierricenis 19,000,000 | ..ovoverieireieeieeerieenine 124,476 |2.AFE..
254687  FZ 4 |Disney Walt Co SrNt 3.600% 01/13/51............ 04/08/2021........ GOldMAN SACNS & COMPANY........uurvurrirrereereiirierie s eseseessessesssessessessssssans | sessessessssess st ssssenies | oestsessssessssssessessssentenes 11,976,690 | oo 11,000,000 | ovovvvnererierieeeenieeneniaa 97,900 [1.GFE ..o
25470X AW 5 | Dish DBS Corp Sr Nt 5.875% 11/15/24 06/18/2021. Various W1071,245 | 1,000,000 [ .ooovevererrieieiierierireeieens 21,215 [4.CFE .o
26245X AL 1 |Dryden Senior Loan Fund CLO Ser 2020-86A......... 06/10/2021. Goldman Sachs & Company. ..6,650,000 6,650,000 1.AFE
26245X  AS 6 | Dryden Senior Loan Fund CLO Ser 2020-86A......... 06/10/2021........ Goldman SAChS & COMPANY.........ouuiuririiiiereriiiriresierses e ensesens | soebesssess e sss e es e nenis | sebsessesssesensesssssenteses 8,350,000 8,350,000 1FZ
26252V AS 0 |Dryden Senior Loan Fund CLO Ser 2020-77A......... 05/14/2021........ BNP Paribas SECUMHES COMP........vuiuireiriirireieintirisreeieisseeeeseisesseesssssssessensens | cesssesseesessssessessssssesssssessssessesssssssessnes | sesessessesnessssessessssessesesess 1,100,000 | covoeereeiereeereeeeeees 1,100,000 1.AFE
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26252V AU 5 |Dryden Senior Loan Fund CLO Ser 2020-77A......... 05/14/2021........ BNP Paribas SECUMHES COMP.......vuruerreieriieicireieiseeeiresneseeseesssessessessssssessssssies | coeesessesssesssssessssessessssssessssessssessesanes | sesassessesseessassessessssessesseeeens 600,000 600,000 1.CFE
26252V AW 1 | Dryden Senior Loan Fund CLO Ser 2020-77A......... 05/14/2021........ BNP Paribas SECUMHES COMP........vvuruuiuriiriiiiriiiiieiisisiesssieiessssiessesssissseses | nsssssessessssssessssssses s sssssssesssssssnes | essesssssessesssssessesssssasseses 1,500,000 | .o 1,500,000 1FFE
26441C  BL 8 |Duke Energy Corp SrNt 2.550% 06/15/31.......ccuuervmermererrereniseiserinenienes 06/07/2021. Bank of AMerica BISD DEAIET...........c.cererrerrieimerieriseseseessssssessessesesseesssians ..2,296,964 2,300,000 2.BFE
28501*  BE 4 |Electric Transmission TX LLC SrINESEI A.....couiviiiieeieieieieieeseiese e | envensneeines 06/15/2021. Mizuho Securities USA Inc, 10,000,000 | cooveovrereieirieieeieiiens 10,000,000 2AZ
29273R AR 0 |Energy Transfer Partners Sr Nt 6.500% 06/08/2021........ JP MOrgan SECUMLIES LLC........c.ovieeiirieiciriieieeeisese e eseesesessesseseesessssessens | resessesssesssessseessssessessssssesssssesassessesns | sesssessessssnsssssessessssessesnses 3,127,499 | oo 2,450,000 | .ooooeoeereeeeee s 57,065
29273R  BJ 7 |Energy Transfer Partners Sr Nt 6.125% 06/08/2021. JP Morgan Securities LLC 10,249,327 8,292,000 246,889
29278N  AE 3 |Energy Transfer Partners SrINt Ser30Y........covoivrirrerinieneeeieseeseeeeesesseseeneenes | seeveseenseneens 06/08/2021. JP Morgan Securities LLC 4982918 | e 4,050,000 | oo 118,125
294429  AS 4 |Equifax Inc SrNt 3.100% 05/15/30........ccumrreurrerrereirneineisneiieseesisseesseissesessesseeens 04/20/2021........ VHHOUS. ...t enis | Hbiess bbbt | Shies e 7,023,673 6,690,000 88,954
30231G AW 2 | Exxon Mobil Corp SrNt 4.114% 03/01/46........ 06/08/2021. JP Morgan Securities LLC 3,848,618 3,364,000 38,059
30231G BG 6 | Exxon Mobil Corp SrNt 4.327% 03/19/50........ 06/08/2021. JP Morgan Securities LLC 8,999,433 7,459,000 | covoerrervirieiereeieeecieienins 72,619
30231G  BK 7 |Exxon Mobil Corp SrNt 3.482% 03/19/30........ 06/08/2021........ JP MOrGan SECUMHIES LLC.........everrerieiiieerierierieesseissisesiessesesssesssssssnsens. | coreeesesssssssessess s seesssssssssessenssenes | seseessssssesssesssesssessssssns 27,198,463 | ..o 24,434,000 | ..o 191,428
30260G  AA 4 |FIC Funding LLC LBASS Ser 2021-1A CI A 04/06/2021. Amherst Pierpont 1,885,917 | oo 1,886,000
31428X BN 5 |Fedex Corp SrNt 4.400% O1/15/47.........ovveriererieiirineiesriesiesisseessssisssiesseess s 04/08/2021. Goldman Sachs & Company. 5,205,015 4,500,000 | oooorerrirrereninienienis 47,850
31428X  BZ 8 |Fedex Corp SrNt 4.250% 05/15/30.......ccvummrrimrerierreineieeiseeeiesiseissssissssessesesenens 06/17/2021........ VBIHOUS ...ttt 14,438,000 | oooovvrrireiieiienieeeeeneine 169,052
31428X  CD 6 |Fedex Corp SrNt 2.400% 05/15/31.........vvvmerirrerieiirineiesiierieseseessssissriesseeesenens 04/20/2021. Wells Fargo Securities LLC 10,000,000
33834D  AA 2 |Five Corners Funding Trust StINt 2.850.........cciuiiurrerieiiieieie e 06/08/2021. JP Morgan Securities LLC..........coveieiirieieeiecee et .
341081  FL 6 |Florida Pwr & Lt Co Nt 4.050% 10/01/44..........cocoorvvermrvnrrrniiniirerienes 06/08/2021........ JP MOrgan SECUMIES LLC..........c..ruiviiriniiicrieririneissiisesieseesessessssnsniens. | conresnnssnnsnssesssnessesssssssessensnnes | everennsnessonssenensnsnens 93BT T | it ,627,000 | oo 12,630
345397  B6 9 |Ford Motor Cr Co SrNt 3.625% 06/17/31........ 06/22/2021. Various 11,500,000
36166N  AB 9 | GE Capital Funding LLC Sr Nt 4.400% 05... 04/08/2021. GoldMan SAChS & COMPANY.........cuuuevirrerieiiiiiierierie st essssesesses | seriressisees s enires | oesisesssesesessseesseenienes 2,596,928 2,268,000 40,748
36166N  AC 7 | GE Capital Funding LLC Sr Nt 4.550% 05........ccoovvereerrriernrirncirenes 04/19/2021........ VBIHOUS ..ottt | 2eseees e bbbttt | eebeeb et 26,095,529 | ........... 22,402,000 431,281
36166N  AJ 2 | GE Capital Funding LLC Sr Nt 4.400% 05... 05/07/2021. TaX FrEE EXCRANGE.......vvveiieriiaiiieieiise ittt | ceseessne bbb res s | erbsnes bt 2,594,657 2,268,000 47,678
36166N  AK 9 | GE Capital Funding LLC Sr Nt 4.550% 05... 05/07/2021. TAX FIEE EXCNANGER........vveecvecvievieeeee st ssssasens | sosesssessissssssssssssesss s ssesssesssesssenes | sosessssssaessaesssessses s 26,079,889 | ........... 22,402,000 486,995
36260  AA 7 | GSA FBI Lease Finance Trust Sr Nt 2.97 06/03/2021. CTL SECUMHES LLC.....ouveurieiireisririieiiesisssienisiseisesss s ssensienss | sebisesssessssssss e sesssssssssssesines | eesiserssessssssssssessssssenes 67,500,000 | ..ooovvirerireirrrinniieni 67,500,000
369604 BW 2 |General Electric Co SrNt 3.625% 05/01 04/08/2021. Goldman Sachs & Company. 2,830,516 2,600,000 42,151
36962G  XZ 2 | General Elec Cap Corp SrNt 6.750% 03/. 06/09/2021. Goldman SACHS & COMPANY.........vuririrriirriseiierieisesiesssisessssssssssesssssssessessans | sessssesessessssssessssssssessesssssssssessessssses | soessessssssesssessasssssessansnes 12,975,666 | ..voovvererrrrieiieieierininns 9,400,000 ..151,575
37045X  CY 0 |General Motors Co Sr Nt 3.600% 06/21/3 04/20/2021. Various ..7,670,442 7,204,000 86,772
37045X  DE 3 |General Motors Finl Co SrNt 2.350% 01 04/20/2021. Various 25,741,373 26,818,000 175,473
37045X DL 7 | General Motors Finl Co SrNt 2.700% 06 06/07/2021. Barclays Capital InC.........ccvvverennne 11,600,000
3733IN  AK 7 | Georgia-Pacific LLC SrNt 2.300% 04/30.... 04/08/2021. Goldman Sachs & Company. 524,000
3733IN AL 5 | Georgia-Pacific LLC SrNt 2.100% 04/30.... 04/28/2021. Various 11,000,000
37940X  AD 4 |Global Payments Inc SrNt 2.900% 05/15.. 04/08/2021. Goldman Sachs & Company. ..4,400,000
38141G  YB 4 | Goldman Sachs Group Inc Fixed to Float S. 04/15/2021. Various 20,790,000
382550 BL 4 |Goodyear Tire & Rubber Co SrNt 5.000% 05/13/2021. JP Morgan Securities LLC 3,100,000
382550 BP 5 |Goodyear Tire & Rubber Co Sr Nt 5.250%....... 05/13/2021. JP Morgan Securities LLC 2,500,000
40434L  AD 7 [HPInc SrNt 1.450% 06/17/26. 06/07/2021. JP Morgan Securities LLC 5,000,000
40434L  AG 0 [HPInc SrNt 2.650% 06/17/31. 06/07/2021. Goldman Sachs & Company. ..7,600,000
41242 BZ 4 |Hardwood Funding LLC SrNt Ser VW 2.37.....cccccoviivciiniiniiiniiiciins 06/07/2021. Us Bancorp Investments Inc 2,000,000
41242*  CA 8 |Hardwood Funding LLC Sr Nt Ser WW  2.83........c.oeoiierreenereeicnieeeeseeseseeeeneenees | seevereseenenns 06/07/2021. Us Bancorp INVestments INC...........ocvuirieinerereesceeseeseeeseseeeeeseeeenes 2,000,000
41983P  AA 7 |Hawaiian Airlines PTC Ser 2020-1A 7.37.....ocuoviieeeeeeeieeeeeeee e 04/22/2021. Jefferies & COMPANY INC.......vuvviereriiicieriicese e | revissienssessssrssssssesssssssesssssssesnssenns | coennsneensssensesssennesneee 1,994,284 | i 1,755,145 | oo 14,742
42824C  AX 7 |Hewlett-Packard Co Sr Nt 6.200% 10/15/.......ccoumeverrerrerneirerirceienireenns 06/24/2021........ CHIGIOUD. ..t entssssssesssssssssnnsensenins. | sevsessesssnesssssssssessessssssssnssnssnsnses | seernensenssssessessnssennens 0,809,792 | tiiiivieiierirseessesiesssesenenns 4,780,000 58,974
42824C  AY 5 |Hewlett-Packard Co SrNt 6.350% 10/15/.......ccovemrrrirvniniereinisiirernniens 06/23/2021. Various 390,000 4815
437076  CB 6 |Home Depot Inc Sr Nt 2.700% 04/15/30 04/08/2021. Goldman Sachs & COMPANY............cvirererrereirirerierieseseessssssrsessesssssssssns | sereriessnsssssssssesessssesssnssneses | ooernenensssssesenssessessn 1,092,180 | i 1,000,000 | ..oovernerreireenerierieeeieeieens 13,275
437076  CF 7 |Home Depot Inc Sr Nt 1.375% 03/15/31 04/08/2021........ Goldman Sachs & COMPANY...........cccveviriiiiiniiiereisss e 8,600,000 31,205
446413 AT 3 |Huntington Ingalls Industries Sr Nt 4, .. | 04/16/2021. Various 3,300,000 64,038
44891A  BL 0 |Hyundai Capital America Sr Nt 6.375% 0. .| 06/15/2021. Various 33,925,000 | ..o 261,874
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44891A  BX 4 |Hyundia Capital America St Nt 2.000% 0.......ovuvereererrereencineeeeereeseeeeesseeesesseeeneennees | seeveseesseneens 06/10/2021........ Credit AGricole USA Was CalyON..........coiruiurireiireinirieiseeseseesesssessesessssseens | seeesssssssessesssssssssesssssssesssssssesssssesasss | sesesssssssessessssessesesnssns 2,981,730 3,000,000 2.AFE
45174H  BG 1 |IHeart Communications Inc Hgh YId 1St Li.........ccovvvieivninnnes 06/16/2021........ VTIOUS. ..ottt ettt s s sttt s st et sssae b s s sesessssassesnaans | eeesissesesasssssssssesesasnsesesssesesassnsssenns | stesessesesissssesesensesesesnaetanas 1,876,383 | ooovvceeeeeeeeeees 1,830,000 | .vvevvevreeieiceeeeee e 34,909 |4 AFE.....cooovennne.
45687A AN 2 |Ingersoll-Rand Gl Hid Co SrNt 4.300%........c.cccemevenecn 04/08/2021. Goldman Sachs & Company. 4,500,000 | ooouvvrererrerenieeieeeni s 27,412 |2BFE..
460599  AE 3 |International Game Tech 1st Lien Nt 5.......... 06/18/2021. Various 3,990,000 59,280 |3.C FE..
46149M  AA 4 |Invesco CLO Ltd CLO Ser2021-2A CIA ... 05/07/2021........ INGLIXIS. ..ot ssssssensensnnsnns | snsnensessnssssssssssssessensnesssnssenssnes | sennenseesensssesesnssens 14,150,000 | it 14,150,000 1.AFE
46149M  AC 0 |Invesco CLO Ltd CLO Ser2021-2A CIB  T....vcvirereieineiieeieiieeieenns 05/07/2021. NGIXIS. ..o | s | e, 950,000 | s 4,550,000 1.CFE
46149M  AD 8 |Invesco CLO Ltd CLO Ser2021-2A ClC  2.....cvucverererirircesserseriesisessssessessenis 05/07/2021. Natixis 9,000,000 1.F FE
46647P  BL 9 | JP Morgan Chase & Co SrNt 2.522% 04/2 04/08/2021........ Goldman SAchs & COMPANY............cvumrirrereiiriieriesiesisseessssssssesssesssessssssns | sersessessssessensisssssssessssssssssenssessses | sesseesnssssessssssonssnesinenss G400, TT0 | ottt 9,400,000 | ..vouvevrircireineieriereeens 111,949 | 1.F FE oo
476556 DD 4 |Jersey Central Pwr & Lt CO St Nt 2.750.........coviiercireeicrerceescieeeeereesee s 06/08/2021. Morgan Stanley & Co LLC 2,535,000 2BFE
50077L  BF 2 |Kraft Heinz Foods Co SrNt 4.250% 03/0 06/14/2021. Bank of AMErica BISD DEAIET...........c..everreriiienerieriesisneisssissssesssessssessnins | sevseessesessesssssssssesssessssssssssonsssensses | seseeesnssssesssssensseesnenssssdy 528,000 | woiiioniiieeineseiisesiesieens 4,000,000 | oo 49,583 [3.AFE.....coiirnii
50077L  BJ 4 |Kraft Heinz Foods Co SrNt 5.500% 06/0 06/21/2021........ Bank of AMErica BISD DEAIET...........c..cvurrererrriirieriereeesseissssessensesesssesns | sevnersesssssssssssssssssessessessnssenssnes | sornersessnensssesessnssonenss 12,990,428 | iiiiiiiievieesneessinerens 10,000,000 32,600 [3.AFE
502431 AN 9 [L3Harris Tech Inc St Nt 1.800% 01/15/3.......cviiieiireieicirieieeeseee s 06/08/2021. JP Morgan SeCUMtIEs LLC.........cevviriireriiieierieiesiessse s enees 5,000,000 48,750 [2.BFE..
513075  BX 8 |Lamar Media Corp SrNt 3.625% 01/15/31......cvvoerereeririrciirreeienes 06/18/2021. MarketAxess . 250,000 1,687 [4.AFE..
529043  AE 1 |Lexington Realty Trust SrNt 2.700% 09.......cccoevemrerneernmiernerinnnienns 04/08/2021........ GOlAMAN SACNS & COMPANY........uruuuiieeiiriireiseesseiseessessesesseesssissssesssesssssses | sebssessesseess s s sesss bbb s s sessnssnns | sessssssssssesssssssssesaessnsssnd 6,046,198 | ..oovocirreeieieeins 6,100,000 | ooouveurirrircireeiseeeieeiees 12,352 [2.BFE
53227)  AC 8 |Life Storage LP SrNt 2.200% 10/15/30........cccomerirmrerreririrerinrrnerienes 06/08/2021. VIHOUS. ...ttt sssssssentenssennin | sienssnesssnssssssessessenssssssssesssensenes | sonnesnensnsnsessessnenenes 101,891 | vovteririeesreineriserireresenns 14,100,000 | ovovvervvrerieriereeeienieinne 109,872 |2.BFE..
55303X  AF 2 | MGM Growth/MGM Finance Sr Nt 4.500% 01 06/18/2021. Deutsche Bank Capital . 250,000 4,906 |3.CFE..
55354G  AM 2 | MSCIINC SrNt 3.625% 11/01/31....ccuiumiiiiiiieriririeiisesiesiesessseissisesieniesesees | seesssinnianes 04/30/2021........ JP MOPGan SECUMHIES LLC.........uvurririeriiiiiiicnierisiiseisssie s essesessesssiennns. | seoessseseseessssessssessessesssssssssesssienss | sroesssesssesessssesssnsssesssenes 1,980,000 | ..ovooueemieeriniierieriniene 1,980,000 3.AFE
573284 AW 6 |Martin Marietta Materials INC SNt 2.........iiiiiiiiiiiincsee e 06/23/2021. Deutsche Bank Capital 17,249,126 17,260,000 2.BFE
573284  AX 4 |Martin Marietta Materials INC St NE 3. 06/23/2021. JP Morgan Securities LLC ..1,289,561 ..1,300,000 2.BFE
617446 8P 7 |Morgan Stanley Dean Witter StMTN  3.62........cooiieirirrieieeseeeeieeee e 06/08/2021........ JP MOrgan SECUMLES LLC.......c.. vttt essssssessesssenses | etsessessssessesessessesssssssessesssansessessssnss | setssessessssssensessnsansns 6,594,229 5,949,000 1FFE e
617446  8U 6 |Morgan Stanley Dean Witter Fix to It Sr 05/20/2021. Morgan Stanley & Co LLC 30,000,000 1.FFE...
61744Y AP 3 |Morgan Stanley SrNt 3.772% 01/24/29........cccooeovivnerinnrirnernseinniins 06/08/2021. JP MOrgan SECUMEES LLC..........cvurreriereineeieeiesiseeseesseese s esssssennsaees 1.GFE..
61772B  AC 7 |Morgan Stanley Sr Nt Fix to FIt 3.217%......... 04/19/2021. Morgan Stanley & Co LLC 1.FFE
62928C  AA 0 |NGPL Pipeco LLC SrNt 3.250% 07/15/31.. 05/27/2021. Various 2.C FE..
629377 CR 1 |NRG Energy Inc SrNt 3.625% 02/15/31........covvieirimrierieriiriierissriensesisssessssnnnes | creerienienes 06/18/2021. MarketAxess 250,000 5,035 |3.BFE.. .
651639  AY 2 |Newmont Mining Corp SrNt 2.250% 10/01........ 04/08/2021. Goldman Sachs & Company. 9,600,000 6,600 |2AFE......ouiminens
65339K  BW 9 |Nextera Energy Capital Sr Nt 1.900% 06 06/08/2021. Various 10,000,000 53 |2.AFE
654740  BS 7 |Nissan Motor Acceptance Corp SFNt 2.0...ccovvevviererenenee. 04/14/2021. Various 2,145,000 3,661 [2.C FE
654740 BT 5 |Nissan Motor Acceptance Corp SrNt 2.7 04/21/2021. VATIOUS. ...eveeeeeeeee et ree e et ev s seseseseeesesessesessseeesesessessssssesesessessssssesesessens | eevrererereresesssssseeresesssesssssssesesesssesens | eveerseesressssereressessessssereres A0, T84 | oveeriee e eeeeeeeese e eenseens 1,449,000 3,855 [2.C FE..
665772 CP 2 |Northern States Pwr Co MN 1st Lien 3.6. 06/08/2021. JP Morgan Securities LLC 6,050,000 15,125 [1.EFE..
665772  CT 4 |Northern States Pwr Co MN 1st Lien 2.2. . 06/08/2021. JP Morgan Securities LLC 21,022,320 | 1,000,000 | oo 4,375 |1.EFE..
66988A  AH 7 [Novant Health Inc SrNt 3.168% 11/01/5......c.ccvvvvvrerirennns 04/08/2021. JP MOPGan SECUMHES LLC........uuverrireirriaeiieriesieeseeissisessssssssessessssssssnsens. | soseeesesssssssessessessssesssssssssssssssesssnees | sesesssssssesssessssesssessssesas 24,000,000 24,000,000 1.DFE
682680 AV 5 |ONEOK Inc SrNt 5.200% 07/15/48 06/08/2021. JP Morgan Securities LLC 29,800,500 25,000,000 523,611 [2.CFE
682680 BE 2 |ONEOK Inc SrNt 6.350% 01/15/31 04/08/2021. Goldman Sachs & Company. . 10,400,000 | ovovvvrveererrerieeeieerenineinne 159,597 |2BFE.....covvrivrrns
68389X BQ 7 |Oracle Corp SrNt 4.000% 11/15/47.. 06/08/2021. JP Morgan SECUMLIES LLC.........c.cviiiireriiiriesisiseiessiseiessisseessssssssniens | rersssiesssessssssssssssesssssssesssssssesssenns | oesnsnenssssensessesesnenenedy 101,013 | s AATT,000 | oo 12,436 [2.AFE ...
68389X  CB 9 |Oracle Corp SrNt 4.100% 03/25/61.. 06/08/2021. JP Morgan Securities LLC 2,389,000 20,678 [2.AFE
68902V AK 3 | Otis Worldwide Corp Sr Nt 2.565% 02/15.........ovvvrrniereriniiienierieinninns 04/30/2021. Morgan Stanley & Co LLC 10,000,000 | ..ovoevrireriieienieseenis 55,931 |2BFE....ccccovirirr.
70163#  AA 0 |Parliament Funding (Owl Rock) Nt 2.944...........ccoviimiririiieeseiserenieseseeseesennes | reveseeeseenns 05/17/2021. DIMECL. vvevveeveriiet e ..4,400,000 2.BPL
707569  AS 8 |Penn National Gaming INC St Nt 5.625%........cccovvurermviinieeiiniicireennies 06/18/2021. VTOUS. ..ottt ettt n et et s ae s s aneans 1,000,000 | oo 17,969 [4.CFE......cccoovveveenne.
74340X  BM 2 |Prologis LP Sr Nt 2.250% 04/15/30 06/08/2021........ JP Morgan SECUMtIES LLC..........cvurreriemeiirieriesiseesseisssiessess s 19,749,000 | ovvvvverererierieeeieriseeenennd 67,887 [1.GFE....coovvrrarinns
74432Q  CF 0 |Prudential Financial Inc Sr Nt Ser MTN.........cccoovsviniiiniiinnincienns 06/08/2021. JP Morgan Securities LLC 26,686,000 238,617 [1.GFE
744448  CN 9 |Public Svc Co CO 1st Lien 3.800% 06/15........ 06/08/2021. JP MOPGan SECUMHES LLC..........vurierrrrieiieerienieriseeisisesiessesesseessesssssensens | ceseesssssssessessesssssessssess st esssesesnes | eeessessssssssssesssesssssesas 3,903,642 3,400,000 62,806 |1.EFE
744448  CV 1 |Public Svc Co CO 1st Lien 1.875% 06/15........ 06/08/2021........ JP MOPGan SECUMHES LLC........ouvurerirririiiiieiieeeisseississsssssssesssssssssesssenns | cosesesesssssisessseesssesssse s issssesssssssenes | sesssssssssssssssssessssssssssas 14,782,200 | cooovveererciieriereeinninne 15,000,000 | ooooevuireiieriereiseeii 77,344 [1EFE..ccovirniin.
74834L  BC 3 | Quest Diagnostics INC St Nt 2.800% 06/.........c..veeuevmmerrrerreririrerseesessssrsersenesseesenes | coverierienes 06/17/2021........ BNP Paribas SECUMHES COMP.........uvurremreruriuiriieieniieissersessessssessenssessessenes. | cesssessessesssesessessssssssssesssesssesssssssenss | sesssesssssssesssessssessesssnsssns 4,298,976 | ..o 4,140,000 55,062 |2.B FE




Statement as of June 30, 2021 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

¥'¥030

1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
75003* AB 5 |[RSMUSLLP SrNtSerB 3.080% 06/01/31.......... 06/01/2021........ US BanCOorp INVESIMENES INC......vvuevureeivirieriseeeeeseiesiesieseseesssesssssssssenins | sesssessessesssessssesssssssessessessssssssssanss | seessssssssssesssessssssssssssssns 8,000,000 8,000,000 2BZ
776743 AL 0 |Roper Technologies Inc SrNt 1.750% 02........ccoovuvivevernieernriiireiiernnins 04/29/2021........ Bank of AMENiCa BISD DBAIET............ccvveeeieiieieteeceeeeiieeie e sesesessenines | etevesssesesissesesesssesssssesesesssssssissesess | oosesesessssesissnsesesssesasnees 37,473,200 | cooevevrcereeceeeeeeen 40,000,000 | .oevevireieeeee s 151,667
78108Y AL 6 |RRLTD CLO Ser2017-1ACIA1AB 1.334% 05/21/2021. Greensledge Capital Markets O BSOSO OO OTONN ISOTTPTSOPRRORRTOON 22,355,000 22,355,000
78449R  AA 3 | SLG Office Trust CMBS Ser 2021-OVA CI A TR 06/15/2021. Wells Fargo SECUMHIES LLC..........ccuiiiiiiiiiiniiiiciieisiinssiesiess s [ o ssisssisssenssenes | sosnssnsisssssssisssesssesseas 10,091,932 9,798,000 | ovuerreriierriereieiereienian 16,184
785592  AX 4 |Sabine Pass Liquefaction 1st Lien Nt 4.........cooviivininnivrenenes 04/13/2021........ VBHHOUS. 1. ev ettt n st esnensans | essessesssessesaseneseeseeses st essesnseesessensenns | taeeresessesiesneentesaensesesanes 26,761,190 | oo 23,604,000 | covoerreereeeeeeeeeeeees 436,875
80386W  AC 9 | Sasol Financing USA LLC St Nt 4.375% 0.......ccoerviereriniiiinriersnieierssisessiiseeenens 05/24/2021. DITECE....viievecieeereee e ..290,150 | . 280,000 2,314
817565 CG 7 |Service Corp Intl Sr Nt 4.000% 05/15/3 05/10/2021. JP Morgan SECUMtIES LLC..........cvurreriereiririerieniseesseisessessessessssessssessnsnens ..700,000 | . 700,000
82653L  AA 9 |Sierracol Energy Andina Sr Nt 6.000% O........ccovvurvreernircrrnninnns . 06/14/2021........ DIMECE. ...ttt ettt ettt st nnsetesennnaes | eeteresenssseseniesesesensssenessssesesensssenessnsenes | seseresesiesesenseseseseneenenseeens 1,280,985 | it 1,295,000
84861T  AG 3 | Spirit Realty LP SrNt 3.200% 02/15/31....... 04/08/2021. Goldman Sachs & COMPANY.........c.virererierreinirerieriesesseessssssssessensssssssssns | serssessesssnesssssssssessesssessssenssnesses | seennenensssssessenssessensn sy 888,704 | ittt 4,400,000 22,293
84861T  AH 1 | Spirit Realty LP SrNt 2.100% 03/15/28....... 04/08/2021. Goldman Sachs & Company. 5,500,000 12,513
84861T  AJ 7 |Spirit Realty LP SrNt 2.700% 02/15/32........cccvvererreririiriririnerienes 04/08/2021........ Goldman Sachs & COMPANY.........c..cvirererrerieiririerieriesesseesessssssessesssssssssns | seriersessnssssssssssessesssssssssnssneses | oeennenessssessessenssnensensnsdby 24084 | i 4,400,000 | oo 12,870
858119  BM 1 |Steel Dynamics Inc SrNt 3.250% 01/15/........ccvviiieviiiniiniineienierisicssissiesis | e 04/08/2021. Goldman Sachs & Company. . 562,000 4,414
86765B AP 4 |Energy Transfer Partners Sr Nt 5.300% 06/08/2021. JP Morgan SECUMLIES LLC..........cuiiiieieieireeieicneeieieiseeeeiseseseisisssssnseensnnes. | evssenesssssesensssssesssesssesssssessssessesssssnses | svensssnsensessssenessessnsessessees 1,080,840 | tovvirririirisieneisenieisenias 1,500,000 | coovoeeireieseeeeeene 15,237
87264A  AZ 8 | T-Mobile USA Inc 1st Lien 4.500% 04/15.........cconeermmrinerereneereeineenns 05/27/2021........ Tax Free Exchange 29,625,000 | ..oovenierriirireiiseseiieiis 155,531
87264A BN 4 | T-Mobile USA Inc 1st Lien 3.300% 02/15.........ccereermrenerierercnirenineenns 05/27/2021. Tax Free Exchange . 5,250,000 49,088
87264A  CA 1 |T-Mobile USA Inc 1st Lien 2.050% 02/15........cocooneermmrenerecreneereeineenns 05/27/2021. TaX FrEE EXCNANGE........cvvuieieiiieciicii it ssessssssessssisssssens | sorneesssssssissssessssssssessansssnsssenssessnees | svnseesessssssonssessesssessees 02,381 | ittt 1,000,000 5,808
87264A  CB 9 | T-Mobile USA Inc 1st Lien 2.550% 02/15..........cccvvervrinrrirerirerirerirnenns 05/27/2021........ TaX Free EXCRANGE........cccuriuiiiiiieieisieesieiesissiesiesssssessssssssssens | cornresnnsisssnsssesssnessssssnsssssessensnnes | evenennssessonsssessenssnsseess 03180 | rvvirrevresereesiinesieninsinne 1,000,000 [ coooovermerrririeiierierereeieniens 7,225
87612B BT 8 | Targa Resources Partners Sr Nt 4.000%.........cceerreerrminiiermnmineirerisiseeesiesssieseenes 04/22/2021. Goldman Sachs & Company. . 562,000 5,245
880451  AZ 2 |Tennessee Gas Pipe SrNt 2.900% 03/01/..... . 06/08/2021. JP MOrgan SECUMLIES LLC........cvvuiiirireriiiniesieisississssssiessessssssessesssssensnns | ressessssssessssssssssssessssssssesssssnsessenssnns | nnnsesssessssssessessssssesesssesses Ly TR QAT | vvvvviveieissiseiessssissssenenes 7,489,000 59,725
891906  AF 6 |Global Payments Inc SrNt 4.450% 06/01.. 06/30/2021........ Suntrust Robinson Humprey Inc 2,630,000 10,078
89236T  JF 3 | Toyota Motor Credit Corp StNEMTN 1.9, ... 04/06/2021. Mizuho Securities USA Inc. 22,000,000
89236T  JK 2 | Toyota Motor Credit Corp SrNEMTN 1.1 06/15/2021. CHtIGIOUD ...ttt 5,000,000
89788K  AA 4 |Truist Bank Sub Nt 2.250% 03/11/30 06/29/2021. Bank of America BISD DEaIET...........c..coovurreriirieeiieriereeissieseniesienessesssiens 9,600,000 66,000
89788M  AE 2 | Truist Financial Corp Sr MTN Fix to Floa 06/29/2021. Suntrust Robinson Humprey Inc 29,500,000 16,354
91324P DX 7 |UnitedHealth Group Inc SrNt 2.000% 05........ 04/27/2021. VHHOUS. ... 29,400,000 258,989
91324P  ED 0 |UnitedHealth Group Inc SrNt 2.300% 05........ 06/08/2021. JP Morgan Securities LLC 19,761,000 26,513
92338B AN 5 |Verde CLO Ltd CLO Ser 2019-1ACIAR 1 04/13/2021. Goldman Sachs & Company. 43,143,551
92338B  AQ 8 |Verde CLOLtd CLO Ser2019-1A CIBR 1. 04/13/2021. Goldman Sachs & Company. . 10,000,000
923388  AS 4 |Verde CLO Ltd CLO Ser2019-1ACICR 2 04/13/2021. Goldman Sachs & COMPANY...........ccuevirieiiniiniierieresssssiesiessssissiins | s | oo 1,800,000 | s 1,300,000
92552V AK 6 |ViasatInc SrNt 5.625% 09/15/25 04/22/2021. Various 5,250,000 28,175
92552V AL 4 |Viasat Inc 1st Lien 5.625% 04/15/27 06/18/2021. Various 3,109,000 | .ovevririieereeeceeae 7,523
92552V AN 0 |Viasat Inc Sr Nt 6.500% 07/15/28 05/12/2021. JP MOrgan SECUMHES LLC..........cvurrereerrinirierieriesisseesssissssensesessesssssssssnens. | soessnsesssssssssssssssssessssessssssssssessenes | sennessessssssessenssnssessensn 93,028 | iviiiiiiiieiieeseseeeesssesenns 469,000 | ..ovovrerereieri s 10,025
92556H  AA 5 |Viacomcbs Inc SrNt 4.750% 05/15/25 04/08/2021. Goldman Sachs & Company. ..2,272,660 2,000,000 38,792
92564R  AB 1 |VICI Properties / Note St Nt 4.625% 12......c..ocuuevrrireererenerinersesiseesssssssssessessnes | seesnsssnssnnes 04/22/2021. Various 2,335,313 2,250,000 41,336
927804  GA 6 |Virginia Elec & Pwr Co SrNt 4.600% 12 06/08/2021. JP Morgan Securities LLC 6,366,300 5,000,000 5,750
927804  GD 0 |Virginia Elec & Pwr Co Sr Nt 2.450% 12 06/08/2021. JP Morgan Securities LLC ..8,968,000 | . 10,000,000
92840V AB 8 |Vistra Operations Co LLC Sr Nt 5.625% 06/16/2021. Various 3,351,935 3,218,000
92840V AE 2 |Vistra Operations Co LLC 1st Lien 4.30........ccccovvumermrerermrervriieriniins 05/10/2021. Various 14,779,304 13,903,000
92840V AG 7 |Vistra Operations Co LLC st Lein  3.70........cccouuiimiiniiniiiiericienissiccies i 05/28/2021. Various . ..2,180,503 ..2,100,000
92840V AH 5 |Vistra Operations Co LLC Sr Nt 4.375% 06/01/2021........ VBIHOUS. ...ttt ennt | Hesest e e s ees bbbt | Sbiest et 840,775 | oo 7,799,000
92936U  AG 4 |WP Carey Inc SrNt 2.400% 02/01/31 06/23/2021. Various 8,069,342 8,200,000 62,840
92936U  AH 2 |WP Carey Inc SrNt 2.250% 04/01/33 06/17/2021. Various . 3,905,650 4,101,430 28,240
94106L  BQ 1 |Waste Management Inc Sr Nt 2.000% 06/0...........cccovvverrrrenenn 04/28/2021........ Goldman Sachs & COMPANY..........ccvruivreriiirnriisererieeersisees s 8,000,000
949723  AA 8 |Wellman Park CLO Ser 2021-TA CI A 1.28.......vviriieirieriesiseeieriecesseisssees s 05/10/2021. Morgan Stanley & Co LLC 2,000,000
949723  AC 4 |Wellman Park CLO Ser 2021-TA CI B 1.78.....ccoiviiiiiiiieieiiseieeissiseeissises s 05/10/2021. Morgan Stanley & Co LLC 800,000
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949723  AE 0 |Wellman Park CLO Ser 2021-1ACIC 2.08......... 05/10/2021........ Morgan StANIEY & CO LLC........ccuvurriieiiriieireiieiiessieesssisssssessesssessessssssns | sessesssesssseessssssssssesssessssessssessssssessnes | sesssessssessssssessssssnsssenes 10,000,000 | coooveurerrierireeerenieinne 10,000,000 1.F FE
95040Q AN 4 | Welltower Inc Sr Nt 2.050% 01/15/29. 06/23/2021........ WEellS Fargo SECUMHES LLC.........cviiiieiiiiieiieiciesisssie s | ertsesssssssesessssss s ssesssesensns | sosssessssssssassessessasenes 3,988,600 4,000,000 2AFE
963320  AY 2 |Whirlpool Corp Sr Nt 2.400% 05/15/31.........ceemreverieriererrinseisenins . 04/26/2021. Wells Fargo Securities LLC ..3,094,482 3,100,000 2.BFE
969457  BX 7 |Williams Companies Inc SrNt 3.500% 11.......covemivrrrirmrirnreiseisiienirenns 06/08/2021. JP MOrgan SECUMLES LLC.........cvuureriireineiieiieeseeseseissiee e ssssssssssnsens 11,109,123 | oo 10,246,000 | oooovvrireiierieneieiian 24,903 [2BFE....cccoovnirrnen.
96950F AN 4 | Williams Partners LP SNt 5.400% 03/0.........covvemevemeemermneimerieeeseeseesseesessssenienes 06/17/2021........ GOlAMAN SACNS & COMPANY........ecrvumrirrircereeseiaseriess s ses st esessesans | sebssesssessssees bbb sssssenies | esbsesssess s ses s st nen 275,818 | . 220,000 3,531 |2BFE....ocvicirns
98389B  AX 8 | Xcel Energy Inc SrNt 3.500% 12/01/49.........corvviirmrniirerriiseireinnines 06/08/2021. JP Morgan Securities LLC 3,184,000 2,786 [2.AFE
98956P AT 9 |Zimmer Hidgs Inc SrNt 3.550% 03/20/30 04/19/2021. JP Morgan Securities LLC . . 960,000 2,935 |2.BFE
000000 00 O |48 Forty Nt 10.000% 05/31/27 05/21/2021........ DITBCR. vtttk | SebR R bbbttt | eebiee bbb 466,667 | . 476,191 5BZ
000000 00 O |48 Forty DDTL Nt1 11.500% 05/31/27 04/29/2021. DIMECL. vt 83,725 | .o 85,000 5BZ
136385  AX 9 | Canadian Natural Resources SrNt 3.850.......cccccocvirieireinnnnns 05/24/2021. WEllS Fargo SECUMHES LLC.........cuuiiiiiiieiicieicieieise e sienisnies | erssisssesssb st ess st ensesines | soestssessesssesesssssesiesisens 7,282,506 6,600,000 123,521 |2.CFE ..
Y7563*  AA 5 | Seaspan Holdco Il Ltd Sr Nt 3.910% 06. 05/21/2021........ Wells Fargo SECUMHES LLC..........vuuuiveueiirriieeieeieiieriesiesssseesssissessessesssesssee | seoesssessseessssessssessesssessssessssssssssenss | srsesssesssesesssssssssnsssesssenes 3,000,000 3,000,000 2.CPLeiicriens
000000 00 O |Saka Energi Indonesia PT SrNt 4.500% 06/25/2021. Direct.... 471,040 | . 530,000 2,232 |4BFE
000000 00 O |Vendanta Resources Plc SrNt 6.125% 08.. . . | 06/25/2021. Direct.... ..564,140 | . 670,000 15,959 [5AFE.....coniirnir
000000 00 O |Tullow Qil Plc Sr Nt 7.000% 03/01/25. [ D 06/29/2021........ DIFBCR. vtttk | HebR R bbbt | ettt 506,175 | . 580,000 10,325 [5.BFE.....cccconviunrrunas
000000 00 O |Digicel Group 0.5 Ltd Sr Nt PIK 8.000%.........coorerereermeererierircnirenereenns D.... 04/01/2021. Interest Capitalization 14,000 14,000 6. FE.
000000 00 O |YPF Sociedad Anonima Sr Nt 8.500% 07/2.........c.coeverrvrrreneenne D.... . | 05/24/2021. DIMBCR. v veeset bbb | SebRe R bbbt | eebi bbb 551,300 740,000 20,617 [5.CFE
000000 00 O |National Bank of Uzbekis Sr Nt 4.850% [0 06/24/2021........ DIFBCL. oo | Sebi e | bbb 346,913 | . 330,000 2,979 |3.CFE
000000 00 O |Kosmos Energy Ltd SrNt 7.125% 04/04/2 . D.... 04/22/2021. Direct.... 224595 | . 230,000 1,001 [4.C FE..
000000 00 O |Emaar Sukuk Ltd Sr Nt MTN 3.635% 09/15. D.... . | 06/25/2021. Direct.... .372,420 | . 360,000 3,780 |3.AFE.. .
000000 00 O |NGD Holdings BV Sec Nt 6.750% 12/31/26.... [0 06/04/2021........ DIFBCR. vtttk | SeRRe R bbbttt | eebeeeb et 307,725 | . 330,000 1,354 [4.CFE...cccconvivirns
000000 00 0 |NGD Holdings BV Sec Nt 6.750% 12/31/26.... 05/17/2021. Taxable EXCANGE.........cvovuvverieiierieseisssies e 317,868 4CFE
000000 00 0 |Banco GNB Sudameris SA Sub Nt Fix to Flo. 04/23/2021. DiMECL. vt 560,000 2,427 |4.AFE
000000 00 O |Gran Tierra Energy Inc SrNt 7.750% 05........... 06/29/2021. DiFECL. oo . . 640,000 10,351 [5.BFE.....ccccvvvuvirinns
000000 00 O |DTEK Finance PLC SrNt 7.000% 12/31/27 05/17/2021. Taxable EXCaNGE..........ccerreerierieeiseesesiesssesieseseenns ..508,374 | . 814,529 5.BFE
000000 00 O |Energean Israel Finance Sec Nt 5.375% e ——————————— 04/12/2021. DIFECE...vvviirres e ..556,400 | . 535,000 1,677 |3.CFE..ccccvvvirers
000000 00 O |Global Bank Corporation Sr Nt 5.250% 0 s 05/26/2021. ..738,038 705,000 2,778 |3.AFE
000000 00 O |Odebrecht Finance LTD SrNt 0.000% 10/....... 04/26/2021. Interest Capitalizatio 779 3,779 6. FE
000000 00 O |Cable Onda SA SrNt 4.500% 01/30/30.......ccmremmermrerermrerenrrieneeinn 04/21/2021. Direct ..533,038 | . 500,000 5,006 |3 AFE....ouiinens
00870W  AA 4 | Al Candelaria Spain SLU Sec Nt 5.750%..........cccovvvvrieerinrirenirninne 05/10/2021. Direct.... 550,000 | . 550,000 3.AFE
00971Y  AJ 9 | Akbank TAS Sub Nt Fix to Float 6.800% 06/15/2021. Direct.... ,340,000 1,340,000 4.CFE
00973R  AF 0 | Aker BP ASANt 3.750% 01/15/30 06/08/2021. JP Morgan SECUMtIES LLC........cuiviriireririeiersisiesis s sssssssensnes ..1,900,000 28,698 (2.CFE
00973R  AJ 2 |Aker BP ASA St Nt 4.000% O1/15/31....couvrmirirrererierreeienieeissesssesesssessesssseeseniens 06/17/2021. Morgan Stanley & CO LLC........cvvriiereriieineiiesiesieesssississsssessnesssssssins | sevsesssssnessssssssssessessssesssssnssnssses | sosnnessnenssessessenssnessnensn 0,898,081 | iiiviiiiiiesiseseissesiseeenns 5,410,000 92,289 (2.CFE
02154C  AF 0 | Altice Financing SA Sec Nt 5.000% 01/1.......cvvrvvvererrnrenns 05/24/2021. Direct.... 550,000 10,007 [4.BFE..
09659W 2P 8 | BNP Paribas Sr Nt Fix to Float 2.871%............. 04/12/2021. VBIHOUS. ...t 2,200,000 1.GFE
12642K  AB 0 |CSN Islands XI Corp SrNt 6.750% 01/28 05/26/2021. DIMBCL. ..o 230,000 3.CFE.
225401 AU 2 |Credit Suisse Group Sr Nt Fix to Float 05/24/2021. Various ..5,700,000 . 2.AFE..
232806  A# 6 |Infineon Tech AG SrNt 3.100% 06/16/31........ccvvurerrririieriieireiirinnns 06/16/2021. Bank of America BISD Dealer. 6,000,000 2.CFE
251526  CK 3 |Deutsche Bank AG NY Branch Sr Nt FiX t0.......ocoverrurininicrererescsees s D... 05/25/2021. Deutsche Bank Capital.............ocrveererrrrimrieieereeeeseeseeeesese e eeeseees 8,090,000 2.CFE
25381Y  AD 3 |Digicel Group 0.5 Ltd 1st Lien PIK 10.0. D.... . | 04/01/2021. Interest Capitalization..............c.oocuiiriiiriiiiiiiicssssienis | e | s G913 | 14,513 5.CFE
27889P  AB 9 |EcoBank Transnational Jr Nt 8.750% 06/...........ccvureerermrereemnreeciinns [0 06/10/2021........ DIMECL. vt 340,000 4.CFE
37363B  AB 4 |Georgian Railway JSC SrNt 4.000% 06/1........ccovvemirrerrreiireireisnsissiseesiesesseessenens D.... 06/10/2021. DiMBCL. .. vvevveeeiieierieeie s 295,000 4.AFE
404280 AG 4 |HSBC Holdings PLC Sub Nt 6.500% 05/02/. D.... . | 05/10/2021. Goldman Sachs & COMPANY...........evumererreririririerierieseseessssesess s 2,216,000 4,001 |2AFE. ..o,
404280 CH 0 |HSBC Holdings PLC Sr Nt Fix t0 FIOat 2........cccoviuirviiiieiisciieieisisereniseeniniees [ DI 05/05/2021........ HSBC SECUMHES USA INC......vvoivriaiaiiiiiieciseeie it issssssssesssessss | sebsesssessssesssssssssssessssesssesssssssssssessses | sesssessssssnssssssssssessssnees 20,349,800 | ........... 20,000,000 242,080 [1.GFE.....ccccovniurn.
404280 CS 6 |HSBC Holdings PLC Sr Nt FiX t0 FI0at 0........ccccuriveireerirnreiiriieeserissrisenieseseesseeans [0 05/17/2021........ HSBC SECUMHES USA INC.....ovvriirrirrieiieiieriiesiesisisesiessesesessssssssssessenen | aessessessesssesessessssssssssesssessssssssssenns | seessessssssesssesssssssssssnsssnns 4,660,000 | ..o 4,660,000 1.GFE
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404280  CT 4 |HSBC Holdings PLC Sr Nt Fix t0 FIoat 2........ccccoovervricemriiiierereisreneeeseenieiens [ DI 05/17/2021........ HSBC SECUMHES USA INC......vvoveeciecieiicsecisessevssie s sssssssessss | esvssssiessssssssssssssssessssssssesssssssssssessins | ossssesssssssssssssssssssesssnses 11,970,000 | coooveeerrerierieeereeieinne 11,970,000 1.GFE

40435W  AB 6 |HTA Group LTD SrNt 7.000% 12/18/25. [ DI 05/25/2021........ DITECE. .ttt | Hieeb bbbt es | eebees et 363,800 | . 340,000 10,512 [4.BFE.....cccovvirnne

456873  AD 0 |Ingersoll-Rand Lux Finance Nt 3.800% 0 .|D.... 04/08/2021. Goldman Sachs & Company. 4,997,880 | ..o 4,500,000 9,975 |2.BFE..

456873  AF 5 |Ingersoll-Rand Lux Finance SrNt 4.500................. C... 04/08/2021. Goldman Sachs & Company. 5,384,025 4,500,000 | .oovoverrirerieieiereenieis 11,813 [2.BFE..

46143N  AB 6 |Invest Energy Res Ltd Sec Nt 6.250% 04 [ DI 04/15/2021........ DITBCE. .| bRt | eebeees et 475,000 475,000 3.CFE

46653N  AA 0 |UZAUTO Motors AJ Sr Nt 4.850% 05/04/26....... D.... 04/28/2021. Direct.... 1,130,000 4.AFE

48855K  AC 4 |Kenbourne Invest SA SrNt 4.700% 01/22 D.. 06/24/2021. Direct.... 240,000 4,888 |4AFE.....onn.

53227Q  AB 4 |Light Servicos Energia SrNt 4.375% 06.........cocvvererenrvnieniicrrerinienns D 06/15/2021........ DIFECE...vovir e 1,365,000 3.CFE

59132V AB 4 |Metalsa SADE CV SrNt 3.750% 05/04/31 D... 04/22/2021. DIFECE.... e ..1,110,000 3.AFE

62954H  AD 0 | NXP BV/NXP FDG/NXP USA Sr Nt 3.400% 05.......ccovrererriirnririirer e D... 04/08/2021. Goldman Sachs & COMPANY..........ceiuivreriirerniiierieriseeessisees s 27,900,000 | .o 120,124 |2.CFE...ccovvirvirin

62954H  AG 3 | NXP BV/NXP FDG/NXP USA SrNt 2.500% 05........covvvrurmriirneiriiericisnierseienienens [ DI 05/04/2021........ CHIGrOUP. ... 8,900,000 2.CFE

654744  AB 7 |Nissan Motor Co Sr Nt 3.522% 09/17/25... D.. 04/08/2021. Various 825,000 2,018 [2.CFE

654744  AC 5 |Nissan Motor Co Sr Nt 4.345% 09/17/27... D.. 04/08/2021. Various 9,580,000 28,906 | 2.C FE

654744  AD 3 |Nissan Motor Co Sr Nt 4.810% 09/17/30.........ccrvverrvvernrrcrrrirnrirenns D 04/15/2021........ VIIOUS. ... 3,400,000 | cooocerreiiniiereeienie 13,298 [2.CFE.....cccevmrvirns

65557F  AH 9 |Nordea Bank AB Sub Nt 4.625% 09/13/33.........ccocivviirnierrirninne D... 04/01/2021. RBC Capital Markets LLC

67624L  2A 5 |OQ SAOC SrNt 5.125% 05/06/28. D.. 04/28/2021. DIFECE....eove e

71647N  BD 0 |Petrobras Global Finance Sr Nt 6.900%............ [0 04/01/2021........ DiMECL. .ot

71677TW  AA 0 | Petrorio Luxembourg SARL Sr Nt 6.125% D.. 06/02/2021. Direct.... . 930,000

78669Q  AA 8 | Sagicor Financial Co Sr Nt 5.300% 05/1........cccovvevrvrerires D... 05/06/2021. Direct.... ..535,000 535,000

822582  CD 2 |Shell International Finance Sr Nt 2.37 Do 04/08/2021........ Goldman SAChS & COMPANY........c.iuriurirrirrieireirirsieeeieieseeeseiesssse s ssssssessesssssses | ceessessessssessessessssessessssssessessesassessessees | sesessessssssssssesssenssessessnsnans 6,734,376 | oo 6,600,000

822582 CG 5 | Shell International Finance Sr Nt 2.75, D... 04/08/2021. GoldmMan SACHS & COMPANY........vurriiirrirrireiinsieeessesssssesssssssessesesssssessessans | sesssssessesssssesssssssssesssesssssssssessessnsses | soiessossssssesssessnsssssessansses 23,871,372 22,800,000

822582  CH 3 | Shell International Finance Sr Nt 3.25. D... 04/08/2021. GoldMan SACNS & COMPANY......cuiuirrireiriieireiririieieerseesse s tesssssesessssessesessssesss | stessessssssesssssesessessesasssssessessesessassesnes | sesesessessessnssssssssssessnsansns 13,208,780 13,000,000

88167A  AE 1 |Teva Pharmaceuticals NE SrNt 3.150% 1......cccccovvvvrvriverrnerienns C... 06/25/2021. DIrECH...voicrr e ..1,605,063 ..1,705,000

892331  AD 1 |Toyota Motor Corp Sr Nt 3.669% 07/20/2... .|D 05/26/2021. RBC Capital Markets LLC. ,183,098 ,048,000

899415  AG 8 | Tullow Oil Plc Sec Nt 10.250% 05/15/26..........ocooerermrerreviriiieiinns .|D.... 05/06/2021. DIrECH...oicr e 710,000 710,000

91823N  2A 0 | Veon Holdings BV Sr Nt 3.375% 11/25/27.........covevvmrerernirernicrnnin D... 05/25/2021. DIFECE....eoir e 383,230 380,000

92857W  BS 8 | Vodafone Group PLC SrNt 4.875% 06/19/. D 06/17/2021. Various 3,940,000

92857W BT 6 | Vodafone Group PLC SrNt 5.125% 06/19......... D... 04/08/2021. Goldman Sachs & Company. 1,253,000

92857W  BU 3 |Vodafone Group PLC SrNt 4.250% 09/17/. D.... 04/08/2021. Goldman Sachs & COMPANY...........cccveririiiiiniiiiesieriisssiesi e 881,530 | oo 784,000

98313R  AH 9 |Wynn Macau LTD SrNt 5.625% 08/26/28...........c.ccocromreriermrnirrinrcrnniens D 04/22/2021. Direct ..210,500 200,000

98379X  AA 2 [ XPInc SrNt 3.250% 07/01/26 D.. 06/24/2021. Direct.... ..810,668 820,000

Q9609*  AC 2 |WestConnex Finance Co. Pty Ltd WestConne..........ccccovvvvisrinirninnenns D 06/15/2021. Bank of AMerica BISD DEAIET..............ccuruiueiieiereicecieieicieeeeceeieeeeveseeienes | everereieiesiseieresesaesesesesesesseesessnseseses | oeretesesaesessssssesesssesesseens 10,000,000 ....10,000,000

3899999. Total - Bonds - Industrial and Miscellaneous. 2,236,625,778 ...2,145,341,413 12,041,181 XXX

Bonds - Unaffiliated Bank Loans

000000 00 0 |Centric Brands Inc 1st Lien Exit Term Ln 06/23/2021. Direct.... 79,393 | v 90,955 4.CPLcooiiiin

000000 00 O |Discovery Life Sciences LLC Delayed Draw.. 05/11/2021. Direct ..210,535 212,662 3.BPL

000000 00 0 |Sovos LLC Revolver#2 Nt 1 5.750% 04/2 06/29/2021. Direct.... ..820,696 820,696 4BZ

000000 00 O |GB Auto Service Inc Incremental Term Ln 04/09/2021. Tax Free Exchange 55,984 57,119 100 |4.APL

000000 00 0 |Rialto Management Group LLC Term Ln Nt 1.......coviiiiiniicneecceiseienie 04/30/2021. DIBCL. ...ttt ettt b st s et et s st s s e tesesantes | etebesnaetet s et et es s aet et s etebesenaeseseneaetas | etesessietesenseeetes st tenenaneens 1,508,790 1,531,767 4AZ

000000 00 O |Capstone Logistics Acq 1St Lien TerM LN........cocvereeerienreieereineeeeineeserecseee s 05/05/2021........ 01T OO PP PSR STU ST PSSR 756,200 760,000 3AZ

000000 00 O |TVG-BHG Incremental Term Ln Nt 1 6.250........cccccvvrevervrrrerrnirennees 05/10/2021. Direct.... 142,696 142,696 4AZ

000000 00 O |Winebow Holdings Inc Term Ln Nt 1 7.25.......c.coiiiniieinieiereeseeeie s 04/19/2021. Direct.... 21,182,000 | o 1,200,000 3CzZ

000000 00 O |Diligent Corp Term Ln B-3 Nt 1 6.750%.......cevrvvrerrnrvrerniieisinnennns 04/09/2021........ DITECE. .ttt bbbt | bbb es | erieni et 1,188,000 | oo 1,200,000 4AZ

000000 00 O [Animal Supply Company Holdco Term Ln Ni.........cccoiieiinenirirereresceeereinene | ceveeveeneenes 06/30/2021. Interest Capitalization... 60,714 60,714 5BZ

000000 00 O |Animal Supply Company New 1st Lien Term........... 06/28/2021. Interest Capitalization... 10,825 10,825 5BZ




L7030

Statement as of June 30, 2021 of the NATIONWIDE LlFE |NSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol

000000 00 O |Spectrum Auto (CC SAG Acg) New Term Ln N 06/29/2021........ DIFBCL. vttt | Sebee Rkt | eeeb bbb 3,139,878 3,187,693 4.APL

000000 00 0 |DRS Holdings Inc Incremental Term Ln Nt............ 06/01/2021........ DIECL. .. ..cecveveceet ettt ettt s sttt st s s naetesenantes | etebesnaetessies et esnest et s ssaetesnaesesensesetas | etesessietesenseeeses st annaeeees 1,544,032 | coooveeeeeeeeeeee s 1,583,622 4AZ

000000 00 O |Stealth Holding LLC Delayed Draw Term LN.......c..cceeereeremeererereessninenseniesesneineenns 05/26/2021. Direct.... 18,277 18,462 3CzZ

000000 00 O |Kellermeyer Building Svcs Delayed Draw T.........coccviievnrinsieriirnensiersessiesessneens | vernesnseenns 05/28/2021. Direct.... 27,176 27,451 4.APL

000000 00 O |AlFire Delayed Draw Term Ln Nt 1 6.75........cccvvenerierrverinenns 04/20/2021........ Direct 98,361 | oo 99,355 3BZ

000000 00 O |American Construcion Src Opco Term Ln Nt 04/01/2021. Direct.... 444,289 4AZ

000000 00 O |Repairify Inc Term LA Nt 1 6.000% 06/1..........cooureemrrmermreernerisrinseriesseeesseesseniesses 06/14/2021. Direct.... 1,200,000 3AZ

000000 00 O |Endure Digital Inc Term Ln Nt 1 4.250%..........ocvvreriereriniirinsieiiseienieressesiesssiseenes | rereesneenenes 04/23/2021........ JP MOrgan SECUMLES LLC..........cvurreriirreineiieeieeisees i sessssiesniens 5,970,000 6,000,000 4BZ

000000 00 O |EPS NASSParentInc Term Ln Nt 1 6.750........ccouvrrerrerermrirnerierienisseeseesssssenins | erverinenienes 04/19/2021. Direct.... 2CZ

000000 00 O |Project Essential Bidco 1st Lien Term Ln 04/20/2021. Direct.... . 4AZ

00216C  AE 3 | AQ Sunshine Inc aka Relation Term Ln B N 06/30/2021........ TaX FTEE EXCRANGE. .. oottt | eeseesessssesses st ssensessenas | eeresssessebaseessesse e s st s nneen 247,208 249,178 362 (3.BPL

00216C  AE 3 | AQ Sunshine Inc aka Relation Term Ln B N 05/17/2021. Tax Free Exchange 45351 | oo 45,745 148 | 3.B PL

15644G  A# 1 |Centric Brands Inc 1st Lien Exit Term Ln 04/12/2021. INtErest CapItAliZAtION...........c.ivueircicieic e eesiens | sereesee sttt nnees | ereesens ettt eee 106,090 106,090 4CPL.ooirinne

28622@ AB 3 |Elevation Services Holding LLC Delayed D...........cocuucieeireiimneereeineiseiiesieeesesiseeias 04/30/2021........ DiMECL. oot 34,286 | ..oocorririinnne 34,286 3AZ

30282#  AE 2 |First Watch Restaurants Delayed Draw Ter.. .. | 06/25/2021. Interest Capitalization... 1,900 3.Cz

30282#  AE 2 |First Watch Restaurants Delayed Draw Ter.. . | 06/25/2021. Interest Capitalization... 18 3.CzZ

30282#  AE 2 |First Watch Restaurants Delayed Draw Ter........c.ovrrierneierinieninsisississseseninnenes 06/25/2021........ Tax Free Exchange 1,900 | o 1

30282#  AF 9 |First Watch Restaurants Delayed Draw Ter.. .| 06/25/2021. Interest Capitalization... 1,544

30282#  AF 9 |First Watch Restaurants Delayed Draw Ter.. . | 06/25/2021. Interest Capitalization... 15

30282#  AF 9 | First Watch Restaurants Delayed Draw Ter...........ccovvirirrincenieieises e 06/25/2021........ Tax Free Exchange 1,544 | o 1

30282# AG 7 |First Watch Restaurants Delayed Draw Ter.. .| 06/25/2021. Interest Capitalization... 919

30282# AG 7 |First Watch Restaurants Delayed Draw Ter.. .. | 06/25/2021. Interest Capitalization... 9

30282#  AG 7 |First Watch Restaurants Delayed Draw Ter.. .| 06/25/2021. Tax Free Exchange 919 | oo 1

30282#  AH 5 | First Watch Restaurants Delayed Draw Ter.. .. | 06/25/2021. Interest Capitalization... 12

30282#  AH 5 |First Watch Restaurants Delayed Draw Ter.. .| 06/25/2021. Tax Free Exchange 1,229 | o 1

30282#  AJ 1 |First Watch Restaurants Delayed Draw Ter. .. | 06/25/2021. Interest Capitalization... 1,229

30282#  AJ 1 |First Watch Restaurants Term Ln Nt 1 6. .| 06/25/2021. Interest Capitalizatio 7,333

30282#  AJ 1 |First Watch Restaurants Term LnNt5 6 . | 06/25/2021. Interest Capitalization... 69

30282#  AJ 1 |First Watch Restaurants Term LN NES  6........coovveiiiiiniieiieinsseieniesiens | e 06/25/2021. Tax Free Exchange 7,333 .

35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt 04/30/2021. Tax Free Exchange 10,067 6

35921@ AC 4 |Frontiine Technologies Gr LL Delayed Dra............cccouueverririiiniineiieiissisenissiiesins 04/30/2021. Tax Free Exchange 2,012 A

36147@ AA 4 | GB Auto Service Inc Delayed Draw Term LNn........covvieivninrnciencncneeereenes 05/28/2021. DIFCE. .o 112,632

36198@ AC 8 | TPC Broadband Holdings Delayed Draw TeIM............ccccuevmrviivierirresnninsiienisessenens 06/30/2021. Tax Free Exchange 476,560

36850@ AB 9 |Gehl Foods Inc LLC Term Ln Nt 4 5.586%........ceververerrereenrinereieininereinenns 06/01/2021. Interest Capitalization..................... 37

36850@ AB 9 | Gehl Foods Inc LLC Term Ln Nt5 5.957%.. 04/01/2021. Interest Capitalization... 11,951

55392  AA 8 | MBS Services 1st Lien Term Ln Nt 1 5.6. . | 06/30/2021. Interest Capitalizatio 5,936

67096@ AA 0 | Omega Healthcare Holdings LLC Term Ln Nt...... 04/15/2021. Tax Free Exchange 3,000 [ vvueerriieee s 8

67113@ AB 7 |OTG Management LLC Incremental DD Term L........ccoccvvvverrecenee 06/30/2021. Interest Capitalization... 4,718

67113@ AB 7 |OTG Management LLC Incremental DD Term L............cccooevuunee 06/30/2021. Interest Capitalization... 3,556

67113@ AC 5 |OTG Management LLC 7th Amend Term Ln Nt........cccovovveerrencenee 06/30/2021........ Interest Capitalization..................... 551

67113@ AC 5 |OTG Management LLC 7th Amend Term Ln Nt.........ccccooevvriinns 05/05/2021. Interest Capitalization..................... 179

68144#  AA 8 | Omega Healthcare Holdings LLC Incrementa....... 04/15/2021. Tax Free Exchange 1745 | s 5

74741@ AA 5 |Invo Healthcare (Olympia Acq) PIK Term L....... 06/30/2021........ Interest Capitalization.................... 24

74741@ AA 5 |Invo Healthcare (Olympia Acq) PIK Term L....... 05/28/2021........ Tax Free Exchange 1,957 | o 2
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74741@ AA 5 |Invo Healthcare (Olympia Acq) Term Ln Ni.......o.oooiiirierercree s 06/30/2021........ INtErest CAPItANIZALION. ... sereesirns | reteeseeseesssses e e essesee s sesse s s sesesseeses | oesessseeseesee et s et eaeee 3,081 | oo 3,061 3.CPL.oerie
75734@ AB 9 |Reddy Ice Holdings Inc Term LA Nt 7 7. 04/06/2021........ TaX FTEE EXCRANGE......couivuiriiiiciie it | enbsebsess ettt niens | enbebss e s bbbt 6,933 | oo 7,097 [ oo 5 [3.BPL.ccviiiiis
75734@ AC 7 |Reddy Ice Holdings Inc Delayed Draw Term......... 04/06/2021. Tax Free Exchange 38,849 | i 39,438 37 |3.BPL
75734@ AC 7 |Reddy Ice Holdings Inc Delayed Draw Term......... 04/06/2021. Tax Free Exchange .458 464 3.BPL
84756#  AA 4 |Spectra Finance LLC Term Ln Nt 1 4.694..........ccoovvivinvrnerereneen 06/29/2021........ INtEreSt CAPItANIZALION. ... ettt sines | reteeseeseesstseseeseessesse st sse s s sesessesses | sesessseesessee st s et eenee 5,037 | oo 5,037 2.CPL.oirine
86803@ AA 4 |Sunshine Sub LLC Term L Nt 1 6.250% 0....ccovvvevvrereerrecirinieisnseieresieeesieiseins 04/28/2021. Interest Capitalization 4 4 3.APL
87300  AE 4 | THG Acquisition LLC 1st Lien DD Term LN........ccovvvurerirerermeereinerireins 05/10/2021. Direct 45,178 45,750 3AZ
87300  AE 4 | THG Acquisition LLC 1st Lien DD Term Ln.......ccovveervvencererinieniireeniies 06/30/2021........ TaX FIEE EXChANGE. ... oottt | ebbsb bbbttt ebenes | ebsesiesb bbbttt 102,092 103,335 3AZ
87326#  AA 8 | Wealth Enhance Group LLC Delayed Draw T€..........ccoeueereereeemeneenereeeeeenenseeeeseeenes 05/28/2021. DIFECE. ..o 80,133 80,942 3Bz
928432  A* 4 |Visual Edge Technology Inc Term Ln Nt 11 05/28/2021. Tax Free Exchange 10,761 10,833 | oo 4 [5APL.ccciiin
928432  A* 4 |Visual Edge Technology Inc Term Ln Nt 2 05/28/2021........ Interest Capitalization................... 13,540 | oo 13,540 5.APL
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw... 05/28/2021. Interest Capitalization................... 12,338 12,338 5.APL
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw... 05/28/2021. Tax Free Exchange 9,824 | oo 3 [5APL.ce
92975@ AB 2 | Wealth Enhance Group LLC Delayed Draw Te.........coovviueereieirinieniieieineessieseesineeens 06/29/2021........ DIFECL. ..o 131,851 3.BPL
96145@ AA 0 |Westrock Coffee Holdings LLC Term LN Nt........cocvvrierireinircinrenceeeeeees 06/30/2021. Interest Capitalization, 14,156 2.CPL.oviirine
000000 00 O |Essential Services Hidg Corp Delayed Dra 04/30/2021. Direct. 500,000 4AZ
000000 00 O |Essential Services Hidg Corp Delayed Dra 06/07/2021........ DIFECE. ..o 260,000 4AZ
000000 00 0 |Desarrolladora Energetica SA Term Loan..........cccooevevoriersisiinsnesiesieissssesssnsessiennnes | Duveererenneas 04/15/2021. Taxable Exchange ..1,109,698 6,658 |6.*
8299999. Total - Bonds - Unaffiliated Bank LOBNS. ... aosssensenssssssssssssssssensenes ......23,857,842 24,383,102 | oo s 7,348 XXX
8399997, TOAl = BONAS = PAI 3. ettt E £ E8 8848 E bbbt 2,376,018,073 | ..... 2,282,944,515 12,229,779 XXX
8399999, TORAl = BOMAS.......reretsrieisie ettt R £ HE LR 2,376,018,073 | ..... 2,282,944,515 12,229,779 XXX
Preferred Stocks - Industrial and Miscell; (Unaffiliated) Perpetual Preferred
000000 00 O |AlAhliBank Jr Sub Nt Fix t0 Float 4.........cccoourreiieririeriiniineieieriesssisssiesienes 05/24/2021. Direct.... I ..571,406 6,325
000000 00 0 |SMC Global Power Hidgs Sr Nt Fix to Flt 05/25/2021. Direct.... 30,000.000 ..339,735 1,200
000000 00 O |Digicel Group 0.5 Ltd Sub Nt 7.000% Pe............ 04/01/2021. Interest Capitalizatio 9,450.000
059501  AD 8 |Banco Davivienda SA Jr SUD Nt 6.650% P.........cceuervueererimeenerinsrseiseesessseessnens 04/15/2021. Direct.... ..605,000.000
059597  AF 1 |Banco General SA Jr Sub Nt Fix to Float 05/05/2021. Direct.... ..580,000.000
25381Y  AC 5 |Digicel Group 0.5 Ltd Sub Nt 7.000% Pe............ 04/01/2021. Interest Capitalizatio 6,144.000
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred XXX XXX
8999997. Total - Preferred Stocks - Part 3... XXX XXX
8999999. Total - Preferred Stocks....... XXX XXX
Common Stocks - Industrial and Miscell (Unaffliated) Other
000000 00 0 |Centric Brands Inc Class A Com 06/23/2021........ | Direct.... 393.000 ..393 XXX XXX
313404 00 1 |Federal Home Loan Bank Com ClB........coouirrmiiisiemiminisssnsssssssssseesssnsssnssnsesssenens 06/28/2021. DIMBCR. ettt | et s 289,747.000 | oo 28,974,700 XXX XXX
9199999. Total - Common Stocks - Industrial and MiSCEIANEOUS (UNGFfIIAEEA) OfNET........vuiiiiiiieiitiiiiiis otisirisit st ss 8188888888881k 8 888844804 E 8108118 E 80 b e o0 b0 ehbeeboeEee b b et e e b et en bbb enb et nns | ebsensntnsenssens st 28,975,093 XXX e 0 XXX
Common Stocks - Parent, iaries and Affiliates Other
63866# 10 7 | Nationwide Life & Annuity Ins Com | 06/29/2021........ Capital Contribution...........ccccoveuee .150,000,000 XXX XXX
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other. ... v .150,000,000 XXX e 0 XXX
Common Stocks - Mutual Funds
63868B 86 4 |Nationwide Bailrd Cog Val Fd INSt (SEEM)........ccuurvrmererrereririierieriseeieesesisesiesienes 06/07/2021........ Direct 0.250 4 XXX
63868D 67 0 | Nationwide Loomis GQG US Quality Equity- 06/07/2021........ | Direct.... 0.480 5 XXX
63868D 68 8 | Nationwide Loomis GQG US Quality Equity- 06/07/2021........ | Direct.... 0.330 4 XXX
63868D 69 6 |Nationwide Loomis GQG US Quality EQUty..........cccovvverieciiniienireens 06/07/2021........ DiFECL. ..o 1,089.560 11,985 XXX
63868D 72 0 |Nationwide Loomis Destination 2065-INST........... 06/10/2021........ | Direct.... 0.200 3 XXX
63868D 73 8 | Nationwide Loomis Destination 2065-R6........... 06/10/2021........ | Direct.... 115530 | v 1,503 XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
63868D 76 1 | Nationwide Loomis Mellon Disc Value Fund.............ccoueeneiirnincirerneionieeesnireenns 06/07/2021........ | Direct.. 0.430 XXX
63868D 77 9 | Nationwide Loomis Mellon Disc Value Fund.............covveemeriinineierniiisiesnicenns 06/07/2021........ Direct 0.430 XXX
63868D 78 7 | Nationwide Loomis Mellon Disc Value Fund.............ccoueeeeiirninrererninnecnsnircnenes 06/07/2021........ Direct 0.440 XXX
63868D 80 3 |Nationwide Loomis Fund -R6 06/07/2021........ Direct 0.340 XXX
63868D 81 1 | Nationwide Loomis Mellon Disc Value Fund...........cccooiiimiiininiensnsnsesneseienes 06/07/2021........ Direct.. 0.320 XXX
9499999. Total - Common Stocks - Mutual Funds... 13,579 XXX XXX
9799997. Total - Common Stocks - Part 3 .178,988,672 XXX XXX
9799999. Total - Common Stocks......... .178,988,672 XXX XXX
9899999. Total - Preferred and Common Stocks .181,101,927 XXX ..7,525 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS............c.cuueuiuiireieiiieisieieeie ettt teeies eaetseteseesseses st ens et s st ess s snsessessesensessessesnaas 2,557,120,000 XXX 12,237,304 XXX
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1 2 4 5 6 7 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
12 13 14
NAIC
Designation,
F Current Bond NAIC
4 Year's Interest / Designation
r Current | Other-Than- Foreign Stock Stated | Modifier and
i Prior Year Year's Temporary | Total Change Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted (Amortization)| Impairment | in B./A.C.V. Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Carrying Value |/ Accretion | Recognized| (11+12-13) Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
Bonds - U.S. Government
GNMA Ser 2010-113 CI PE  4.000%
383770 3M 3 |09/20/4 .. | 06/01/2021. | Paydown 883,347 889,701 | oo | e (6,354) | ..o 0. 14,328 | 09/20/2040.
455780 AG 1 |Indonesia (Republic of) AID SrNt 8.90..... | .. | 06/01/2021. | Redemption  100.0000 100,000 100,557 (557) 0 | e 4,450 |06/01/2021.
Vendee Mtg Tr RMBS REMIC Ser 1995-3
911760 GT 7 |1Z .| 06/01/2021. | Paydown 82,167 ...82,886 (720) 82,167 0 2,364 | 09/15/2025.
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 [CI1 . | 06/01/2021. | Paydown 38,236 ...38,636 (400) 38,236 0. 1,018 | 06/15/2028.
0599999. Total - BONAS = U.S. GOVEINMENE. ... vteitieiistits st tisssiis | ehssees etk 1,103,750 | ......1,103,750 | ......1,140,730 [ ........... 1,780 [0 | e (8,031) [ oververnns 0 1,103,750 | ..ooooviecnene (V) (1 I 0. 22,160 XXX
Bonds - All Other Government
000000 00 O |Argentina (Republic of) Nt 0.125% 01/0... 05/27/2021. | Direct 29,742 37,908 | e | s 1,107 | 01/09/2038. | 5.AFE.........
900123 CL 2 [Turkey (Republic of) Sr Nt 6.000% 03/2... 06/15/2021. | Direct 358,575 305 03/25/2027. |4 BFE.........
1099999. Total - Bonds - All Other Government...............ccccoevcveveecrennnne. 388,317 ...37,908 XXX XXX
Bonds - U.S. States, Territories and Pc
13063B FS 6 lCaIifornia St GO Bld Amer Bd Sch Improvel“|04/20/2021. Call_ 100.0000........cccummmrmrerrenas (2,500,000) ..(2,505,085) | .. N (2,505,085) (2,505,085) | ...ovvurirrirnns | coreens 5,085 | oo 5,085 .103/01/2022. | 1.CFE.........
1799999. Total - Bonds - U.S. States, Termitories & POSSESSIONS. ......viiiies worrinirisiersssisseersessssesesssssssssasssssssssssssessesssssessenssssensansns | sovens (2,500,000) 0 ..(2,505,085) | ......cccee...0 | oo (2,505,085) [ ...covreriereen0 [ o (2,505,085) XXX XXX
Bonds - U.S. Political Subdivisions of States
Coos County Oregon GO Txbl Ser B
217039 DC 7 |4.880 .| 06/01/2021. | Call ~ 100.0000...........ccorrrrrrreres 590,000 590,000 | ..oovvererreririees | cerrrrerrrerirnnenes [ erverreneneenes | everrnenennneens0 | e | e 590,000 0. 14,396 | 06/01/2023.| 1.E FE.........
251129 5D 0 |Detroit Mich City Sch GO Bld Amer Bd Det | .. | 05/01/2021. | Call ~ 100.0000.........c.ccocoorerernnne 290,000 290,000 | ..ovveerierirnnns | cerrrerirerireninee e | o0 | e | e 290,000 0. 11,233 | 05/01/2039. | 1.C FE.........
Portland OR Comm College GO Dist
736688 FN 7 [4.810 .. 1 06/01/2021. | Call  100.0000.........ccccevrverirerns 640,000 640,000 640,000 0 | 15,392 | 06/01/2027. | 1.B FE.........
2499999. Total - Bonds - U.S. Political SUDIVISIONS Of SEALES. .......rieiiiiiis vt sssssnsssnsenens | eesenes 1,520,000 | .......1,520,000 | .......1,520,000 | ........... 1,520,000 0 0 ...1,520,000 | ..o, 0 o (O [P 0 | 41,021 XXX XXX
Bonds - U.S. Special Revenue and Special A it
FHLMC Giant Pool #G08791 3.000%
3128MJ 22 2 12115/ .1 06/01/2021. | PaydOWN.........oevvrrieiiicrinniieriiens [ o | oo 3,501,753 3,548,654 | ...ovvvrriicries | i (46,901) | v.ovvverrries [ v (46,901) | ..ovvvvvericeni | i 3,501,753 0| 42,153 | 12/15/2047. | 1.A ..............
FHLMC Gold Pool #G08803 3.000%
3128MJ  3M 0 |03/15/4 .. | 06/01/2021. | Paydown 3,484,069 3,493,302 | .ooovvcieins [ e (9,233) [ oo [ s (9,233 3,484,069 0. 42,084 |03/15/2048. | 1.A ..............
3128MJ  4X 5 |FHLMC Pool #G08837 4.500% 09/15/48. | .. | 06/01/2021. | PYAOWN..........evvurvrmcereriieirerienes | everiresereesssnsnsinnes | vvenns 5,113,512 5,287,553 | .cooverierirerins | e (174,041) | oo | e (174,041) 5,113,512 0. 94,846 | 09/15/2048. | 1.A ....ocvevnve.
FHLMC Giant Pool #G08473 3.500%
3128MJ Q3 7 |01/15/ .. | 06/01/2021. | Paydown 212,600 217,572 ...(4,972) 0 2,985 | 01/15/2042.
3128MJ T8 3 |FHLMC Pool #G08574 4.500% 02/15/44. | .. | 06/01/2021. | Paydown 467,970 497,494 0 8,866 | 02/15/2044.
FHLMC REMIC Ser 1077-E 9.000%
312905 YJ 5 |05/15/21 . [ 04/01/2021. | PaydOWN.........ccvoririrciieiieciiens [ e | e 299 I OO IO 300 0 9 | 05/15/2021. | 1.A ccooovvece.
FHLMC REMIC Ser 1110-Z 8.500%
312906 LL 2 |07/15/21 . 106/01/2021. | Paydown..........cccovvvnrincivnnineiinnns [ evnriinricneincnnnninns | evvenneennn 1,903 | 1,903 | 1,978 | 1,902 I OO SO 1,903 0 64 |07/15/2021. [1.A ...ccovnvvee
FHLMC REMIC Ser 1437-HD  7.000%
312913 ZE 9 |1211572 .1 06/01/2021. | Paydown (13) 3,788 0 12/15/2022. 1.
FHLMC REMIC Ser 1504 Z 7.000%
312915 UF 6 |05/15/23 .. | 06/01/2021. | Paydown ..3,400 (16) 3,384 0 98 | 05/15/2023.
3132DV 7C 3 | FHLMC Pool #SD8091 2.500% 09/25/50. | .. | 04/08/2021. | Nomura Securities Intl LLC 53,596,282 ..54,581,204 20,614 54,601,818 | ...coovrrvrrrnes .(1,005,536) | ...(1,005,536) | .....461,835 | 09/25/2050.
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
4 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) BJ/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
3132DV 7C 3 | FHLMC Pool #SD8091 2.500% 09/25/50. | .. | 04/01/2021. | PaydOWN..........covvervinriiciiiniiiniins | vevernriinsissiiseiirenes | cvv 2,144,611 | ....... 2,144,611 2,253,852 2,252,955 | ..ooooivvcieins | s (108,344) | ..oovvvrvirns | e (108,344) | .....ccoovvvne 2,144,611 0. 17,872 | 09/25/2050. | 1.A .....cvvevnee
FHLMC REMIC Ser 2416 PV 6.000%
31339D SE 9 |02/15/3 .1 06/01/2021. | Paydown 24209 | ... 24209 | ... 24,444 ...24,269 (60) [(L0) | - 24,209 0 [ 606 | 02/15/2032. | 1.A ....ccvvveveee
FHLMC REMIC Ser 2367 ZK 6.000%
31339G  JU 6 [10/15/3 .. | 06/01/2021. | Paydown 6,128 | .o 6,128 | oo 6,113 | e 6,113 0 | 157 | 10/15/2031.
3133KG U2 2 |FHLMC Pool #RA1501 3.000% 10/25/49. | .. | 06/01/2021. | PAYAOWN...........cccooorveeimiiiiniiinis [ e | e 5,675,777 ..5,675,777 5,754,394 0 ..65,888 | 10/25/2049.
FHLMC REMIC Ser 1643-E  6.500%
313372 YE 4 |05/15/23 .| 06/01/2021. | Paydown 2,583 2,583 ..2,590 7 2583 0 70 | 05/15/2023.
FHLMC REMIC Ser 1628-KZ 6.250%
313373 KF 4 |12/152 .| 06/01/2021. | Paydown 21,645 | oo 21,645 | oo 22,740 ..21,837 (192) (192) | oo 21,645 0 564 | 12/15/2023. |[1.A ..............
FHLMC REMIC Ser 1837-Z 6.500%
313376 M4 0 |04/15/26 . [06/01/2021. | PaydOWN...........ccvverrirviiriiiinis [ e | e 17,098 | .. 17,098 | oo 17,627 ..17,250 (151) (151) | oo | e 17,098 (U I 464 | 04/15/2026. | 1.A ..............
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ . | 06/01/2021. | Paydown 3,450 3,450 | oo 3,580 | oo 3,502 (53) [(CK) 1 I 3,450 0 99 | 11/20/2027. | 1A ......c...cec
FHLMC Structured Ser FSPC T-9 A6
3133TC AU 2 |6.564 .| 06/01/2021. | Paydown 51 51 49 50 LI [N P I T I 51 0 11 03/25/2029. | 1A .............
FHLMC REMIC Ser 2064 M 6.000%
3133TE LG 7 |06/15/28 .1 06/01/2021. | PaydOWN........ooovvirrirriciierinciiiens [ e | v 434 | 434 | e 445 439 (5) ()] E—— 434 0 11 106/15/2028. | 1.A .............
FNMA REMIC Ser 1991-73A  8.000%
31358H GT 6 |07/25/2 . 106/01/2021. | PaydOWN.........ovvirrirriciierinciiens [ e | v 458 | oo 458 | ..o 440 454 I OO IR K 458 0 14 107/25/2021. | 1.A ...
FNMA REMIC Ser 1991-98J 8.000%
31358H H4 0 |08/25/2 .| 06/01/2021. | Paydown 1147 | s 1147 | s 1,182 | e 1,143 I OO IR K 1,147 0 38 |08/25/2021. [1.A cccovovnven.
FNMA REMIC Ser 1991-113 ZE  7.500%
31358) HU 8 |0972 . 106/01/2021. | PaydOWN.........ovvvrrerriciinrinciiiens [ e | e 250 | o 250 | v 257 249 LI TR IR L I 250 0 8 09/25/2021. [ 1.A ccovovnven.
FNMA REMIC Ser G1992-42 Z 7.000%
31358M Q4 9 |07/25 .| 06/01/2021. | Paydown 2,146 2,146 | oo 2,132 | e 2,135 1 LI I 2,146 0 61 [07/25/2022. [1.A ....evveee
FNMA REMIC Ser 1992-124 PZ  7.000%
31358N 5B 4 |07/2 .| 06/01/2021. | Paydown 23,040 | ... 23,040 | ............ 23,705 23,057 (17) (4] - 23,040 0 687 | 07/25/2022. | 1.A ....cccvevnee
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ . 106/01/2021. | PaydOWN.........ocvvrreiiieiinninciiiens [ e | v 10,912 | v 10,912 | oo 9,942 10,740 172 {72 T 10,912 0 245 |07/25/2023. | 1.A ..............
FNMA REMIC Ser 1993-119GA  6.500%
31359B  ZK 6 |07/25 .| 06/01/2021. | Paydown 2,456 2,456 | oo 2424 | oo, 2,442 14 14 | i 2,456 0 65 | 07/25/2023. | 1.A ..ovvvvennee
FNMA REMIC Ser 1993-204ZA 6.500%
31359E LJ 8 |10/25 . 106/01/2021. | Paydown..........cccvvvenrivcivmniineinens [ evvrivnnicvenveniienns | veeereren 43,296 | 143,296 | oo 39,454 42,305 991 991 0 10/25/2023.
FNMA REMIC Ser 1993-225 CI UB
31359G DE 3 [6.500% 1 .1 06/01/2021. | Paydown 7,243 | i 7,243 | v, 7,360 | oo 7,260 (17) (17) ] oo 7,243 (U I 194 [12/25/2023. [1.A ...
FNMA REMIC Ser 1994-37L  6.500%
31359G P34 |03/25/2 . 106/01/2021. | PaydOWN..........ccveriiiciinriiciinns [ e | s 10,801 | cocovreneee 10,801 | coovvveneee 10,968 10,790 11 (L OSRTOTRTORPO IS 10,801 0 291 | 03/25/2024. | 1.A ...vvvvennee
FNMA REMIC Ser 1996-45 CI K 7.000%
31359K  ZR 1 |09/ .| 06/01/2021. | Paydown 1197 | s 1197 | s 1,221 | e 1,194 2 | | e 2 [ 1,197 0 34 109/25/2021. [ 1.A oo
FNMA REMIC Ser 1997-56 Z 7.000%
31359Q UN 2 |09/18/ .1 06/01/2021. | Paydown 8,078 8,078 | .oovverncn. 8,220 | oo 8,132 (54) (54) | v 8,078 0 236 | 09/18/2027. | 1.A ..ovvvvennee
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Designation,
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FNMA REMIC Ser 1998-37 CI VZ 6.000%
31359T 6P 8 |06 .| 06/01/2021. | Paydown 29,942 | ... 29,942 | .o, 30,831 ...30,069 (127) (10 ) I 29,942 (U I 746 |06/17/2028. | 1.A .............
FNMA REMIC Ser 1998-54C  6.000%
313590 TL 9 |09/18/2 . [ 06/01/2021. | PAYAOWN.......oorverercrrereeriiceinens [ cerneeinsisesienineenns | oevesseesneinns 909 | oo 909 | oo 913 909 | covurererereerees | rerereeereninnins [ e | e (U1 IR 909 0 23 109/18/2028. | 1.A ....ovennve.
FNMA REMIC Ser 1998-73 Cl MZ
31359V BH 5 |6.300% 10 .| 06/01/2021. | Paydown 2,048 2,048 | .o 2,101 | v 2,075 (27) (V24 ) — 2,048 0 54 110/17/2038. | 1.A cooevennve.
FHLMC REMIC Ser 3803 CI CP  4.000%
3137A7 20 8 |01/ . [ 06/01/2021. | PAYAOWN.......coovvererericriernicriene | corvrinerierieneneeis | eovenes 1,975,377 | ....... 1,975,377 | ....... 1,885,868 | ........... 1,957,866 | ...ccovvvvvrrvir | v 17,511 | e | s 17,511 [ e | e 1,975,377 0| 31,930 | 01/15/2040. | 1.A ....coennve.
FHLMC REMIC Ser 3820 CI DB 4.000%
3137A8 3L 0 [11/1 . [ 06/01/2021. | PAYAOWN.......oovvererericrierrieriene | cereeiseriesiesinneeis | eoenes 4,210,314 | ....... 4,210,314 | ....... 4,027,428 ....4,189,300 ...4,210,314 0. 68,473 | 11/15/2038.
FHLMC REMIC Ser K030 CI A2 3.250%
3137B3 NA 2 (042 . | 04/08/2021. | Barclays Capital INC...........cccreveiees [ corrrvmerierireriienns | woveees 3,656,719 | ....... 3,480,000 | ....... 3,710,164 3,665,233 | oo [ v (27,142) | oo [ e (27,142) | oo | i 3,638,091 | oo | v 18,627 | ......... 18,627 | ...... 41,156 | 04/25/2023. | 1.A ..............
FNMA DUS Pool #461459 5.450%
31381H TQ 9 |11/25/23 . [ 06/01/2021. | PaYAOWN.......coovvvrrerrircierierinens [ e | eoeenen 438,009 | .......... 438,009 | .......... 450,807 438,951 (943) (943) | v | e 438,009 0 | e 9,624 | 11/25/2023. | 1.A cooovennee.
FNMA DUS Pool #461460 5.350%
31381H TR 7 |09/25/23 .. | 06/01/2021. | Paydown 54,719 ...54,812 (92) 54,719 09/25/2023.
31381L  NY 9 |FNMA Pool #464007 6.650% 01/25/28.... | .. | 06/01/2021. | Paydown 7,848 9,325 | 8,576 (729) 7,848 01/25/2028.
31381L TV 9 | FNMA Pool #464164 5.920% 01/25/35.... | .. | 06/01/2021. | PAYAOWN.........cvvmrieiiimriniiieniiiis | orvinnrienieneeniienns | covvirenes 953,302 | .......... 953,302 | ....... 1,065,166 | ........... 1,030,668 |......ccooverirns (TT,367) | v | i 953,302 01/25/2035.
31381IN V3 4 |FNMA Pool #466034 6.210% 12/25/29.... | .. | 06/01/2021. | Paydown 25,303 | ..... 25,303 ..27,299 (1,995) | .. 25,303 12/25/2029.
31381P  KS 6 |FNMA Pool #466605 6.340% 01/25/29.... |.. | 06/01/2021. | Paydown ...15,256 ..(1,196) 01/25/2029.
31381T KS 8 | FNMA Pool #470205 6.740% 07/25/29.... |.. | 06/01/2021. | Paydown . 27150 [ | e (1,723) [ [, (1,723) 07/25/2029.
31384V QL 9 |FNMA Pool #535159 7.000% 02/25/30.... |.. | 06/01/2021. | Paydown 4,384 W A243 | 4,271 113 02/25/2030.
3138A9 CV 4 |FNMA Pool #AH7283 4.000% 03/25/41... |.. | 06/01/2021. | Paydown 161,722 | v 161,722 163,308 163,114 ..(1,391) 03/25/2041.
3138AB YQ 6 | FNMA Pool #AH9718 4.000% 04/25/41... | .. | 06/01/2021. | Paydown 151,702 | . 151,702 153,190 152,987 ..(1,284) .. 04/25/2041.
3138AC AR 8 | FNMA Pool #AH9915 3.500% 04/25/41... |.. | 06/01/2021. | Paydown 247911 | .. 247,911 250,816 250,365 (2,454) 04/25/2041.
3138AP  JX 7 |FNMA Pool #AI9277 4.000% 08/25/41..... .. | 06/01/2021. [ PAYAOWN......coovvrvririrrrieiininsiiens | eevererenisrsisssienens | cvrenvnes 238,840 | .......... 238,840 | .......... 241,182 240,930 (2,090) 08/25/2041.
3138EG N4 2 | FNMA Pool #AL0410 4.405% 06/25/21.... | .. | 05/01/2021. | PAYAOWN.........cvvmiverrercricrierinenie | veverneesssssserssenienes | eeves 1,400,000 | ....... 1,400,000 | ....... 1,498,000 | ....ccco... 1,404,010 [ .o | eereeene(d,010) | s | i (4,010 06/25/2021.
3138EK  TC 9 |FNMA Pool #AL3246 3.500% 10/25/42.... | .. | 06/01/2021. | PaydOwn.........cccoervivimriiriniiiens [ wverierieririniiisnines | oveene 1,632,329 | ....... 1,632,329 | ....... 1,644,087 | ........... 1,642,632 | ...oocovvrveris ..(10,303) 10/25/2042.
3138EL  GL 1 |FNMA Pool #AL3802 3.000% 02/25/28.... | .. | 06/01/2021. | Paydown 90,791 92,975 ...92,148 (1,357) | .. 02/25/2028.
3138L2 PT 8 | FNMA Pool #AM2233 7.250% 01/25/31... | .. | 06/01/2021. | Paydown 4,423 (725) 01/25/2031.
3138L2 TX 5 | FNMA Pool #AM2365 7.190% 02/25/31... | .. | 06/01/2021. | Paydown 7,614 879 [ 02/25/2031.
3138MJ  HZ 5 | FNMA Pool #AQ2947 2.500% 11/25/27... | .. | 06/01/2021. | PaydOwn.........ccccovevuirinrivciinniienns [ e | coveiis 127,599 | .......... 127,599 | ..coooe.. 127,140 127,243 11/25/2027.
3138MR ML 2 |FNMA Pool #AQ9362 2.500% 01/25/28... | .. | 06/01/2021. | PaydOWN.........cveuervrevreriieirreriinies | ererirenerseesssnisnnnes | vvenns 1,100,116 | ....... 1,100,116 | ....... 1,092,553 ....1,094,798 01/25/2028.
3138W9 GS 3 | FNMA Pool #AS0208 3.500% 08/25/43.... | .. | 06/01/2021. | PaydOown.........ccccevvmrurmvinriniiinis [ wverirenincinniiissiens | v 1,775,085 | ....... 1,775,085 | ....... 1,759,136 | ..........1,760,356 | ...cccovrrinrrance cerenn 1,775,085 08/25/2043.
3138W9 GU 8 |FNMA Pool # AS0210 3.500% 08/25/43... | .. | 06/01/2021. | PQYAOWN........ccveumrvreerreriieineriinies | eorereererneessnisesnnes | vvenns 1,249,429 | ....... 1,249,429 | ....... 1,254,505 | ....ccooene 1,253,774 | .o | e d,385) | e e (4,345) | e | v 1,249,429 08/25/2043.
3138WD FK 2 |FNMA Pool #AS3769 4.000% 11/25/39.... | .. [ 06/01/2021. | PaydOWN...........ccooeiviririninrinniins | ceviveiienisniiiniinnies | ceveieas 553,777 | .......... 553,777 | .......... 592,757 590,083 11/25/2039.
3138WF LC 8 |FNMA Pool #AS5722 3.500% 09/01/45.... | .. | 06/01/2021. | PQYAOWN.........ervumrvreerremiieirneriinies | eorererererseessnisennnes | vvenns 4,490,244 | ...... 4,490,244 | ....... 4,639,685 | ......... 4,631,715 | e 09/01/2045.
3138WQ AY 8 |FNMA Pool #AT2722 3.000% 05/25/43.... | .. | 06/01/2021. | PAYdOWN..........cevvmiviiiirinriniiins | cevierienissiiniinnies | cvvveiens 181,952 | ccvvenes 181,952 | cvvvenee 176,863 177,342 05/25/2043.
3138WQ B8 4 |FNMA Pool #AT2762 2.500% 05/25/28.... | .. | 06/01/2021. [ PAYAOWN........cceremrvrieiiniririnerinns | cerieriresesneesssinenes | ceereeenns 160,991 | .cvvvenee 160,991 | .ovvvenee 159,682 160,053 05/25/2028. .
3138WW BK 4 | FNMA Pool #AT8141 3.000% 08/25/43.... | .. | 06/01/2021. | PaydOWN..........cccvveirinrineiiinniiniins | cerersriinsissiivesienes | cvvs 1,144,158 | ....... 1,144,158 | ....... 1,107,732 | e 1,111,680 08/25/2043. [1.A .........c....
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3138X0  Z3 5 |FNMA Pool #AU1661 2.500% 07/25/28... | .. | 06/01/2021. | PAYdOWN...........ccvvmiviiiiirinninniins | ceviveriesisniisiisnies | v 413,604 | .......... 413,604 | .......... 410,243 411,219 2,385 2,385 07/25/2028. | 1.A .
3138X2 LF 9 |FNMA Pool #AU3025 3.000% 08/25/43... | .. | 06/01/2021. | PaydOWN..........coocourvveimeiiniiiiniiins | eoieeiieneiiinniisnnies | oo 641,063 | .......... 641,053 | .......... 620,645 622,570 | ..o | e 18,483 | .o ...641,053 08/25/2043. | 1.A .
3138X3  AQ 5 |FNMA Pool #AU3614 3.000% 07/25/43... | .. | 06/01/2021. | PaydOWN..........ccvvmrviiiininiinninns | ceviverierisniisiineies | cvverieas 175,598 | .......... 175,598 170,007 170,616 | oo [ e 4,981 | 175,598 07/25/2043. | 1.A .
3138X6 KE 4 |FNMA Pool #AU6592 3.500% 01/25/44... | .. | 06/01/2021. | Paydown 222,796 | . 222,796 225,982 225,766 (2,970) (2,970) | .. 222,796 01/25/2044. | 1.A.
3138X9 SH 3 |FNMA Pool #AU9519 3.500% 10/25/43... | .. | 06/01/2021. | PaydOWN..........ccoveivimiiirinrinniins | cevivevienisniiisiinnies | v 431,841 | ......... 431,841 441,129 440,425 | ..o | e (8,585) [ ..o [ e (8,585) 431,841 10/25/2043. [1.A.
3138XH D5 7 |FNMA Pool #AV5523 4.500% 01/25/44.... | .. | 06/01/2021. | Paydown 4,615 | oo 4,615 | v 4,949 | oo 4,931 (316) (316) 4,615 01/25/2044. | 1.A.
3138XJ 3K 1 | FNMA Pool #AV7101 3.500% 03/25/44.... | .. | 06/01/2021. | PAYdOWN.........ccoriiiinriiniiciiiniins | oreisniiesienienienns | oo 260,619 | .......... 260,619 | .......... 262,401 262,261 | ..coovvvoeriienns [ s (1,641) | oo [ e (1,641) 260,619 03/25/2044. | 1.A .
3138XJ  3Y 1 |FNMA Pool #AV7114 4.500% 03/25/44.... | .. | 06/01/2021. | PAYAOWN...........cccoooimreiimiiiiniiinis [ oo | o 182,187 | ....cco.e. 182,187 | ..cccoee. 195,680 195,004 | oo | v (12817) | o [ (12,817) 182,187 03/25/2044. | 1.A.
3138XK 3B 8 | FNMA Pool #AV7993 4.500% 02/25/44.... | .. | 06/01/2021. | Paydown 5,100 | . 5,100 | .. 5,469 ..5,435 (335) (335)].. 5,100 02/25/2044. | 1.A..
3138XU VB 5 | FNMA Pool #AW5109 4.000% 08/25/44... | .. | 06/01/2021. | PAYAOWN...........cccoooirvinmiiiiniiieni [ o | v 475,399 | .......... 475,399 | .......... 504,405 503,223 | ..ccovviirriiinns [ s (27,824) | ..o [ (27,824) 475,399 08/25/2044. | 1.A.
3138Y6 3L 6 |FNMA Pool #AX5302 4.000% 01/25/42.... | .. | 06/01/2021. | PAYAOWN..........coooerveeerriariiieniins | eorereiieneeienneiinnnes | ceveees 2,287,609 | ....... 2,287,609 | ....... 2,444,883 2,433,631 O (146,022) 2,287,609 01/25/2042. | 1.A.
3138Y8 F6 2 |FNMA Pool #AX6488 4.000% 11/25/44.... .. | 06/01/2021. | PaydOWN..........c.ccourvveimviiriiiiniiins | eoereiieneiiinniisnnies | oo 760,387 | .......... 760,387 | .......... 813,376 810,961 B I (50,574) | ..o | e 760,387 11/25/2044. | 1.A.
FNMA REMIC Ser 2002-21 CI PE  6.500%
31392C PT 5 |04 .| 06/01/2021. | Paydown 4175 | 4175 | 429 | .o 4,259 (84) [(Z ) 4,175 0 [ 111 [ 04/25/2032. [ 1A ..............
FNMA REMIC Ser 2002-79 CI CB
31392E  5J 5 |5.500% 11 . [ 06/01/2021. [ PaYdOWN...........ccvverriirviriiiinis [ o | oo 47,372 | oo 47,372 | oo 46,654 AT 144 228 228 | i | s 47,372 0 [ 1,087 | 11/25/2022. | 1A ..............
FNMA REMIC Tr Ser 2003 W3 Cl 2A5
31392) YQ 6 [5.356 . [ 06/01/2021. | PaydOwn............ccooovmviinriiinniinnis [ o | o 11,246 | 11,246 | 11,436 ..11,368 (122) 0 264 | 06/25/2042.
FHLMC REMIC Ser 2478 JF  6.000%
31392T WT 0 |08/15/2 .| 06/01/2021. | Paydown 2,599 2,599 | .o 2,707 | oo 2,606 (8) [C) 1 2,599 0 66 | 08/15/2022. | 1.A .............
FHLMC REMIC Ser 2516 CIEH  5.500%
31392W  G9 5 |101 . [ 06/01/2021. [ PaydOWN...........ccvverriirriiriiiinis [ o | oo AT724 | ........... AT724 | ........... 48,201 ..4T,678 46 46 | e | s 47,724 (U I 1,084 | 10/15/2022. | 1A ..............
FNMA REMIC Ser 2003-28 CI TC  5.500%
31393A FD 4 |04 . | 06/01/2021. | Paydown 52,180 | .coovvenen 52,180 | .ccovvvenen 55,311 ...52,298 (118) (L) 52,180 (U I 1,188 | 04/25/2023. | 1.A ............c.
FNMA REMIC Ser 2003-30 CI BC
31393A ZB 6 |5.500% 04 .| 06/01/2021. | Paydown 62,583 | .oovonee. 62,583 | ..ccoonnen 66,260 ...62,681 (98) [(C1:) ) T ISR 62,583 0 [ 1,418 | 04/25/2023. | 1.A ..............
FNMA REMIC Ser 2003-51 Cl QH
313938 3W 3 |5.500% 06 .1 06/01/2021. | PaydOwn..........ovveeveiriniiieiieniieens [ e | e 149,988 | .......... 149,988 | .......... 154,487 151,670 | oo [ v (1,682) [ oo [ errirenrinns (1,682) | oo | v 149,988 0| e 3,583 | 06/25/2033. | 1.A ...
FNMA REMIC Ser 2003-55 CI CD
31393C PD 9 |5.000% 06 .| 06/01/2021. | Paydown 6,838 | ..o 6,838 | .o 6,767 | coovvrvvci 6,809 30 30 | o 6,838 (U I 141 | 06/25/2023. [1.A ..o
FNMA REMIC Ser 2003-55 CI HY
31393C QH 9 |5.000% 06 .1 06/01/2021. | Paydown 28,029 | ..o 28,029 | ... 28,690 ...28,021 A (O VR F A - 28,029 0 578 |06/25/2023. | 1.A ..............
FNMA REMIC Ser 2003-W10 Cl 1A4
31393D  TX 9 |4.505% . 106/01/2021. | PaydOWN.........ocvvuiiiicinriiciinns [ e | e 48,437 | ............ 48,437 | ............ 48,435 ...48,369 68 B8 | .o | s 48,437 0 922 | 06/25/2043. | 1.A ....ccvvvevnee
FNMA REMIC Ser 2003-W12 CI 1A8
31393 LF 4 |4.550% .1 06/01/2021. | Paydown..........ccovvveriniiiciinniiens [ e | e 155,658 | .......... 155,658 | .......... 150,828 153,270 2,387 2,387 | oo | i 155,658 0 2,964 |06/25/2043. | 1.A ...ccovvvnee
FHLMC REMIC Ser 2528 CI KM  5.500%
31393F 4B 9 |11/ . 106/01/2021. | PaydOWN..........cvvuriiiciiieniiciinns [ e | s 12,436 | oo 12,436 | oo 12,655 ...12,442 (6) () T O 12,436 0 280 | 11/15/2022. | 1.A ..covvvvennee
FHLMC REMIC Ser 2532 CI PH  5.500%
31393F PA 8 |12/ . 106/01/2021. | PaydOwn..........ccovvvvrriniiiciiinniieens [ e | e 108,808 | .......... 108,808 | .......... 111,834 110,113 | e [ e (1,305) [ oo [ e (1,305) | oo | e 108,808 0 2,247 | 12/15/2032. | 1.A .cvvvevnee
FHLMC REMIC Ser 2556 CI TC  5.500%
31393) 6E 3 |01/ . 106/01/2021. | PaydOwn..........ccoovviniiciinriiciinns [ e | o 14,076 | ............ 14,076 | .........c.. 14,745 ..14,110 (34) (34) [ v | e 14,076 0 318 | 01/15/2023. | 1.A ..ocveveenee
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FHLMC REMIC Ser 2587 CIKG 5.000%
31393N  AH 2 |03/1 .| 06/01/2021. | Paydown 63,171 | oo 63,171 | oo 64,908 ...63,944 (773) [CAE) ] — 63,171 (U I 1,355 | 03/15/2033. | 1A .........cce
FHLMC REMIC Ser 2595 CIGC  5.500%
31393P DY 04/1 .| 06/01/2021. | Paydown 28,329 | ... 28,329 | .o 29,727 ..28,411 (83) [(CK) 1 I 28,329 0 640 | 04/15/2023. | 1A ..............
FHLMC REMIC Ser 2603 CIC 5.500%
31393P RF 04/15 .| 06/01/2021. | Paydown 22,430 | oo 22,430 | .o 23,737 ...22,520 (90) [(C10) 22,430 0 520 | 04/15/2023. | 1A ..............
FNMA REMIC Ser 2003-92 CI MB
31393T CC 5.000% 09 .| 06/01/2021. | Paydown 24,135 | oo 24135 | oo 23,108 ...23,928 207 207 | 24,135 0 501 | 09/25/2023. | 1A ..............
FNMA REMIC Ser 2003-120 CI JD
31393U HG 5.000% 1 . | 06/01/2021. | Paydown 35,169 | ...coo....e. 35,169 | ............ 35,103 ...35,058 111 M ] 35,169 0 [ oo 727 | 12/25/2023. | 1A ..............
FNMA REMIC Ser 2003-117 CI MD
31393U QG 5.000% 1 .| 06/01/2021. | Paydown 99,712 | oo 99,712 | oo 93,137 298,520 [ ..o [ e 1192 | s [ 1,192 | s 99,712 0 [ 2,007 [12/25/2023. | 1.A ..............
FHLMC REMIC Ser 2627 CI MW  5.000%
31393V 4V 06/1 .| 06/01/2021. | Paydown 25101 | oo 25,101 | oo 25,419 ...25,089 12 12 | i 25,101 0 513 | 06/15/2023. | 1A .............
FNMA REMIC Ser 2004-51 Cl KW
31393y 4J 5.500% 07 .| 06/01/2021. | Paydown 32,222 | ... 32,222 | oo 32,081 ...32,100 121 121 | 32,222 0 [ 745 | 07/25/2024. | 1A ..............
FNMA REMIC Ser 2004-65 Cl ZA  4.500%
3139%4A  PF 08 .. [ 06/01/2021. | PaydOWN............ccvverviirriiriiienies [ e, | v 407,114 | ......... 407,114 | .......... 388,149 396,200 | ...ccoovirriiinns | e 10,913 | oo | s 10,913 | e | e 407,114 0 [ e 7,378 | 08/25/2034. | 1.A ..............
313%4A XM FNMA Gtd Grantor Tr Ser2004-T4 CIA9 4.|.. | 06/01/2021. | Paydown 23,905 | ..... 23,905 | ..ocovvenee 24,055 ...23,965 (60) [(C0) ] 23,905 (U I 428 | 08/25/2034. | 1.A .......cc.
FNMA REMIC Ser 2005-6 CI MB  5.000%
31394B  6M 02/ .| 06/01/2021. | Paydown 88,391 | .coooovennn 88,391 | .cocovvennn 88,543 ...88,157 234 234 | e | e 88,391 (U I 1,844 | 02/25/2025. | 1A ..............
FNMA REMIC Ser 2004-78 CI Z  5.500%
31394B  DH 1"/ . [ 06/01/2021. | PaYAOWN..........coveerreeeriieciiienies [ ceviereiieneiiineiiinns | v 250,919 | ...cccce. 250,919 | ..o 254,755 252,466 | ....cooocovvrrienns [ s (1,547) | oo [ (1,547) | oo | e 250,919 (U I 5,743 | 11/25/2034. | 1.A ..............
FNMA REMIC Ser 2004-79 CI ZD 5.500%
31394B  FS 1" . [ 06/01/2021. | PaYAOWN...........ovverveeciiiriiienies [ ceviereiienniisneiiiees | e 1,263,685 | ....... 1,263,685 | ....... 1,279,509 | ........... 1,270,257 | ..o [ s (6,571) | oo [ e (B,571) | oo | v 1,263,685 0 ... 28,493 | 11/25/2034. [ 1A .............
FNMA REMIC Ser 2005-53 CI MJ  5.500%
31394D E4 06 . [ 06/01/2021. | PaydOWN...........ccvverrveieriiieriiienies [ e | v 187,887 | .......... 187,887 | .......... 193,406 189,499 | ..o | e (1,612) | oo [ e (IR N 187,887 (U 4,020 |06/25/2035. 1A ..............
FNMA REMIC Ser 2005-W2 Cl A8
31394D  JW 5.410% 05 . [ 06/01/2021. | PaYAOWN...........ovverreeireieriiienies [ e | cvieeeees 358,200 | .......... 358,200 | .......... 355,923 356,442 | ...ooovveiiianis | e LI O 1,758 | e | e 358,200 (U I 8,038 |05/25/2035. | 1.A ..............
FNMA REMIC Ser 2005-43 Cl GC
31394D VB 5.500% 05 . [ 06/01/2021. | PaYAOWN...........ccvverrereieciiienies [ e | v 127,568 | .......... 127,568 | .......... 134,265 129,842 (2,274) (2,274) | oo | e 127,568 0 2,965 |05/25/2035. | 1.A ..............
FHLMC REMIC Ser 2657 CIDT 5.000%
31394G S8 08/1 . [ 06/01/2021. [ PaYAOWN. ... [ ceviieenieceiiieniinens | ceveenenens 17,129 | e 17,129 | o 15,842 ...16,937 192 192 | s [ e 17,129 0 352 | 08/15/2023. | 1A ..............
FHLMC REMIC Ser 2664 CI AY 5.000%
31394H 4w 08/1 . [ 06/01/2021. | PaYAOWN..........covvereiiceieriiienies [ o | ceveenenens 40,442 | ............ 40,442 | ............ 37,498 ..40,014 429 429 | oo | e 40,442 0 828 | 08/15/2023. | 1A ..............
FHLMC REMIC Ser 2672 CI XB 5.500%
31394H 7z 091 . [ 06/01/2021. | PaYAOWN..........covvereireiieciiienies [ coviieeiisseiiieneienns | ceveenenens 74T | 747 | 12,070 ..11,805 (58) ((C1:) 1 U IS 11,747 0 268 | 09/15/2023. | 1A ..............
FHLMC REMIC Ser 2673 CIQL 5.500%
31394) KW 091 . [ 06/01/2021. [ PaydOWN...........ccvververiicriiinies [ o | v 138,775 | .......... 138,775 | .......... 142,015 138,911 (136) [ISIC) 1 U ISR 138,775 (U I 3,170 | 09/15/2023. | 1.A ..............
FHLMC REMIC Ser 2676 CIKY 5.000%
31394 MS 091 .| 06/01/2021. | Paydown 98,490 | ............ 98,490 | ............ 93,203 ..97,672 818 818 | s 98,490 (U I 2,037 | 09/15/2023. | 1.A ..............
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FHLMC REMIC Ser 2697 CILG 4.500%
31394 YA 101 . [ 06/01/2021. | PAYAOWN.......vorverererierieerincriens | cereeinsrinenienineens | cevveriens 46,025 | ............ 46,025 | ............ 41,149 ...45,321 704 {0 ORI IR 46,025 0 855 |10/15/2023. | 1.A ......cvenvee
FHLMC REMIC Ser 2701 CIAC  5.000%
31394L N5 111 . [ 06/01/2021. | PAYAOWN.......oorverercrierierineriens. | correinsrinenienineens | cevveniend 68,669 | ............ 68,669 | ............ 63,948 ...67,938 731 L RO I 68,669 0 | e 1,425 | 11/15/2023. | 1.A ...ooeveneee
FHLMC REMIC Ser 2720 CI PC  5.000%
31394M  YB 1211 .| 06/01/2021. | Paydown 31,703 | oo 31,703 | oo 29,513 ...31,266 437 A37 | e 31,703 0 683 | 12/15/2023. | 1.A ......ccoenee.
FNMA REMIC Ser 2005-112 CI NE
31394U  ZS 6.000% 1 . [ 06/01/2021. | PAYAOWN.......coonvvrrerircrirerieriinens [ e | eoeenees 500,319 | .......... 500,319 | .......... 529,556 509,487 | ..ovveerererenens | e (9,168) [ ..ovvvvrveerens [ e (9,168) | covvvrrrerrerces | eevererirens 500,319 0. 12,344 | 12/25/2035. | 1.A ...
FHLMC REMIC Ser 2811 CIDT 5.000%
31394Y XS 06/1 .| 06/01/2021. | Paydown ....16,185 16,185 | e 16,013 ...16,131 53 53 0 335 |06/15/2024.
FNMA REMIC Ser 2006-24 CI Z 5.500%
31395B R3 04/ . [ 06/01/2021. | PAYAOWN.......corverercricrierrieriens | corvrineriesieneneeis | eovenes 1,199,039 | ....... 1,199,039 | ....... 1,223,759 | oooveeene 1,210,773 [ oo | e (11,735) [ oo [ e (11,735) [ v | e 1,199,039 0. 27,039 |04/25/2036. | 1.A ..............
FNMA REMIC Ser 2006-43 Cl KD
313950  J4 6.000% 06 .| 06/01/2021. | Paydown 24822 | ..o 24822 | ..o 26,078 ...25,230 (409) (409) | ..vvvverrireinne 24,822 0 648 | 06/25/2036. | 1.A ..............
FHLMC REMIC Ser 2868 CI AV 5.000%
313956 M4 08/1 .| 06/01/2021. | Paydown 55,342 | ... 55,342 | ..o 55,350 ...55,252 89 89 | 55,342 0 | e 1,145 | 08/15/2024. | 1.A ..............
FHLMC REMIC Ser 2892 CI AD 5.000%
313950 MG 111 . 106/01/2021. | PaYAOWN........oooverrireieerinnineeinens | e | cevveiiens 14,870 | v 14,870 | v 14,860 ...14,844 25 25 | e [ s 14,870 0 308 [ 11/15/2024. | 1.A ..............
FHLMC REMIC Ser 2904 CI PE  5.500%
31395K  HE 1211 . 1 06/01/2021. | PaydOWN........oovverrerririrerinriinens [ e | covenies 101,047 | .ccvveeee 101,047 | .ccvveeee 104,931 102,553 | oo [ e (1,505) [ oo [ e (1,505) | oo | e 101,047 0 2,372 | 12/15/2034. | 1.A oo
FHLMC REMIC Ser 2939 CI DK 5.500%
31395M 5N 02/1 . 106/01/2021. | PaYAOWN.......oooverririvierinrineeiiens [ o | ceveeeriens 46,632 | ............ 46,632 | ............ 47,820 ...46,928 (296) (296) | .veveverrrirernns | v 46,632 0 | e 1,063 |02/15/2030. | 1.A .......co.nce.
FHLMC REMIC Ser 2982 CI PE  5.500%
313950 QH 05/1 .1 06/01/2021. | PaydOWN.........vvveveriiireiieniieens [ e | e 181,375 | v 181,375 | ...oo... 176,473 179,440 | coovvvvrerviee | s 1,936 | covveerveines e 1,936 | overriceiinns | e 181,375 0 | e 4,065 |05/15/2035. [1.A ....cooeeee
FHLMC REMIC Ser 3025 CI ZC 5.000%
31395X  MD 08/1 .| 06/01/2021. | PAYAOWN.......couririerrieirinieierinniiees | eveveressseeensssiininns | eressenes 294,985 | .......... 294,985 | .......... 292,115 293,097 | .ovvorreeriren | e 1,887 | o [ 1,887 | e | v 294,985 0 | s 6,114 | 08/15/2035. | 1.A ............
FHLMC REMIC Ser 3019 CI ZQ 5.000%
31395X WS 06/1 . 106/01/2021. | PaydOWN.........oevevriiiicrinniicriiens [ e | e 2,496,226 | ....... 2,496,226 | ....... 2,475,922 2,482,738 | .o | v 13,489 | oo | s 13,489 | .o, 2,496,226 0. 50,206 | 06/15/2035. | 1.A ..........c..
FHLMC REMIC Ser 3068 CI Z 5.500%
31396F G3 11115 .| 06/01/2021. | Paydown 235,088 | .......... 235,088 | .......... 239,938 237,635 (2,546) (2,546) | ..oovvorecienns | e 235,088 0 | s 5,342 | 11/15/2035. | 1.A .........c..
FHLMC REMIC Ser 3143 CIB 5.500%
31396J UF 04/15 . 106/01/2021. | PaydOWN.........ocvvrririierinniiciiiens [ e | v 74,851 | oo 74,851 | v 72,723 ..74,238 613 613 | i | e 74,851 0| e 1,696 | 04/15/2026. | 1.A .............
FHLMC REMIC Ser 3174 CIDG 6.000%
31396T KH 06/1 .1 06/01/2021. | PaydOwn..........ccovvveiinriiciinniieens [ e | e 170,878 | .......... 170,878 | ..ccooeuee 179,849 174,144 | s | i [RI22G15) ) EUNON IO [ 1072615) 1 R ISR 170,878 0| e 4,783 | 06/15/2036. [ 1.A .....oeee
FHLMC REMIC Ser 3174 CI PZ 5.000%
313967 QY 011 .1 06/01/2021. | PaydOwn..........covvveiiniiiciiinniieens [ e | e 443939 | .......... 443939 | .......... 441,622 442,228 0 8,917 | 01/15/2036.
FNMA REMIC Ser 2007-74 Cl ZE  5.500%
31396W Q7 08 .1 06/01/2021. | PaydOwn..........ccoiveriniiiciinniieens [ e | e 419,090 | .......... 419,090 | ......... 427,188 422,462 0 08/25/2037.
FNMA REMIC Ser 2007-77 CI PE  6.000%
31396X FY 08 . 106/01/2021. | PaydOwn..........ccovvveiiniiieiinniieens [ e | e 296,253 | .......... 296,253 | .......... 303,845 297,637 | oo | e (1,384) [ oo [ (1,384) | oo | e 296,253 0| e 7,079 | 08/25/2037. | 1.A ..ot
FNMA REMIC Ser 2007-77 CI DC
31396X HW 6.000% 08 . 106/01/2021. | Paydown..........ccoovvvnrinriicinniieens [ e | e 325426 | ......... 325426 | ......... 335,698 328,831 | oo | e (3,405) | ..o [ e (3,405) | oo | e 325,426 0| e 7,825 | 08/25/2037. | 1.A ..o
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FNMA REMIC Ser 2008-29 Cl ZA  4.500%
313%6Y F7 2 |04 . [ 06/01/2021. [ PaYAOWN...........cvverreiereieciienins [ cevieneiieeniisneiiinns | oo 276,746 | .......... 276,746 | .......... 262,812 268,599 8,147 8147 | oo | e 276,746 (U I 5,079 |04/25/2038. | 1.A ..............
FHLMC REMIC Ser 3209 CI TZ 5.000%
31397A 6C 2 |08/1 .| 06/01/2021. | Paydown 98,640 | ..... 98,640 | ........... 96,990 297,639 [ [ e 1,001 | i [ 1,001 { s 98,640 (U I 2,026 |08/15/2036. | 1.A ..............
FHLMC REMIC Ser 3203 CILX 6.500%
31397A QF 3 |08/1 .| 06/01/2021. | Paydown 24743 | oo 24743 | ... 26,259 ..25441 (697) (L0 24,743 0 637 | 08/15/2036. | 1.A ..............
FHLMC REMIC Ser 3230 CINE  5.500%
31397B PV 7 101 . [ 06/01/2021. [ PaydOWN...........c.cvvorverrieriienins [ e | v 196,654 | .......... 196,654 | .......... 200,833 198,113 | oo | e (1,459) | ..o [ e (1,459) | oo | s 196,654 0 [ 4,391 [ 10/15/2036. [ 1A ..............
FHLMC REMIC Ser 3290 CI PE  5.500%
31397F Qv 7 |03/1 . [ 06/01/2021. [ PaydOWN...........ccvverieiriiieriiinis [ e | v 272,758 | .......... 272,758 | .......... 279,662 275,104 (2,346) (2,346) ..272,758 0 03/15/2037.
FHLMC REMIC Ser 3287 CI GD 5.500%
31397G  5Y 2 |031 . [ 06/01/2021. [ PaydOWN...........ccvverieiriiiriiinins [ e | v 139,368 | .......... 139,368 | .......... 143,636 140,915 | oo | e (1,547) | oo [ (1,547) | oo | e 139,368 (U I 3,184 | 03/15/2037. | 1.A .............
FHLMC REMIC Ser 3345 CI N 6.000%
313970 RP 1 |07/ . [ 06/01/2021. | PaydOWN............cvverreciiariiienins [ o | e 1,461,557 | ...... 1,461,557 | ...... 1,493,528 | .......... 1,469,382 | ...ooovvvivciiinns [ s ([ 725) | O O (7,825) | oo | v 1,461,557 0 ... 38,120 | 07/15/2037. |1.A .............
FHLMC REMIC Ser 3354 CI PH 5.500%
31397K AN 1 |08/1 .| 06/01/2021. | Paydown 256,963 | .......... 256,963 | .......... 267,883 260,199 | ..o [ s (3,237) | oo [ e (3,237) | oo | i 256,963 (U I 5,717 | 08/15/2037. | 1.A ..............
FNMA REMIC Ser 2008-84 CIL 6.000%
31397M TV 9 |09/ .| 06/01/2021. | Paydown 51,570 | oo 51,570 | .coovvvenen 54,020 ..52,374 (803) [CEIUC) T 51,570 0 [ e 1,452 | 09/25/2038. | 1.A ..............
FHLMC REMIC Ser 3473 CICH 5.500%
31397W QB 4 (071 .| 06/01/2021. | Paydown 50,107 | .coovvveeens 50,107 | .ccovvvenen 51,572 ...50,756 (649) [(CZC) T 50,107 (U I 1,052 | 07/15/2038. | 1A .............
FNMA REMIC Ser 2009-77 CI PX 5.000%
31398F EF 4 |10 . [ 06/01/2021. [ PaydOWN............cvveriiriiiriiinies [ e, | o 191,039 | .......... 191,039 | ......... 196,054 192,004 (965) (965) | ovvooerreerris | e 191,039 0 3,974 | 10/25/2039. | 1.A ..............
FHLMC REMIC Ser 3561 CI PE  5.000%
31398) LB 7 |08/1 . [ 06/01/2021. | PaydOWN.........ovvvrerinrireiieriieens [ e | e 510,367 | .......... 510,367 | .......... 526,475 515,204 | ..ovvvrerverrrenns | s (4,837) [ oo [ (4,837) | oo | e 510,367 0. 10,383 | 08/15/2039. | 1.A ..............
FHLMC REMIC Ser 3585 CI UB  4.500%
31398K 6C 9 [10/1 . [ 06/01/2021. | PaydOWN........oovvvrriiriieiinniinens [ e | e 467,564 | ......... 467,564 | ......... 454,267 461,015 | oo | e 6,549 | oo | i 6,549 | oo | i 467,564 0| e 8,754 | 10/15/2039. | 1.A ...
FHLMC REMIC Ser 3591 CI BL 4.500%
31398K KA 7 [10/1 . [ 06/01/2021. | PaydOWN.........ovvvreriniireiieniinens [ e | e 446,833 | .......... 446,833 | .......... 437,338 442,809 | ...oovvernies | s 4,024 | s [ 4,024 | oo | e 446,833 0 | e 8,067 | 10/15/2039. | 1.A ...
FNMA REMIC Ser 2010-114 CI BY
31398N  MH 4 |4.000% 1 .. [ 06/01/2021. | PaydOWN.........cvveviirinrieiinniinens [ e | e 375499 | ... 375,499 | ... 382,070 STT047 | o [ s (1,548) [ oo [ (1,548) | oo | e 375,499 0 | e 6,319 | 10/25/2040.
31405E 6P 5 |FNMA Pool #787578 6.000% 07/25/35.... | .. | 06/01/2021. | PAYAOWN..........ooorviemeeineiriniins | woereeienenisneeiinnees | coveniiis 12,196 | oo 12,196 | oo 12,472 ..12,421 (226) (V22225 RO ISR 12,196 0 252 |07/25/2035.
314007 XW 0 | FNMA Pool #BM3392 4.000% 01/25/48... | .. | 06/01/2021. | PaydOWN.........ccovveurenrieeiiinninnins | verernreiensissnivenirenes | cvve 2,677,198 | ....... 2,677,198 | ....... 2,733,879 2,733,120 | oo [ v (55,923) | ..o [ e (55,923) 2,677,198 0 [ 42,605 |01/25/2048.
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48... | .. | 06/01/2021. | PAYdOWN........cccorvveemeeereireriiiens | cevevieneeiseenisnniins | cevenes 1,436,357 | ....... 1,436,357 | ....... 1,465,533 | .......... 1,464,412 | oo | s (28,055) | ..oovvevciins [ e (28,055) | ..o | e 1,436,357 0 ... 23,228 | 05/25/2048.
3140Q9 N2 5 |FNMA Pool #CA2208 4.500% 08/25/48... | .. | 06/01/2021. | PaydOown.........cccoevvrivimrivnriniiiens [ vverienisniiniicsnines | oveeas 1,433,385 | ....... 1,433,385 | ....... 1,490,273 1489914 | | (56,529) I (56,529) ....1,433,385 0 25,856 | 08/25/2048.
3140QC KE 5 |FNMA Pool #CA4792 3.000% 12/25/49... |.. | 06/01/2021. | PAYdOWN........coomrveerveineireriiiens | coreviiseeieseiisnenins | cevenes 7,262,015 | ....... 7,262,015 | ....... 7,355,627 0| . 86,355 | 12/25/2049.
31411D  FZ 7 |FNMA Pool #904784 2.125% 12/25/36.... | .. | 06/01/2021. | PaydOown.........ccoovvvirinriniiveiinis [ v | cevienes 228 0 2 | 12/25/2036.
31412P  GX 3 |FNMA Pool #930914 4.000% 04/25/39.... |.. | 06/01/2021. | PAYdOWN..........coooervmeemreiemiireniins | eoeeerieneeiseneiennnes | e 216,721 \ 216,144 STT [ vevveerneenne [ rerrneereeneen BTT | | e 216,721 0 3,364 | 04/25/2039.
314120  Z4 5 |FNMA Pool #935563 4.000% 09/25/39.... | .. | 06/01/2021. | PaydOwn.........cccccoevuirinriveiiniinnns [ e | e 180,112 | ........180,112 | .......... 181,878 181,619 | oo [ v (1,506) [ ..oovvvrrverie [ evrrriennea(1,508) [ oo | v, 180,112 0 [ 2,885 | 09/25/2039.
31414U 2A 5 |FNMA Pool #976969 6.000% 02/25/38.... |.. | 06/01/2021. | Paydown 34,006 | ...........34,006 | ........... 33,868 ...33,868 138 34,006 0 804 | 02/25/2038.
314140 XN 3 |FNMA Pool #976885 6.000% 04/25/38.... | .. | 06/01/2021. | Paydown 50,341 | .........50,341 | .......... 50,608 ...50,547 (206) 50,341 0| e 1,025 | 04/25/2038.
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31416H ZM 0 | FNMA Pool #AA0747 4.000% 03/25/39.... | .. | 06/01/2021. | PaydOwn.........cccccoevuirunrivciimninnns [ e | e 212,330 209,604 2,727 2,727 | ... . 0 03/25/2039.
31417C  5A 9 |FNMA Pool #AB6240 3.500% 09/25/42.... | .. | 06/01/2021. | Paydown 583,075 590,075 0 09/25/2042.
31417G D6 0 |FNMA Pool #AB9124 2.500% 04/25/28.... | .. | 06/01/2021. | PaydOwn.........ccccceevuirunriveiinniinnns [ e | coveiis 190,187 190,458 0 04/25/2028.
31417G  FN 1 |FNMA Pool #AB9172 2.500% 04/25/28.... | .. | 06/01/2021. | Paydown ....236,558 235,880 0 04/25/2028.
314188 AP 1 |FNMA Pool #MA1813 4.500% 03/25/44... | .. | 06/01/2021. | Paydown . 236,847 | .. 253,000 0 03/25/2044.
314188 B6 2 |FNMA Pool #MA1860 4.500% 04/25/44... | .. | 06/01/2021. | Paydown 253,615 | ... 253,615 | oo 270,978 0 04/25/2044.
31418C 3E 2 |FNMA Pool #MA3496 4.500% 10/25/48... | .. | 06/01/2021. | Paydown.........ccccovueruimiiinrinniicns [ wveiieiinniiniicsnines | o 6,772,561 | ....... 6,772,561 | ....... 7,002,987 | ........... 7,000,775 B I . 0 10/25/2048.
31418C XN 9 |FNMA Pool #MA3384 4.000% 06/25/48... | .. | 06/01/2021. | Paydown 2,660,319 | .......2,660,319 | .......2,710,823 2,709,835 . . . . 2,660,319 |.... 0 06/25/2048.
31418D SJ 2 |FNMA Pool #MA4120 2.500% 09/25/50... | .. | 04/08/2021. | Morgan Stanley & CO LLC........c..cc. | oo | 98,057,325 | ..... 95,067,886 |....100,088,659 | ....... 100,035,689 27,228 |.. R 100,062,917 | ...ocvovririnnas .(2,005,592) | ...(2,005,592) 09/25/2050.
31418D SJ 2 |FNMA Pool #MA4120 2.500% 09/25/50... | .. | 04/01/2021. | PaydOWN.........coovrvvemeiiiniiiiniiinns | covveieneiessniisnnies | oo 4,220,349 | ...... 4,220,349 | ... 4443236 | ........... 4,440,885 | .....ccooovvrviies | o (220,536) | ...oooorveanns | e (220,536) | .... ..4,220,349 | ... 0 09/25/2050.
31419A DT 1 |FNMA Pool #AE0113 4.000% 07/25/40.... | .. | 06/01/2021. | PAYAOWN..........coeeurveeriiieriireniins | eoereiieneeieneeiennnes | e 147,356 | .......... 147,356 | .......... 147,604 147,538 (182) (182)] ... 147,356 |.... 0 07/25/2040.
31419E X5 3 |FNMA Pool #AE4299 4.000% 09/25/40.... | .. | 06/01/2021. | PaydOWN..........coovrvvemeiiniiiiniiins | eorreiieneiisnniisnnies | oo 528,356 | .......... 528,356 | .......... 533,537 532,670 | ..ooovvvervrrirenns | e (4,314) | oo (4,314) 528,356 |.... 0 09/25/2040.
31419F SN 7 |FNMA Pool #AE5024 4.000% 12/25/40.... | .. | 06/01/2021. | Paydown ....559,081 ....559,081 558,859 222 12/25/2040.
31419L  EY 5 |FNMA Pool #AE9150 4.000% 12/25/40.... | .. | 06/01/2021. | Paydown ....184,897 193,679 (8,782) 12/25/2040.
626207 YF 5 | Municipal Elec Auth GA Rev Bld Amer Bd U] .. | 04/01/2021. | Call ~ 100.0000.............cccocvwvrnnes . 54,000 | ............ 54,000 | ............ 56,295 ...56,181 (4) 04/01/2057.
626207 YM 0 |Municipal Elec Auth GA Rev Bld Amer Bd.. | .. | 04/01/2021. | Call  100.0000..........ccocoumivrmmnnes | corvmmmiinmiiisnnininns | o 180,000 | ..........180,000 | ......... 180,000 . 04/01/2057.
3199999. Total - Bonds - U.S. Special Revenue and Special A MS. oo ....250,699,680 |....245,893,648 | ....255,522,110 255,345,768 0 ]..(1,651,420) | ...ccoocnnnend 0 ... (1,651,420) | ...oocovvnennnc 0 ... 253,694,357 | ..o 0 1.(2,994,678) | ...(2,994,678) | ..3,043,249 XXX
Bonds - Industrial and Miscellaneous
Gerson Lehrman Group Nt 4.750%
000000 00 0O |12/152 .. | 06/30/2021. | Redemption  100.0000. . 59,167 | ...ccovenen 59,167 | ..cvovenec 58,783 385 385 | i | e 59,167 |.... 0 [ 750 | 12/15/2024.|4B Z...........
Gerson Lehrman Group Nt  4.750%
000000 00 O |12/152 .. | 05/01/2021. | Tax Free EXchange..........cccccccvecves [ covivmmevimneeinnciiines | e 1,759,560 | ....... 1,770,808 | ....... 1,759,297 263 263 | e | e 1,759,560 0 .. 19,053 | 12/15/2024.{4.BZ............
Gerson Lehrman Group Nt 5.750%
000000 00 O |12/152 .. | 06/30/2021. | Redemption  100.0000. 4,449 | ..o 4,449 | ..o 4,421 28 28 0 93 | 12/15/2024.
000000 00 O |NBM US Holding Inc. Sr Nt 6.625% 08/06 | .. | 05/24/2021. | Direct (2,570) (2,570) | oo | errreeennn 229,430 | oo [ i (CR0) ) — (5,430) | ....... 10,674 | 08/06/2029.
00111@ AA 2 |AES Hawaii Inc Sr Sec Nt 6.870% 06/30/. | .. | 06/30/2021. | Various.. 416,825 0 .. 14,362 | 06/30/2022.
ALM Loan Funding CLO Ser 2012-7A Cl
00163G AY 3 |A1A2 .. 106/22/2021. | Call  100.0000..........ccooeemveererirer [ cerireriereiieeiiines | e 9,500,000 | ....... 9,500,000 | ....... 9,500,000 9,500,000 | oo | oo [ e | e 0 [ oo | e 9,500,000 0 ... 91,965 |07/15/2029.|1.AFE.........
ALM Loan Funding CLO Ser 2012-7A Cl
00163G  BC 0 |A2R2 .. 106/22/2021. | Call  100.0000...........coormmveererrier [ ceriereriireeieeniiinns | o 5,000,000 | ....... 5,000,000 | ....... 5,000,000 5,000,000 | ...ovoomeveriries | e | s | e 0 [ oo | e 5,000,000 0 .. 72,014 |07/15/2029.|1.C FE.........
American Money Mgmt Corp CLO Ser
00176D AG 4 |2013-13 .. | 04126/2021. | PaydOWN...........cvvorreecvireciienins [ e | e 39,567,528 | ... 39,567,528 | ..... 39,567,528 | ......... 39,567,528 | oo | e [ e | e (U OO 39,567,528 |.... 0. 147,801 | 07/24/2029. | 1.AFE.........
Amazon.com Inc Tucson BTS Lease
00191# AA 3 |BackedN .. | 04/30/2021. | Redemption ~ 100.0000..........ccooe. | covermmrermrmrirmrniiiins | e 18,975 | ...ccco.... 18,975 | ...cccco.en. 18,975 L8975 [ [ [ | e (U OO ISP 18,975 | ... 0 259 | 08/31/2039.{1.C ..............
Amazon.com Inc Tucson BTS Lease
00191# AA 3 |BackedN .. | 06/30/2021. | Redemption  100.0000. ..19,105 ...19,105 ...19,105 | .... 0 391 |08/31/2039.
Amazon.com Inc Tucson BTS Lease
00191# AA 3 |BackdN .. | 05/31/2021. | Redemption  100.0000. ..19,040 219,040 [ [ [ | e 0. ...19,040 | ... 0 325 | 08/31/2039.
00253C HH 3 |65 .. | 06/01/2021. | Paydown .15,767 ...15,629 (44) (44) | ... ...15,585 | .... (U I 417 | 04/25/2031.
Aames Mtg Tr RMBS Ser 2002-1 CI M1
00253C HS 9 |48 .. | 06/01/2021. | Paydown ...1,140 ...1,140 06/25/2032.|1.D FM.........
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002824 BE 9 |Abbott Labs SrNt 3.400% 11/30/23......... | .. | 04/08/2021. | Goldman Sachs & Company........... | ccccceevverirnrennienns | e 10,734,600 | ..... 10,000,000 | ..... 10,918,968 | ......... 10,781,929 | oo [ v (78,970) v [ e (78,970) | ..voveeeieriis | v 10,702,959 | .....vvvvviiienns | s 31,641 | ... 31,641 | ..... 124,667 | 11/30/2023. | 1.G FE.........
00287Y AP 4 |Abbvie Inc SrNt 3.200% 11/06/22 . | 04/08/2021. | Goldman Sachs & Company......... | ccoceeevereiinciiines | o 4,981,008 | ....... 4,800,000 | ....... 5,064,336 5,017,380 | oveevvveveriverires | v (32,674) I (32,674) | ..o | e 4,984,706 | ...ooovvverii | e (3,698) | .......... (3,698) | ....... 66,560 | 11/06/2022. 2B FE.........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AB 4 |Cl . | 06/25/2021. | Paydown 1,003 | oo 1,003 | oo 669 730 273 273 | s 1,003 0 11 01/25/2037.{1.D FM.........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AC 2 |CI . | 06/25/2021. | Paydown 33,835 | ... 33,835 | oo 22,632 ...24,676 9,159 33,835 0 33 |01/25/2037. {1.D FM.........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AD 0 |CI . | 06/25/2021. | Paydown 36,091 | ............36,091 | ............ 24,275 ...24,275 36,091 0 43 | 01/25/2037.{1.D FM.........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AE 8 |Cl .. | 06/25/2021. | Paydown 33,835 | oo 33,835 | oo 22,933 ..24917 33,835 0 52 |01/25/2037.
00764M BD 8 |Aegis ABS Trust RMBS Ser 2004-1 CIM1. | .. | 06/25/2021. | PAydOWN.........ccovvierivciinriiciiiiiies | oreisniiesiienisnienns | evvienns 104,636 | .......... 104,636 | .......... 104,636 104,636 0 525 | 04/25/2034.
00764M BT 3 |Aegis ABS Trust RMBS Ser 2004-2 CI M1. | .. [ 06/25/2021. | PaydOWN..........ccccoovurvvnmiiinniiiinins [ erviiniiiinniiinniiinns | v 827,048 | .......... 827,048 | .......... 750,546 804,217 22,831 0 | e 3,462 | 06/25/2034.
01882Y AA 4 |Alliant Energy Finance SrNt 3.750% 06... |.. | 04/08/2021. | Goldman Sachs & Company........... | .cccceevereeernrervineees | cevee 10,378,192 | ....... 9,750,000 | ..... 10,538,288 | ......... 10,415,848 | ......oovvvvenci | e (77,334) | ooevveervines [ evreenen(TT,334) | | 00000 10,338,514 | [ 39,678 | ......... 39,678 | ..... 118,828 | 06/15/2023.
02146P  AF 2 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2021. | Paydown.............ccocvvimveiimiiiiniins | eovermiieneiinniisnnies | o 671,912 | ........671912 | ... 653,570 653,570 | ..o | v 18,342 | oo 0 8,570 |08/25/2036.
02147B  AA 3 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2021. | Paydown 20,285 | ............21,868 | ............ 17,736 .17,736 04/25/2037.
02147)  AE 8 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2021. | PaydOWN............c.cocourvvimiiinniiinnis [ covienniiinniiineiiines | o 216,071 | .........216,243 | ......... 164,837 164,837 02/25/2047.
02147L AN 3 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2021. | Paydown 86,464 ..86,310 | oo 58,881 257,365 [ [ e 1,516 | oo 05/25/2036.
02148) AJ 6 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. [ 06/01/2021. | PaydOWN...........cccocourvviimiiinniiiinnis [ covieneiissniisnniiinns | o 78,745 LTT976 | 66,050 ...66,050 01/25/2037.
02149H AW 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2021. | PaydOWN...........rvueereieriireniiiens | cereeieeeriesesisneiins | cevvienes 346,994 | .......... 338,085 | ......... 261,344 261,344 | . [ [ | e 0 [ oo | e 261,344 | .o 03/25/2037.
022098 AL 7 |Altria Group Inc Co Gtd Nt 4.750% 05/0... | .. | 05/05/2021. | MatUFity...........coovrverimmiiinriiinniiiins | e | oo 2,000,000 | ....... 2,000,000 | ....... 1,991,500 | ........... 1,999,639 361 361 | 2,000,000 0 ... 47,500 | 05/05/2021.
023765 AA 8 |American Airlines Inc LBASS EETC Ser 16| .. | 06/15/2021. | Redemption  100.0000..........cccco. | coveerrvemmmiiiinniiiinns | covienenens 15,188 | ...ccccoeen. 15,188 | ..cccceeen. 15,225 (38) [(C1:) T ISP 15,188 0 243 | 06/15/2028. | 2.AFE.........
American Airlines Inc LBASS EETC Ser
023771 R9 1 {201 .. | 04/15/2021. | Redemption  100.0000..........couvw. | corvrvervrmmmrirnenrriens | ervreennnd 11,352 | i 11,352 | o 11,479 (128) (U I 170 | 10/15/2028. | 2AFE.........
023771 S4 1 | American Airlines Inc LBASS PTC Ser 16-3] .. [ 04/15/2021. | VaIOUS............coocvverrererererireneiienens [ coviereeieecsiieniiinns LATBT67 | .. 176,767 | .......... 176,767 176,767 ..176, 0 3,314 | 10/15/2025. |4 AFE.........
025537 AQ 4 | American Electric Power SrNt 0.750% 1. |.. | 04/08/2021. | Goldman Sachs & Company........... | ceeveeeerveniiverrenes | cvves 3,751,275 | ....... 3,750,000 | ....... 3,747,780 3,747,843 151 151 | e | e, 3,747,994 | oo | v 3,281 | v 3,281 | ...... 11,094 | 11/01/2023. | 2.AFE.........
American Home Mtg Inv Tr RMBS Ser
02660T BQ 5 |2004-3 . 106/01/2021. | PaydOWN.........ccvouiiiciiniiiciinns [ e | s 18,252 | c.covvencee 18,252 | cocovvenee 18,032 ...18,093 158 158 | oo [ i 18,252 0 334 | 10/25/2034. | 1.AFM.........
American Home Mtg Inv Tr RMBS Ser
02660T ER 0 |2005-2 . 106/01/2021. | PaydOWN..........ccvoriiieiinriiciinns [ e | e 14,770 | oo 14,770 | o 14,658 ...14,690 80 80 | | s 14,770 0 211 | 09/25/2035.|1.D FM.........
American Home Mtg Inv Tr RMBS Ser
02660T ER 0 |2005-2 .1 06/01/2021. | Paydown 29,539 | .o 29,539 | ..o 29,438 ...29,438 101 101 | e 29,539 (U I 422 | 09/25/2035.|2.B FM.........
American Home Mtg Inv Tr RMBS Ser
02660T GB 3 |2005-3 .. [ 06/01/2021. | PaydOWN.........cvvriiriirinrinciiei [ e | e 10,786 | c.covveneee 10,786 | c.covveneee 10,786 210,786 [ o | e [ | s [V ORI ISV 10,786 0 99 |09/25/2035. [4.B FM.........
02665W CQ 2 |American Honda Fin SrNt 3.625% 10/10/ | .. | 04/08/2021. | Goldman Sachs & Company........... | cccceeeeeeereevencerns | wovee 11,937,606 | ... 11,100,000 | ... 12,094,893 | ......... 12,040,973 | .covvoicie | e (93,881) | oo [ v (93,881) | ..o | e 11,947,092 | ..o [ (9,486) | .......... (9,486) | .....203,423 | 10/10/2023. [1.G FE.........
American Home Mtg Inv Tr RMBS Ser
026935 AR 7 |2007-3 . [ 06/25/2021. | PaydOWN...........ccvveeireieniiienies [ o | ceveenenens 15,581 | .ococceen. 15,581 | oo 15,581 25,58 [ [ [ | e (U OO ISP 15,581 0 54 109/25/2027. [1.AFM.........
Amresco Resdtl Sec Mtg Loan RMBS Ser
03215P BN 8 |199 .. [ 04/01/2021. | PaydOWN............cvverrencrireciienins [ e | cvvvveneenn 1,964 | 1,964 | 1,955 | 1,964 1,964 0 03/25/2027.
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL 6.3. | .. | 06/15/2021. | Redemption ~ 100.0000 ...39,891 (60) 39,831 0 02/15/2025.
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Anchorage Park Svc GSA Fin Tr CTL Ser
03335# AA 4 |20 <[ 06/15/2021. [ VAIIOUS.........covooeeereviceeiecenienens [ cevereeiisnnsisneniinns | cveeneees 327,573 | ......... 327,573 | .......... 334,635 328,567 (994) (994) | covvevrrecries | e 327,573 0 8,229 |07/15/2023.|1.B ..............
Angel Oak Mortgage Trust RMBS Series
03464R AA 1 |202 .. [ 06/01/2021. | PaydOWN...........ccvverrireieceiienins [ e | v 668,402 | .......... 668,402 | ... 676,965 673,739 668,402 0 | e 6,807 | 12/25/2059.
037833 AR 1 |AppleInc SrNt 2.850% 05/06/21............. |.. [ 05/06/2021. | MALUFitY........oocoovrmvisrnrnrrrivicinininns [ | e 10,000,000 | ..... 10,000,000 | ..... 10,030,200 | ......... 10,004,944 | ......ccoooeernanee .10,000,000 0 ... 142,500 | 05/06/2021.
040104 PB 1 |C . [ 06/25/2021. | PaydOWN............cvvoririiieriiinins [ e | v 191,011 | ..ccooe. 191,011 | oo 162,664 189,082 | .ovvocvecies | e 1,930 [ | 1,930 | | 191,011 (U I 707 | 11/25/2035.
Asset Backed Securities Corp RMBS Ser
04541G AL 6 |19 . [ 06/21/2021. | PaydOWN. ..o [ o | oo 11,692 | oo 11,692 | oo [ e | e | s 11,692 | oo | s 11,692 | v | e 11,692 0 [ 184 |06/21/2029. [ 1.AFM.........
Asset Backed Securities Corp RMBS Ser
04541G AS 1|20 .| 06/01/2021. | Paydown 29,393 | ... 29,393 | oo 30,541 ...29,454 (61) [(CH) 1 I 29,393 0 929 | 03/21/2029. | 1.AFM.........
Asset Backed Securities Corp RMBS Ser
04541G MC 3 |20 . | 06/25/2021. | Paydown ....326,574 314,954 | oo | e 11,620 11,620 326,574 0 10/25/2034.
Asset Backed Funding Cert RMBS Ser
04542B  AS 1 |2002- . | 05/01/2021. | Paydown 55,568 | ........... 55,568 | ............ 55,436 ...55,436 132 132 | 55,568 (U I 1,252 | 10/25/2031. | 1.AFM.........
Asset Backed Funding Cert RMBS Ser
045428 CW 0 |2003- .| 06/01/2021. | Paydown 28,252 | ............ 28,252 | ............ 28,251 ...28,191 61 61 | 28,252 0 573 | 10/25/2032. | 1.AFM.........
Asset Backed Funding Cert RMBS Ser
04542B MU 3 | 2005- .. | 06/01/2021. | Paydown 8,006 8,006 | ...cocouenee 7,648 | oo 8,006 | ..eovvevererrere [ v e | e (01 R 8,006 (V1 I 145 | 06/25/2035. [ 1.AFM.........
048825 AW 3 |Atlantic Richfield Co Deb 9.000% 04/01... | .. [ 04/01/2021. | MALUFItY...........covveeimriereriiieriiienins [ e | e 3,000,000 | ....... 3,000,000 | ....... 4,091,878 3,023,648 | ..o | cerrene(23,648) | o | e (28,648) | | 3,000,000 0. 135,000 | 04/01/2021.{1.G FE.........
05522R  CZ 9 |Bank of America Credit Card Tr LBASS Ser| .. | 04/15/2021. | PaydOwn..........cccocvvnmviinmiiiiniiiinns | v | oo 2,328,299 | ....... 2,328,299 2,368,408 2,339,718 2,328,299 0 ... 23,283 |09/15/2023. [1.AFE........
05522R DA 3 |Bank of America Credit Card Tr LBASS Ser| .. | 04/15/2021. | BNP Paribas Securities COrp.......... | ccocevereeirerrineinns | covenas 4,820,043 | ....... 4,786,574 | ....... 4,878,566 | ........... 4,825,355 | ....coovvverrins | e (21,548) | ..o [ s (21,548) | ..o | e 4,803,806 | .....cccvveerirs | e 16,236 | ......... 16,236 | ...... 51,110 |12/15/2023.|1.AFE.........
05531F AV 5 |BB&T Corp SrNt 2.050% 05/10/21.......... .. [ 04/09/2021. | Call ~ 100.0000.........cccoommveeimni | coveimmiinniinniiiinns | o 27,500,000 | ..... 27,500,000 | ..... 27,471,400 | ......... 27,497,866 | .....coocovvvvviies | i 1,621 | e [ 1,621 | e | e 27,499,487 | ...covvvivirrns | o 513 | oo 513 | ... 233,330 |05/10/2021. {1.GFE.........
Bway Mortgage Trust CMBS Ser 2013-
05604F AA 3 |1515C .| 04/08/2021. | Bank of America BISD D€aler......... | covevvrvrverernniirirns | cevvvvenes 896,103 | .......... 863,162 | .......... 894,856 891,951 | .o | e [QRK) ) [N PR (KK R IR 890,318 | .o [ s 5786 | ........... 5786 | ......... 8,824 | 03/10/2033. [1.AFM.........
Bway Mortgage Trust CMBS Ser 2013-
05604F AA 3 |1515C .. | 06/01/2021. [ PAYOWN......covvvrvrririeierieiiiines | verineresessnssensnsneees | oveernnes 72,331 | v 72,331 | e 74,986 ..T4,743 (2,412) (V23 ] 1 IR IR 72,331 0 808 | 03/10/2033. [ 1. AFM.........
05618D AL 8 |Babson CLO Ltd CLO Ser 2014-IA CI A2R. | .. | 04/20/2021. | PaydOWN...........coorvueereeiremiireniiinns | corevieneeisneiisnniins | covenes 8,667,263 | ....... 8,667,263 | ....... 8,672,516 8,669,958 (2,695) (VL) | — 8,667,263 0 .. 75,417 | 07/20/2025. | 1.AFE.........
Banc of America Funding Corp RMBS Ser
05946X DL 4 |20 . [ 06/01/2021. | PaYAOWN..........covvereiieriieriiienies [ cevieeeiineniiieeiienns | ceverenenens 40,618 | ............ 40,618 | ............ 40,910 ...40,484 134 134 | e [ s 40,618 (U I 1,064 | 10/25/2033. | 1.AFM.........
Banc of America Funding Corp RMBS Ser
05946X Y7 2 |20 . [ 06/01/2021. | PaYAOWN...........ccvverreireieriienies [ e | v 286,898 | ........ 291,286 | .......... 276,893 276,893 | ..o [ e | e | e 0 [ oo | e 276,893 | ..oovvoecians [ e 10,005 | ......... 10,005 | ......... 7,352 | 01/25/2036. | 1.D FM.........
Banc of America Funding Corp RMBS Ser
05952D AB 4 |20 .. | 06/21/2021. | Paydown 88,335 | ..coovennn 88,335 | ..coouennn 82,627 ..82,627 5,708 5,708 | .o 88,335 0 [ 167 |02/20/2047. |1.AFM.........
05952H AJ 8 |Bank of America Mtg Securities RMBS Ser | .. | 06/01/2021. | PaydOown..........c.cccccvirunriveiinninnns [ e | v 237,575 | .......... 255573 | .......... 252,342 252,347 13 13 [ e | s 252,360 | ..cooovvrverians | s (14,785) | ........ (14,785) | ......... 6,159 | 03/25/2037.|4.B FM.........
05952H BR 9 |Bank of America Mtg Securities RMBS Ser | .. | 06/01/2021. | Paydown 3,305 5532 | oo 4,980 | .o 4,980 [ oo [ e | s | e 0 [ oo [ e 4,980 | ..o [ (1,675) | ... (1,675) | covvvorevs 133 |01/25/2037. | 1.D FM.........
Bank of NY Mellon Corp Sr MTN  2.200%
06406F AD 5 |0 . | 04/08/2021. | Goldman Sachs & Company.......... | wcoceeeveeevieeeiiees | e 5,098,254 | ... 4,900,000 | ....... 5,150,194 5,114,936 | ...oocoovvrviri | e (207 O O (24,107) | oo | e 5,090,829 | ...oovovviraniis | e 7425 | .......... 7425 | ... 70,669 |08/16/2023.|1.F FE..........
Bank of NY Mellon Corp Sr MTN  2.661%
06406R AC 1|0 . | 04/08/2021. | Goldman Sachs & ComMpany......... | ccoeveeereveieeiiiees | o 4,716,840 | ....... 4,600,000 | ....... 4,780,964 | ........... TR T: I IR IS (27,966) | ....ocvooevres [ s (27,966) | ....coooovverrien | e 4,709,992 | ..o | e 6,848 | .......... 6,848 | ... 49,642 |05/16/2023. | 1.F FE..........
BANK CMBS Ser 2020-BN28 CI A1
06540Y AA 7 |0.628% 0 . | 04/08/2021. | Wells Fargo Securities LLC.......... | .cooeeecvincivsnciiinns | v 1,863,055 | ....... 1,862,473 | ....... 1,862,470 | ........... 1,862,440 (15) [(E) 1 I I 1,862,425 | ...ovvvericians | v 630 | .o 630 | ......... 4,256 |03/15/2063. | 1.AFM.........
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BANK CMBS Ser 2020-BN28 CI A1
06540Y AA 7 |0.628% 0 . | 04/01/2021. | Paydown 20,790 | ..oooveenne 20,790 | ..coovoennne 20,790 220,790 [ oo [ s [ s | e (U O 20,790 0 44 103/15/2063. | 1.AFM.........
BANK CMBS Ser 2020-BN29 CI A1
06541T AY 5 |0.549% 1 . | 04/08/2021. | Wells Fargo Securities LLC........... | .cooeeecvercericceiiinns | v 3,877,867 | ....... 3,882,113 | ....... 3,882,099 3,882,084 (37) (<70 O IS 3,882,047 | ..o | s [CRE D) — (4,181) ] ......cc 7,756 | 11/15/2053. | 1.AFM.........
BANK CMBS Ser 2020-BN29 CI A1
06541T AY 5 |0.549% 1 .. | 06/01/2021. | Paydown 65,940 | ..... 65,940 | .......... 65,940 285,940 [ [ [ | e (U O 65,940 0 [ 126 | 11/15/2053. | 1.AFM.........
07274N  AE 3 |Bayer US Finance Il LLC SrNt 3.875% 1. |.. | 04/08/2021. | Goldman Sachs & Company.......... | ccccceeriecniivcireinns | s 42,928,715 | ... 39,810,000 | ..... 43,656,872 | ......... 43,226,264 | .....ccooovviviies | (327,037) | cevoovviines | s (327,037) | ..o | v 42,899,227 | ..o | 29,489 | ......... 29,489 | ... 501,357 |12/15/2023.|2.AFE.........
Bear Stearns ABS Inc RMBS Ser 2003-
07384Y MB 9 |AC5C .| 06/01/2021. | Paydown 22,656 | ..... 22,656 | ...coooonne 22,721 ...23,044 (388) [CES15) 1 N 22,656 0 522 | 10/25/2033. | 1.AFM.........
Benchmark Mtg Tr CMBS Ser 2020-B19 CI
08162W AY 2 |A1 . | 04/08/2021. | Deutsche Bank Capital............ccccce. | ceveervrirmriririniiriens | e 773,570 | .ooooeee 772,876 | .......... 772,863 772,850 (6) ()1 TOURTIIONS R 772,884 | .o [ v 726 | oo 726 | ... 1,766 | 09/15/2053. | 1.AFM.........
Benchmark Mtg Tr CMBS Ser 2020-B19 CI
08162W AY 2 |A1 .| 06/01/2021. | Paydown 24,073 | oo 24,073 | oo 24,073 ...24,073 LI TR RO L I 24,073 0 58 |09/15/2053. | 1.AFM.........
Benchmark Mtg Tr CMBS Ser 2020-B18 CI
08163A AA 1 |A1 .| 06/01/2021. | Paydown 23,052 | ..oooovenne 23,052 | .ooovvenne 23,052 223,052 [ oo [ | s | e (U 23,052 0 84 | 07/15/2053. | 1.AFM.........
Benchmark Mtg Tr CMBS Ser 2020-B21 CI
08163L AA 7 |A1 . | 04/08/2021. | Morgan Stanley & Co LLC.........ccc. | covrerveiremeiirinniiines | e 3,837,046 | ....... 3,843,653 | ....... 3,843,649 3,843,632 (43) () 1 O IS 3,843,589 | ... | s (6,543) | .......... (6,543) | ......... 7,515 | 12/15/2053. | 1.AFM.........
Benchmark Mtg Tr CMBS Ser 2020-B21 CI
08163L AA 7 |A1 .. | 04/01/2021. | Paydown 30,456 | ............ 30,456 | ............ 30,456 230,456 | oo [ [ e | e 0 [ oo [ s 30,456 0 55 |12/15/2053. [ 1.AFM.........
09261W AN 4 |Blackrock DLF IX CLO Ser2020-1 CIW 2| .. | 04/21/2021. | PAYAOWN........ovvrrmrvrinmreieiniinnes | verrersesnsiernnsnnees | oveennnes 42,790 | v 42,790 | oo 42,790 2790 [ i | e | | e 0 [ oo | e 42,790 (V1 I 453 [07/21/2030.|4BFE.........
10062@ AA 0 |Boston Cap Int Term Inc Fd LLC SrNt 6.. |.. | 04/26/2021. | Redemption ~ 100.0000..........ccccc. | worrvvermeremmerirmnnies | cereees 1,491,048 | ...... 1,491,048 | ...... 1,491,048 | .........ce 1,491,048 | .o [ e [ e | e 0 [ oo | v 1,491,048 0 ... 21,164 |06/30/2021. [5.B Gl..........
Broad River BSL Funding CLO Lt CLO Ser
111247 AA 2 |2 .1 06/15/2021. [ Call  100.0000..........ccowemrveereriner [ o | e 17,500,000 | ..... 17,500,000 | ..... 17,500,000 | ......... 17,500,000 | ..o | e | e | e 0 [ oo | e 17,500,000 0 ... 238,726 |04/20/2029. |1.AFE........
Broad River BSL Funding CLO Lt CLO Ser
111247 AC 8 |2 .. [06/15/2021. | Call  100.0000..........cveorrrerrrrees | cevrrereermeneinnneiinnes | e 12,000,000 | ..... 12,000,000 | ..... 11,940,000 | ......... 11,945,753 3757 | e | a3 T0T | s | s 11,949,510 | .oveocvecrrenns | s 50,490 | oo 50,490 | ..... 205,744 | 04/20/2029. [1.C FE.........
115885 AE 5 |Browning-Ferris Inds Deb 9.250% 05/01/. | .. | 05/01/2021. | VAIOUS........ovvrrermrrerrirnnirerinrinnirens | oveerssiseerensnsinnees | ovvener 4,000,000 | ....... 4,000,000 | ....... 4,546,830 | ........... 4,016,648 | ...cocvvvverees | e (16,648) [ ...vvvvvrerrvrirne | wrvrereens(16,648) [ s | v 4,000,000 0 ... 185,000 | 05/01/2021. |2.B FE.........
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AA 1 |Le . | 04/15/2021. | Redemption  100.0000. 80,933 | oo 80,933 | .ot 80,933 280,933 [ e e [ | s (U 80,933 0 2,926 | 10/15/2022. |1.B ..............
C-BASS Tr RMBS Ser 2003-CB6 CI AF6
12489W HD 9 |44 .| 05/01/2021. | Paydown 60,059 | ............60,059 | ............ 60,059 ...60,059 0 12/25/2033.
C-BASS Tr RMBS Ser 2003-CB6 CI M1
12489W HE 7 . .. | 05/25/2021. | Paydown 422,081 422,677 (596) ..422,081 0 12/25/2033.
1248EP  BK 8 (0500127 .. 106/19/2021. | Call ~ 102.9380.........coveerreerceers [ eeverrerisriesiessieens | 000.2,058,760 | ... 2,000,000 2,000,000 2,000,000 0 05/01/2027.
1248EP CJ 0 .1 05/13/2021. | Tax Free Exchange..........cccccouvveees [ cevnivnivvciiieniniins | s 9,208,591 | ....... 9,033,000 | ......9,210,341 | ..cccoviiiiiiiinnines | e [ i (1,750) [ oo 9,208,591 0 05/01/2032.
CDC Mortgage Capital Trust RMBS Ser
12506Y BE 8 |2003 .. | 06/25/2021. | Paydown 63,302 | ..ccoonuee. 63,302 | ..ccoonnees 42,409 ...42,409 20,893 | .o [ e 20,893 [ | s 63,302 0 371 [ 10/25/2033. | 1.AFM.........
12519# AA 3 |CED California Sr Sec Nt 4.070% 06/30/.. | .. | 06/30/2021. | Redemption ~ 100.0000 583,471 | ......... 583,471 | oo 583,471 BB3ATT | oo [ e [ e | e (U OO IS 583,471 0 ... 11,874 | 06/30/2036.|2.CPL.........
Countrywide Home Loans RMBS Ser
12544A BM 6 |2006-20 .. | 06/01/2021. | Paydown 37,301 . 41,254 02/25/2037.
125523 AF 7 |Cigna Corp SrNt 3.750% 07/15/23.......... .. | 04/08/2021. | Goldman Sachs & Company........... [ cccceveeeneeeriicniiines | v 4,178,243 | .......3,908,553 | ....... 4,256,062 07/15/2023.
CIT Group Home Eq Loan Tr RMBS Ser
12558M BM 3 |2003- .1 06/01/2021. | Paydown..........ccovvvenrinriiciiieniieens [ e | e 114,007 | .......... 114,007 | .......... 114,684 114,462 (455) (455) | oo | i 114,007 (U I 2,474 110/20/2032. | 1.AFM.........
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12566Q AA 1 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 06/01/2021. | Paydown 80,288 | ............86,530 | ....ccccons 72,500 ...72,500 .0 01/25/2037.|1.D FM.........
12566U AN 4 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 06/01/2021. | PAYdOWN..........cocourveemiiiiniiiiniins | eereiienniissnisnnies | e 40,551 | ........44,017 | oo, 34,810 ..34,810 .0 02/25/2037.|1.D FM.........
Comm Mortgage Trust CMBS Ser 2015-
125930 BD 1 |[CR26C .. | 06/01/2021. | Paydown 52,517 | ... 52,517 | oo 53,041 ...52,667 (150) (1<) 52,517 882 | 10/10/2048. | 1.AFM.........
12596M AA 4 |Credit Suisse Mortgage Trust RMBS Ser 20| .. | 06/01/2021. | Paydown 508,8% | .......... 508,894 508,824 508,510 383 383 | s | s 508,894 | ....ovvvrvrinnns | e | cervveirrieennn0 | s 7,821 | 07/25/2058. | 1.AFM.........
12644* AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage 7. .. [ 06/15/2021. | VaIOUS............ccoovuemeveemerienniiinnns [ coveeneiienniiineiins 129,120 | .......... 129,120 129,120 129,120 | oo | e [ | e LU OO 129,120 | oo | e | v | s 4,700 |12/15/2026. (1B .............
CTL Cap Tr CTL Ser 2002-34 Cl A
12644@ BQ 7 |Walgreen .. | 06/15/2021. | Various. LA40214 | L 40,214 | ............ 39,902 ...40,169 45 45 0 | e 1,345 | 07/15/2022.
12644@ CC 7 |County . | 06/05/2021. | Various. 821,287 | ......... 821,287 821,287 821,287 | ..o | i | e | e 0 0 .. 20,198 | 04/05/2025.
CTL Cap Tr CTL Ser 2007-3 Alaska OCS
12644@ CM 5 |6 oo [ 08/15/2021. [ VAIIOUS.........covevcrrerceierceviererierens [ cevieeeiieeniiesniieees 175,153 | .coeceee. 175,153 175,153 175,153 | oo | e [ e | oo LU ORI 175,153 (U I 4,389 [03/15/2023. (1B .............
12656T AB 4 |Credit Suisse Mtg Tr RMBS Ser 2021-RPLZ) .. | 06/01/2021. | Paydown 394,122 | ......... 394,122 394,121 | o | e | e || s 0 [ oo | s 394,122 (U I 1,435 | 01/25/2060. | 1.AFE.........
CVS Caremark CTL Wells Fargo Bk NW
12665 AA 9 (7.8 . | 06/25/2021. | Redemption  100.0000. 670,783 | .......... 670,783 670,783 670,783 | ... | v | o | e LU RO IO 670,783 0. 240,611 [ 10/10/2031. 2B .............
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 . [ 06/10/2021. [ VAIOUS..........ovooevverrierniiriienens [ o 102,604 | .......... 102,604 118,395 TM1374 | s | e (8,770) | .ooovvevciiins [ e (R0 T I 102,604 0 2,582 (12/10/2028.|2B ..............
CVS Health Corp LBASS PTC Nt 6.943%
126650 BQ 2 |01 . [ 06/10/2021. [ VAIOUS.........covvoevverceiereiieneiiinens [ o 573,516 | .......... 573,516 532,726 552,270 | ..oovvvirriiinns | e 21,246 | oo [ i 21246 | . [ i 573,516 0 ... 16,604 | 01/10/2030.|2.B ..............
CVS Health Corp LBASS PTC Nt 7.507%
126650 BS 8 |01 .. | 06/10/2021. | Redemption  100.0000. 156,968 | ......... 156,968 171,673 166,493 | ..o | e (9,525) | ..o [ e (9,525) | .oooovverriianns | i 156,968 | ....ooovvvvcri | e | o0 s 4,914 [01/10/2032. 2B ............
126650 CQ 1 |CVSHealth Corp SrNt 4.750% 12/01/22. | .. | 04/08/2021. | Goldman Sachs & Company........... | cccceereeeereriineeenns 11,001,744 | ..... 10,400,000 11,281,608 | ......... 11,099,085 | ....oovvvriinnrs | oo (115,987) | oo | e (115,987) | ..o 10,983,099 | ...ovvevervirans [ e 18,645 | .......18,645 | ..... 179,761 | 12/01/2022. | 2.BFE.........
CVS Health Corp ABS PTC Nt 4.704%
126650 AA 2 |011 .| 06/10/2021. | Redemption ~ 100.0000. 30,514 | oo 30,514 | oo 30,514 230,514 [ [ [ | e 0 [ oo [ e 30,514 | oo e |0 [ 658 | 01/10/2036.|2.B FE.........
CVS Health Corp ABS PTC Nt 4.704%
12665U AA 2 |011 . | 04/10/2021. | Redemption  100.0000...........ccocv. | coverrrrermmmriiriiiinns | ceveenenens 15,168 | ............ 15,168 | ........... 15,168 S AB1B8 [ [ [ s | e (U OO ISR 15,168 238 | 01/10/2036.|5.B Gl..........
CWABS Inc RMBS Ser 2004-7 CI MF1
126673 DQ 2 |5.251 .. | 06/01/2021. | Paydown 268,894 | ........ 268,894 268,288 268,288 607 12/25/2034.
12667F 4S 1 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2021. | Paydown 67,169 | ............ 67,239 | ..ot 64,745 ...64,745 03/25/2038.
12667F 5L 5 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2021. | Paydown 146,657 | ......... 147,127 | o 94,528 ...94,528 04/25/2035.
12667F 5L 5 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2021. | Paydown 219,986 | .......... 220,690 218,615 218,615 04/25/2035.
12667F  MX 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2021. | Paydown 9,808 | ..ccovvuennn 9,345 | oo 9,549 259 08/25/2034.
12667F PG 4 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2021. | Paydown.........ccccouvvevverivnrinniivens [ voverrerisrisnncnninns | woverrennn21,346 | 21,346 | e, 21,593 ...21,430 (84) 09/25/2034.
12667G D2 6 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2021. | Paydown .A41,450 | .......42,638 | ... 39,009 ...39,009 08/25/2035.
12667G D3 4 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2021. | Paydown L77,862 | ............80,092 | .......... 62,837 ...62,837 08/25/2035.
12667G FD 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2021. | Paydown 321,119 323,176 321,123 (4) 05/25/2035.
12667G H7 1 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2021. | Paydown 138,713 112,856 112,856 07/25/2035.
CWABS Inc RMBS Ser 2006-H Cl 2A1B
126686 AC 8 [0.22 . | 06/15/2021. | Paydown 107,983 | ......... 107,983 | ...ccooouce 37,384 237,384 | | e 70,599 11/15/2036. [ 1.D FM.........
CWMBS Inc RMBS Ser 2005-85CB CI 2A3
12668B EH 2 |5. .1 06/01/2021. | Paydown 303,934 | .......... 305,600 271,487 271,487 02/25/2036.|1.D FM.........
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CWMBS Inc RMBS Ser 2006-4CB Cl 2A6
12668B QA 4 |55 .| 06/01/2021. | Paydown 59,688 | ............ 55,867 | ..ocvorneenn 50,995 050,995 [ oo e [ e | s (1 IR ISR 50,995 | ..o | e 8,693 | .o 8,693 | ... 1,347 | 04/25/2036.|2.B FM.........
CWMBS Inc RMBS Ser 2006-6CB Cl 1A4
12668B RZ 8 |5.5 .| 06/01/2021. | Paydown 85,146 | ............ 84,053 | ..cooovee. 72,144 W T2084 | e | e [ | s (1 RO ISV 72,144 | e | e 13,002 | ......... 13,002 | ......... 1,975 | 05/25/2036. | 1.D FM.........
CWHL Inc RMBS Ser 2005-27 CI 1A3
126694 NS 3 |5.500 .| 06/01/2021. | Paydown 5,317 5317 | s BATE | i 5,242 75 75 | o 5,317 (U I 111 | 12/25/2035. | 4.B FM.........
Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 .| 06/01/2021. | Paydown 5,392 5437 | oo 5,351 | oo 5,386 L J (ST IR 5 | oo 5,391 A [ 123 | 08/25/2035. | 5.B FM.........
Countrywide Home Loans RMBS Ser
12669G TD 3 |2005-6C .. [ 06/01/2021. | PaYAOWN........oourvrrrirrirriierieriinees [ eorvrerneeinsisenienies | eoeeren 268,230 | .......... 277,883 | .......... 266,851 266,851 5,703 5,703 | oo | e 272,554 | ..o | e (4,324) | ..ovone (4,324) 04/25/2035.
12702 AA 4 |CVS Lease-Bkd PTC Ser 2017 Priv PI Tr... | .. | 04/10/2021. | Redemption ~ 100.0000..........cove. | onvrrrererererneerineirnns | woverireens 48,203 ..48,203 ..48,203 ...48,203 0 10/10/2039.
12702*  AA 4 |CVS Lease-Bkd PTC Ser 2017 Priv PI Tr... | .. | 06/10/2021. | Redemption  100.0000. 96,877 ..96,877 ..96,877 ...96,877 96,877 0 10/10/2039.
127114# AC 2 .. | 06/15/2021. | Redemption ~ 100.0000..........ccocr. [ rrrrrerernemrnerinnrinns | woreeereeens 48772 | ... 48772 | ........... 48,772 ..48,772 48,772 0 06/15/2035.
12726@ AA 4 .. | 06/15/2021. | Redemption ~ 100.0000.........ccccow. [ vorrermmemrrrerirerires | corerrenn 401,975 | .......... 401,975 | .......... 401,975 401,975 401,975 0 07/15/2030.
14042E  3Y 4 |Capital One NA SrNt 2.950% 07/23/21.... | .. | 06/23/2021. | Call ~ 100.0000, ....20,000,000 | .....20,000,000 9,943,600 | ......... 19,995,046 .19,999,265 ..735 07/23/2021.
14149Y AV 0 |Cardinal Health Inc Sr Nt 3.200% 06/15... | .. | 06/15/2021. | Call ~ 102.8690.........ccccoimerrerrne | vererrrrrrrrrmerverirenes | cvves 5,657,795 | ....... 5,500,000 5,653,120 5,525,806 ..5,517,875 17,875) 06/15/2022.
141781 AY 0 |Cargill Inc SrNt 4.307% 05/14/21............ . [ 05/1412021. | MALUFIEY.......oveveereeiierieeineirenes [ eorveesesisesienienens | e 13,222,000 | ..... 13,222,000 | ..... 14,401,799 | ..ccooeee 13,275,220 .13,222,000 0 05/14/2021.
14888@ AA 4 |Catalyst Old River Hydro Sr Sec Nt 4.0.... | .. [ 06/30/2021. | Redemption  100.0000 420,536 420,536 420,536 420,536 0 11/30/2029.
14913R 2D 8 |Caterpillar Finl Sves Corp SrNt 0.650...... .. | 04/08/2021. | Goldman Sachs & COMPANY........... [ oeeeererereerreineinns 7,443,808 7,400,000 7431,8% | ... 7,427,339 | oo [ eeeeeenn(3,013) | e [ errienereen(3,013) [ o | e 7,424,326 | s [ v 19,482 | ......... 19,482 07/07/2023.
C-BASS Tr RMBS Ser 2006-SL1 Cl A2
14983A AB 5 |6.05 .. | 06/25/2021. | PAYAOWN.......coourvvrrrrireirerieninees [ eorreineeinnsineisnenies | coeveies 188,391 | .oovennee 188,391 | ccvrvrne 19,319 26,954 | i | e 169,072 | ........ 7,635 | oo 161,437 | oo | e 188,391 0 849 |09/25/2036. | 1.D FM.........
150323 AN 3 |Cedar Funding Ltd CLO Ser 2014-4A CI AR .. [ 06/25/2021. | Call ~ 100.0000..........cccrvvrrerrmrreres [ rrererrvnrirermrirerinnns | evene 15,000,000 | ..... 15,000,000 | ..... 15,000,000 | ......... 15,000,000 | ...coevrerieieee [ v v | e 0 [ o | e 15,000,000 0 ... 146,276 | 07/23/2030. | 1.AFE.........
15032T AS 5 |Cedar Funding Ltd CLO Ser 2013-1A A1R. | .. | 04/22/2021. | Call ~ 100.0000...........cccourvrrerermees [ eormemrmmmirnerneriienirns | eovvevs 750,000 | ......... 750,000 | .......... 656,250 675,517 | oo | v 7819 | o | e 7,819 | oo | e 683,336 | ...cvverrriiens | e 66,664 | ......... 66,664 | ........ 4,036 |06/09/2030. [1.AFE.........
Centex Home Equity Loan Tr RMBS Ser
152314 DP 2 |2001 . | 06/01/2021. | Paydown 24,044 | ... 24,044 | ... 24,042 ...23,991 53 (5K I IO 24,044 0 548 |07/25/2032.|4.B FM.........
Centex Home Equity Loan Tr RMBS Ser
152314 DQ 0 |2001 .| 06/01/2021. | Paydown 4,343 | s 4,343 | e 4,342 | oo 4,332 11 L 4,343 (U I 115 | 07/25/2032. [ 1.D FM.........
Centex Home Equity Loan Tr RMBS Ser
152314 EM 8 |2002 .. | 06/01/2021. | Paydown 5746 | ..... 36,571 | oovverne. 26,299 00:26,299 [ oo | e | e | s (1 RO ISV 26,299 | ..o [ e (20,553) | ....... (20,553) | oo 01/25/2032.
161175 BB 9 |Charter Comm Opt 1st Lien Sr Sec Nt 4...|.. | 04/08/2021. | Goldman Sachs & COMPaNy........... | ceeeevveerverernrenneres | vrveres 8,388,020 | ....... 8,050,000 | ....... 8,581,247 8,459,001 | ..ooovvvvvrervrns | veirenns (G0 [ I (81,317) 8,377,684 | ....coovvvvens | v 10,335 | ..cooouee 10,335 | ..... 258,534 | 07/23/2022.
172973 P6 0 |Citicorp Mtg Secs Inc RMBS Ser 2005-1 Cl | .. | 06/01/2021. | Paydown 51,965 52,225 ...51,802 164 51,965 0 02/25/2035.
172973 W5 4 | Citicorp Mtg Secs Inc RMBS Ser 2005-4 Cl | .. | 06/01/2021. | Paydown 2A0,707 | e | e 1,399 | 42,106 0 07/25/2035.
17306U CE 6 |Citifinancial Mtg Sec Inc RMBS Ser 2004-.. | .. | 05/01/2021. | Paydown ...11,488 15 ....11,503 0 04/25/2034.
17307G  H3 5 |Citigroup Mtg Loan Trust RMBS Ser 2005-8| .. | 06/01/2021. | Paydown 232,643 ..236,674 0 09/25/2035.
17326Q AA 1 |Citigroup Mortage Ln Trust Inc RMBS Ser.. | .. | 06/01/2021. | Paydown v 172,574 176,637 172,574 0 09/25/2064.
174610 AV 7 |Citizens Financial Group SrNt 2.638%.... | .. | 06/30/2021. | Tax Free Exchange.........c.ccccoveves | cornrvvnicniivcineinns | e 17,141,778 | ..... 17,410,000 17,141,778 0 09/30/2032.
18976G  AQ 9 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 06/01/2021. | Paydown 270,654 ..270,654 .20,739 | ... ,746 | 06/25/2037.
191216 BZ 2 |Coca-Cola Co SrNt 2.250% 09/01/26...... .. [ 05/20/2021. | Call ~ 106.7534...........ccccvvverivan [ | ... 14,411,706 | .....13,500,000 | .....13,484,340 | ......... 13,490,703 113,491,291 ...8,709 | ..1,130,238 | 09/01/2026.
210795 PZ 7 |Continental Airlines Inc LBASS EETC Ser.. | .. | 04/11/2021. | Paydown ...19,072 0 396 |04/11/2024.
210805 DH 7 |Continental Airlines Inc LBASS EETC Ser.. | .. | 06/15/2021. | Paydown 371,490 ..380,354 0. 12,748 | 12/15/2022.
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212015 AH 4 |Continental Resources Inc Sr Nt 5.000%. | .. [ 04/22/2021. | Call ~ 100.0000.........cccocrmmrermrre | errrmmrrrmmrrrieriirnnns | 1,136,001 | .......1,136,001 | .......1,148,781 | .......... 1,136,001 1,136,001 0. 34,238 | 09/15/2022. | 3.AFE...
21872# AA 5 |Core Civic of Kansas LLC Sr Secured Nt... | .. | 04/30/2021. | Redemption  100.0000 ...43,435 ...43,435 0 962 |01/31/2040.
22025Y AP 5 |Corrections Corp of America SrNt 4.62... |.. | 04/13/2021. | Citizens Bank...........cccccuvvvrvvverrrns | wovsevvirnenrrssnrvnnnnes | 19,285,000 | .....19,000,000 | .....17,970,000 | ......... 18,698,354 | ....ooooviviiinrs | v 34,722 | .o, 18,733,076 | ..o | e 551,924 | ....... 551,924 | ..... 397,878 |05/01/2023.
22357@ AA 9 |Cox Tower I PTC CTL 5.409% 01/02/40. | .. | 06/02/2021. | Redemption  100.0000. 86,430 | oo | e e | verreerenennd0 e 66,430 0 | 1,498 | 01/02/2040.
224044 BW 6 |Cox Communications Inc SrNt 3.250% 12| .. | 05/29/2021. | Call ~ 104.4585..........cccoveervveveres | ovrrmerrerirenerneeenns | eeene 11,908,264 | ..... 11,400,000 | ..... 11,416,604 | ......... 11,403,673 (747) (TAT) | v | v 11,402,927 | ..oovvvovrece | e (2,927) | .vvvrne (2,927) | .....677,047 | 12/15/2022.|2.B FE.........
22410@ AA 4 |Cox Enterprises Inc CTL 5.720% 06/30/2. | .. | 06/30/2021. | Redemption ~ 100.0000.........cccoe. | corerermmrrnnrinerirerinns | correens 343,026 | .......... 343,026 | .......... 343,026 343,026 | ..o | e [ e | s (0 OO ISV 343,026 0| e 8,181 | 06/30/2027.|2.B ..............
Credit Acceptance Auto Loan Tr LBASS
22535M 7 |Ser . | 04/20/2021. | BNP Paribas Securities COrp.......... | cuvnererrererneins | woveees 8,299,297 | ...... 8,200,000 | ....... 8,198,164 8,198,462 212 212 [ e | e 8,198,674 | ...covvevvrverns | e 100,623 | ....... 100,623 | ....... 39,631 | 07/16/2029. | 1.AFE.........
Credit Acceptance Auto Loan Tr LBASS
22535M  AC 3 |Ser . | 04/20/2021. | BNP Paribas Securities COrp.......... | cueererrererneens | woveees 5,016,478 | ....... 4,920,000 | ....... 4,919,049 | ........... 4,919,165 84 84 | e | e 4,919,249 | ..o [ e 97,229 | ........ 97,229 | ....... 33,498 | 09/17/2029. | 1.D FE.........
CS First Boston Mtg Sec Corp RMBS Ser
22541Q 3Y 6 |20 . | 06/01/2021. | Paydown 5,589 | .o 5,589 | oo 5,722 | oo 5,635 (46) (G - 5,589 0 [ i 103 | 12/25/2033. [ 1.AFM.........
CS First Boston Mtg Sec Corp RMBS Ser
22541 TQ 1 |20 . | 06/01/2021. | Paydown ..214,659 215,397 (738) (738) ..214,659 0 08/25/2034.
CS First Boston Mtg Sec Corp RMBS Ser
225418 ZB 7 |20 . [ 06/01/2021. | PAYAOWN.......coonirreerireiierieninens [ corneirneeinnsinesiesinns | eeeeien 290,004 | ......... 290,004 | ......... 298,205 PASK N0 720 IR I (RH072) | R PR [ 072%) | ORI IS 290,004 0 | e 7,305 | 09/25/2034. | 1.AFM.........
CS First Boston Mtg Sec Corp RMBS Ser
225458 2G 2 |20 . | 06/01/2021. | Paydown 9,081 | v 11,147 | e 10,826 ...11,026 2 | e | e /28 RO ISR 11,028 | .o | e (1,946) | .......... (1,946) | ..o 258 |08/25/2025.|3.B FM.........
CS First Boston Mtg Sec Corp RMBS Ser
225458 5Q 7 |20 . [ 06/01/2021. | PAYAOWN.......coonvrrrerirerierierinens [ coneersrinssineriiesins | eveeeines 134,537 | oo 134,537 | v 124,608 124,608 9,929 9,929 | oo | e 134,537 0 2,908 | 10/25/2035.|1.D FM.........
CS First Boston Mtg Sec Corp RMBS Ser
225458 AX 6 |20 . | 06/01/2021. | Paydown 38,119 | oo 38,119 | oo 38,466 ...38,094 26 26 | o | s 38,119 0 875 |02/25/2035.|1.AFM.........
CS First Boston Mtg Sec Corp RMBS Ser
225458 EV 6 |20 . | 06/01/2021. | Paydown ....132,653 ....132,653 ....130,565 130,565 2,088 2,088 0 03/25/2035.
CS First Boston Mtg Sec Corp RMBS Ser
225458 FG 8 |20 .| 06/01/2021. | Paydown 1,123 | e 1,123 | e 1,145 | e 1,120 KT ORI IR 3| e 1,123 0 25 1 09/25/2021. | 1.AFM.........
CS First Boston Mtg Sec Corp RMBS Ser
225458 UA 4 |20 . [ 06/01/2021. | PAYAOWN.......vvrverererierieriinerinins | cererinininenienineens | cevveniens 77,331 | oo 77,331 | oo, 77,174 ..77,103 228 P72 R IR 77,331 0 | e 1,794 |07/25/2035. | 1.AFM.........
CS First Boston Mtg Sec Corp RMBS Ser
225458 UL 0 |20 . [ 06/01/2021. | PAYAOWN.......vorverererieiieerinceiins. | cerveinerinesienineens | cevveniens 15,150 | coovvrrneee 15,150 | coovrrrnee 14,894 ...15,071 78 £ T TR IR 15,150 0 349 |07/25/2035. | 1.AFM.........
CS First Boston Mtg Sec Corp RMBS Ser
225458 XJ 2 |20 . [ 06/01/2021. | PAYAOWN.......coovvrrrineirerieeirneeriens | cererinsrinenienineens | cevieenenens 22,482 | .o, 22,482 | oo 22,046 ...22,200 282 282 | .o 22,482 0 527 |07/25/2035. | 1.AFM.........
CS First Boston Mtg Sec Corp RMBS Ser
225458 XW 3 |20 . | 06/01/2021. | Paydown 154,924 07/25/2035.
CS First Boston Mtg Sec Corp RMBS Ser
2254W0 GX 7 |20 .| 06/01/2021. | Paydown 28,935 | ..... 28,935 | o 28,745 ...28,801 10/25/2034. [1.AFM.........
CS First Boston Mtg Sec Corp RMBS Ser
2254W0 NS 0 |20 .. | 041312021, | PAYAOWN......ccourvrercrireicrinerienns [ eoerireeesnesssessenies | cevsessesssseesesnnns 58 56 58 . 09/25/2021.
22942M  BF 2 | Credit Suisse Mtg Capital RMBS Ser 2006- | .. | 06/01/2021. | Paydown 5,387 5,486 ....5,504 ....5,496 (110 | ... 10/25/2026.
CSOLAR IV South LLC Sr Sec Nt 5.371%
22959 AA 9 |0 .1 06/30/2021. | Redemption ~ 100.0000.........cccce. | corriemirmninciiienirns | v 184,825 | .......... 184,825 | ......... 184,825 184,825 | oo | cevvnrniineeiinns | e | e 0 | oo | s 184,825 (U I 4,965 |09/30/2038. | 2.APL..........
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CSOLAR IV South LLC Sr Sec Nt 5.371%
22959# AA 9 |0 .. | 04/01/2021. | Redemption ~ 100.0000..........ccoce. | coverrmrermmmrirernririins | coreviereiienes 123 | s 123 | s 123 123 [ e [ [ | e (U O 123 |.... (U I 1,323 | 09/30/2038.|2.B PL..........
22962 AA 8 |CTL Cap Tr Ahold CTL Ser 2014-09 4.490 .. | 06/15/2021. | Redemption ~ 100.0000.........c.cooo. | wemrrvermmeennrieinnnies | onreieeas 195,743 | ......... 195,743 | .......... 195,743 195,743 | oo [ [ e | i (U TN DT 195,743 |.... (U I 3,664 |04/15/2029.|2.B ..............
CSOLAR IV West. LLC Sr Sec Nt  3.850%
22964 AC 2 |0 .. | 06/30/2021. | Redemption ~ 100.0000..........cccco. [ corrrermmrrcmnirniiienirns | o 179,973 | oo 179,973 | e 179,973 179,973 | oo v [ e | i (U IO ISV 179,973 0 [ e 4,071 [ 03/31/2041. | 2B PL..........
Countrywide Home Equity Ln RMBS Ser
23243N  AH 1 |2006 .. [ 06/01/2021. | Paydown..........ccovvveiiinricciinniienis [ e | i 358,661 | .......... 358,661 147,647 07/25/2034.
23245L  AB 6 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2021. | Paydown . 63,250 | ..... 63,394 ..42,583 02/25/2037.
Deutsche Bank Comm Mtg Trust CMBS
233063 AC 0 |Ser20 .. | 04/08/2021. | Deutsche Bank Capital.............cccc. | cooiorriioneiiinniiinns | covenenes 375,335 | .......... 374297 | .......... 374,290 374,282 (6) (<) S I 374276 | ..oovvevviaes [ s 1,059 | ...cccooe. 1,059 | ........ 1,090 | 09/15/2053. | 1.AFM.........
Deutsche Bank Comm Mtg Trust CMBS
233063 AC 0 |Ser20 .. | 06/01/2021. | Paydown 9,337 | .. 9,337 | oo 9,337 | i 9,336 9,337 |.... 0 28 | 09/15/2053.
233244 AH 5 |DOT Headquarters Il L-B Fin Tr CTL Mtg S| .. | 06/07/2021. | VAIOUS.........ccocrvverrrreerriernrniirieens | eoviereiisneiiineiiines | ceieeenes 731,284 | ... 731,284 | ......... 731,284 731,284 .0 12/07/2021.
233331 AR 8 |DTE Energy Co SrNt 3.850% 12/01/23... | .. | 04/08/2021. | Goldman Sachs & Company.......... | ..ccoeveierrieiineiiinns | v 1,075,300 | ....... 1,000,000 | ....... 1,090,550 ...(8,238) 12/01/2023.
233331 BA 4 |DTE Energy Co SrNt 3.700% 08/01/23... | .. | 04/08/2021. | Goldman Sachs & Company. ,370,6% | ....... 1,286,000 | .......1,391,901 | ... .(11,089) | .. 08/01/2023.
233851 DD 3 |Daimler Fin NALLC SrNt 3.350% 02/22/. .. | 04/08/2021. | Goldman Sachs & Company......... | c.cocveeenreeineiiianes | coveneies 524,605 | ......... 500,000 | ......... 528,850 526,008 ..(3,333) 02/22/2023.
233851 DL 5 |Daimler Fin NALLC SrNt 3.700% 05/04/. | .. | 04/08/2021. | Goldman Sachs & Company.......... | ccooceerereerieciinnes | v 1,325,963 | ....... 1,250,000 | ....... 1,339,900 | ..........c 1,335,687 | ..oovvveenrrrenns | coeene(10,132) s [ .(10,132) 05/04/2023.
233851 DY 7 |Daimler Fin NALLC SrNt 1.750% 03/10/. .. | 04/08/2021. | Goldman Sachs & Company........... | cc.cuceeenrrieinniiiinns | covneins 482,829 | .......... 473,000 | .......... 482,826 481,932 .(1,123) 03/10/2023.
239753 BG 0 |Target Corp SrNt 9.700% 06/15/21......... oo [ 06/15/2021. | MALUFItY.......coooorveervieriiieriieriis [ e | e 5,000,000 | ....... 5,000,000 | ....... 5,000,000 5,000,000 06/15/2021.
247361 ZV 3 |Delta Airlines Inc PTC Ser 2020-AA 2.0... | .. | 06/10/2021. | Redemption  100.0000. ..361,753 .361,753 361,753 361,753 06/10/2028.
247361 ZW 1 |Delta Airlines Inc PTC Ser 2020-A 2.50.... | .. | 06/10/2021. | Redemption  100.0000, 379,507 | .......... 379,507 379,507 379,507 06/10/2028.
Delta Funding Home Eq Ln Tr RMBS Ser
24763L FN 5 {199 .. | 06/01/2021. | Paydown . 23,275 | oo 23,275 | oo 23,273 ..23,234 42 42 | s 23,275 | ... 0 321 | 08/15/2030. | 1.AFM.........
Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS .. | 06/01/2021. | Paydown 1,259 | oo 1,259 | oo 1,259 | oo 1,257 2 | | e 2 | 1,259 |.... 0 32 109/25/2033. [ 1.AFM.........
Deutsche Alt-A Sec Inc RMBS Ser 2005-2
251510 DS 9 |C .. | 06/01/2021. | Paydown 1,162 | oo 1,162 | oo 1,182 | e 1,161 LI [N IO L 1,162 |.... 0 9 [09/25/2021. 1. AFM.........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 EE 9 |C .. [ 06/01/2021. | PaydOWN............cvvoreereeeriienins [ e | cevieniens 43,546 | ............ 43,546 | ............ 42,865 ...43,096 450 450 | oo | e 43,546 (U I 1,085 | 05/25/2035.|2.B FM.........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 EH 2 |C .. | 06/01/2021. | Paydown . 35,795 | .o 35,795 | oo 35,519 ...35,579 216 216 | o 35,795 |.... 0 [ oo 793 | 06/25/2035.|3.B FM.........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 ER 0 |C .. [ 06/01/2021. | PaydOWN............cvvoreeerereriienis [ e | e 42,048 | 42,048 | 41,483 ...41,691 357 0 991 |06/25/2035.
Deutsche Alt-A Sec Inc RMBS Ser 2005-4
251510 FX 6 |C .. | 06/01/2021. | Paydown . 27,644 225,908 [ oo [ [ | e (U OO ISP 25,906 | ...ooooverriians [ s 1,738 | oo 1,738 | o 509 | 09/25/2035.|1.D FM.........
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl| .. | 06/01/2021. | Paydown 1,841 (28) 1,841 |.... 0 36 |12/25/2033. [1.AFM.........
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl .. | 06/01/2021. | Paydown 1,643 (8) (8) 1,643 | ... 0 36 |01/25/2034. 1. AFM.........
254683 CK 9 |Discover Card Mstr Tr LBASS Ser 2019-A1 | .. | 04/15/2021. | Barclays Capital INC..........cccooeeuves | vovenriieniicneiiciiens | cvi 1,127,387 | ....... 1,104,224 | ...... 1,128,322 | oo 1,118,437 | s | ereeennn(8,081) [ s [ e (4,081) [ | e 1,114,356 || 013,031 | 13,031 | ....... 11,562 | 07/15/2024. | 1.AFE.........
256746 AF 5 |Dollar Tree Inc Sr Nt 3.700% 05/15/23..... .. | 04/08/2021. | Goldman Sachs & Company.......... | ceeeevvererennrerinns | coenee 5,269,177 | ....... 4,961,000 5,335,128 5,286,942 | oo | eeee(39,452) | oo | e (39,452) [ e | v 5,247,490 | oo | 0000 21,687 | 21,687 | ... 74,952 | 05/15/2023. | 2.B FE.........
25746U DC 0 |Dominion Resources Inc SrNt 2.450% 01 .. | 04/08/2021. | Goldman Sachs & Company........... | .ccocericviivciveinns | e 12,000,896 | ..... 11,600,000 | ..... 12,120,260 | ......... 12,034,814 | .ooovvviiciies | c0eeenn(59,136) | oo | eieeeenn(59,136) | oo | e 11,975,678 | i | 125,218 | 25218 | ..... 210,782 |01/15/2023.|2.B FE.........
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26138E AW 9 |Dr Pepper Snapple Group Inc SrNt 3.13..|.. | 04/08/2021. | Goldman Sachs & Company........ | cccuecivcrirniinnies | e 9,180,101 | ....... 8,644,000 | ....... 9,277,874 9,243,569 | ...ccovvriiianns | v (59,262) | ..ocvvvviriiins [ e (59,262) | ..o | i 9,184,308 | ....ccvvvvireri | e (4,207) | .cvvene (4,207) | ....... 87,931 | 12/15/2023.| 2B FE.........
Dryden Senior Loan Fund CLO Ser 2017-
26244Q AA 1 |49A . [ 04/19/2021. | PaydOwN...........ccovvmvinrriieniiienies [ o, | 20,000,000 | ..... 20,000,000 | ..... 20,000,000 | ......... 20,000,000 | ..cooveerierienis | e [ | s 0 | oo | i 20,000,000 0. 144,755 | 07/18/2030. | 1.AFE.........
Dryden Senior Loan Fund CLO Ser 2019-
262520 AJ 7 |75A . [ 04/15/2021. | PaydOWN............ccvvemveerriereiienees [ oo, | 30,000,000 | ..... 30,000,000 | ..... 30,000,000 | ......... 30,000,000 ..o | e [ | s 0 | oo | e 30,000,000 0 ... 201,440 |07/15/2030. | 1.AFE.........
Dryden Senior Loan Fund CLO Ser 2019-
26252) AL 2 |75A . [ 04/15/2021. | PaydOwn..........ccooniiniiciiniiiciiinns [ e | s 5,000,000 | ....... 5,000,000 | ....... 5,000,000 5,000,000 | ...ooovivciiierins [ e | e | e 0 | oo [ e 5,000,000 0 [ 45,240 |07/15/2030. [ 1.C FE.........
Dryden Senior Loan Fund CLO Ser 2020-
26252V AA 9 |T7A .1 05/20/2021. | PaYAOWN..........corveemrririiiriiienies [ eevieeniieseiisnniinnes | e 1,700,000 | ....... 1,700,000 | ....... 1,700,000 | .......ouu. 1,700,000 [ ooouvverriiinns [ e | e | e 0 [ oo | e 1,700,000 0 .. 15,076 | 05/20/2031. | 1.AFE.........
Dryden Senior Loan Fund CLO Ser 2020-
26252V AC 5 |77A . 105/27/2021. | Call - 100.0000..........coeeemrieeriier [ eovirreriereiiseeiirenns | oo 40,000,000 | ..... 40,000,000 | ..... 40,000,000 | ......... 40,000,000 [ ...oovvermrrirens [ e | s | e 0 [ o | e 40,000,000 0 ... 459,985 | 05/20/2031. | 1.AFE.........
Dryden Senior Loan Fund CLO Ser 2020-
26252V AG 6 |77A . 105/27/2021. [ Call  100.0000..........cvweemrvererinr [ ceverereriireiiireiiriees | e 15,500,000 | ..... 15,500,000 | ..... 15,500,000 | ......... 15,500,000 | ..ocvoomrvercnies | e | e | e 0 [ oo | e 15,500,000 0 ... 230,858 |05/20/2031. [1.C FE.........
Dryden Senior Loan Fund CLO Ser 2020-
26252V AJ 0 |77A .. 105/27/2021. | Call - 100.0000..........ccveeemveererrier [ cereereriireriieeiiriees | e 1,500,000 | ....... 1,500,000 | ....... 1,500,000 | ........... 1,500,000 [ .oooovveerrienns [ v [ [ v e | e 1,500,000 0. 30,567 |05/20/2031. | 1.F FE.........
26441C AL 9 |Duke Energy Corp SrNt 3.950% 10/15/23| .. | 04/08/2021. | Goldman Sachs & COMPaNY........... | veveeveevnverernrennires | crveees 8,282,505 | ....... 7,700,000 | ... 8,458,048 8,359,864 | ....covcevverevries | ereeeria(85,003) | oo | eereerenn(85,003) | oo | e 8,294,861 | .ooovevvveeieans | e (12,356) | ....... (12,356) | ..... 149,540 | 10/15/2023. | 2.B FE.........
26441Y AW 7 |Duke-Weeks Realty LP SrNt 3.875% 10/1|.. | 06/20/2021. | Call ~ 104.5188........ccoooververerrires | e | e 2,090,375 | ....... 2,000,000 | ....... 2,127,500 2,038,469 2,028,606 |......ccoooorurrns | cennns (28,606) | ........ (28,606) | ..... 143,118 | 10/15/2022. | 2.AFE.........
269330 AA 4 |Energy Efficient Equity Inc LBASS Series.. | .. | 06/20/2021. | PaydOWN..........cccocourvviimiiinniiiiini [ covienniisnniiinniiinns | o 873,930 | ......... 873,930 | .......... 873,904 873,904 | ..o | i | e |26 | | 873,930 0. 14,139 | 09/20/2055. | 1.AFE.........
278058 E# 5 |Eaton Corp SrNt 3.470% 06/28/21.......... .. [ 06/28/2021. | VAIIOUS.........covorevverrerernereenerienens [ cevieneiisneiienniienes | e 35,000,000 | ..... 35,000,000 | ..... 35,000,000 | ......... 35,000,000 | .cvooueverrriins | oo [ e | e (U OO 35,000,000 0 ... 651,107 |06/28/2021. [2A .............
Emera US Finance LP SrNt 2.700%
291030 AF 3 |06/15 .1 06/15/2021. | MAtUFItY.......coevececeeeeieceeeiseireiees [ evreeeeneeeersiseeeieens | s 10,000,000 | ..... 10,000,000 | ....... 9,991,371 9,999,080 920 920 | oo 10,000,000 0. 135,000 | 06/15/2021.|2.C FE.........
29250R AU 0 |Enbridge Energy Partners LP SrNt 4.20.. | .. | 06/15/2021.|Call ~ 100.0000..........ccccooimmmiiunns | commrrmmmiisnniiinniiss | coveeae 3,750,000 | ....... 3,750,000 | ....... 4,014,263 3774813 | e | e (15,931) | oovvvvnriiins [ (15,931) | v | v 3,758,881 | ... | s (8,881) | ... (8,881)] ..... 118,125 | 09/15/2021. | 2.AFE.........
29364G AH 6 |Entergy Corp SrNt 4.000% 07/15/22....... .. | 04/08/2021. | Goldman Sachs & Company.......... | cc.coeeeeverevrseeiciines | e 14,374,915 | ... 13,850,000 | ..... 14,726,982 | ......... 14,520,849 | ...ooovveiinn | e (135,869) | ...cveoucvereens | e (135,869) | ...vvvvevvercries | cevir 14,384,980 | ....oooovovverans [ o (10,065) | ........ (10,065) | .....410,883 |07/15/2022. 2B FE.........
Equity One ABS Inc RMBS Ser 2002-1 CI
204754 AS 5 |M1 .. | 06/01/2021. | Paydown 7,939 | oo 7,939 | oo 7,939 | oo 7,929 10 10 (U IO 109 | 08/25/2032.
30260G AA 4 |FIC Funding LLC LBASS Ser 2021-1A CI A| .. | 06/17/2021. | Paydown ..239,203 | . .239,203 239,193 10 10 0 282 | 04/15/2033.
30288 AE 0 |FLNG Liquefaction 2 LLC SrSec Nt 4.39. |.. | 06/30/2021. | Redemption  100.0000..........cccoc. | worrereremmrermmmieinnnes | oereienas 192,000 | .......... 192,000 192,000 | veooeeireiiereiiiens | reerieeniiineies | e | e | e 0 0 [ 4,214 |12/31/2038. | 2.
31428X BC 9 |Fedex Corp SrNt 3.200% 02/01/25.......... o+ | 05/20/12021. [ VAIIOUS......couervrrerireniersirsniernnes | ceveemssnisersssseeennns | e 15,363,876 | ..... 14,000,000 | ..... 14,001,993 | ........ 14,000,977 (94) (94) | coovvvrreieren | 014,000,884 | i [ v (884) | i (884) | ..1,723,521 | 02/01/2025.|2.B FE.........
31620M AT 3 |Fidelity Natl Info Serv Inc Sr Nt 3.00......... .. [ 04/01/2021. [Call  109.4920.........ccoovoererrererrrs | oo | e 9,854,276 | ....... 9,000,000 9,296,550 9,249,270 | ..ocvoeveeirnens | v [QLOYI) | [ DO (10,735) | .o | 009,238,535 | o [ ..(238,535) | ... (238,535) | ..1,023,776 | 08/15/2026.|2.B FE.........
32051G  TC 9 |First Horizon Alt Mtg Sec Tr RMBS Ser 20. | .. | 06/01/2021. | PAYAOWN.........ovovvrivriiireiernniiees | eveersnsseiesssnisnees | overersnnes 47,518 | oo 49,945 | ............ 46,648 6,648 [ | | | 0 [ o | 6,648 | i | 870 | o 870 | ... 1,149 [09/25/2035.|5.B FM.........
First Horizon Mtg PT Tr RMBS Ser 2007-
32052W AC 3 |FA .. | 06/01/2021. [ PAYOWN......coovrrvririrniciininiieis | vevererensssrisesssienens | eervevenns 170,783 | .......... 179,467 | .......... 120,468 120,468 | ..o | e [ | v (V1 TR ISR 120,468 | ...ooovvrrrrviins | e 50,315 | ......... 50,315 | .oovoues 4,863 | 08/25/2037.3.B FM.........
345397 XA 6 |Ford Motor Cr Co SrNt 3.219% 01/09/22. | .. | 06/22/2021. | Bank of America BISD Dealer......... | ...ccccoovurevverciianns | o 11,615,000 | ... 11,500,000 | ... 11,500,000 | ......... 11,500,000 | ..oovooecvirceies | e | e | e (U OO 11,500,000 | ...ovvvoevvrrans | e 115,000 | ....... 115,000 | ..... 354,761 | 01/09/2022. |3.AFE.........
34964M  AA 2 | FortiFi RMBS Ser 2021-1ACI A 1.970% 0| .. | 06/20/2021. | PAYdOWN.........ccovrieiiimiinriiiiiiinies | orevssiieiienisnienns | eviirenes 230,911 | .......... 230911 | .......... 230,898 13 13 [ e | e 230,911 0 03/20/2057. | 1.AFE.........
GE Cap Mtg Serv Inc RMBS Ser 1999-HE2
36157R  3X 1 [Cl .| 06/01/2021. | Paydown 2,012 2,012 | o 2,012 | s 2,012 [ e [ | e | e (U 2,012 0 63 | 07/25/2029.|3.B FM.........
GE Cap Mtg Serv Inc RMBS Ser 1999-HE2
36157R  3X 1 |Cl . 106/01/2021. | PaydOwn..........ccooiriiicinrieciinns [ e | o 10,062 | ..ccovenee 10,062 | ..covveeeee 11,225 ...10,457 (395) (B95) | overerieriienins | v 10,062 0 316 | 07/25/2029. |4.BFM.........
GE Cap Mtg Serv Inc RMBS Ser 1999-HE1
36157R D8 5 [CI o+ [ 08/01/2021. | PAYAOWN. ... [ ceviereiinneiineniienns | e B | i 6 | e 6 (S [OUPTOUURPUOURPOORN FUVOPOOURPPUROPOUR EOPOPPOOPPTOORPOTRN VOO 0 [ oo [ e 6 0 04/25/2029. | 1.AFM.........
36166N AB 9 |GE Capital Funding LLC Sr Nt 4.400% 05 | .. | 05/07/2021. | Tax Free EXChange............cccccccvueee | corvvvenviiincivinninns | cevenae 2,594,657 | ....... 2,268,000 2,596,928 (2,271) (V24| 2,594,657 0. 47,678 |05/15/2030. | 2B FE.........
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36166N AC 7 |GE Capital Funding LLC SrNt 4.550% 05 | .. | 05/07/2021. | Tax Free Exchange.........cccccovev | cornriinicnnivcinennns | 26,079,889 | ..... 22,402,000 | ..... 26,095,529 | ....coooviinriniiieniinns | e [ i (15,641) [ oo [ e (15,641) | ..ovvvrereercrins | cvvira 26,079,889 0. 486,995 | 05/15/2032. | 2.AFE.........
GMAC Mtg Corp Loan Tr RMBS Ser 2006-
361856 ER 4 |HE1 . | 06/25/2021. | Paydown 52,581 | ... 52,581 | oovvevennes 24,526 228,526 | oo [ | | e (U POOOPOROUROPN ISP 24526 | ...oovvovnrrinans | e 28,055 | ......... 28,055 | ...covvernec 92 [11/25/2036. [ 1.AFM.........
GS Mortgage Securities Trust CMBS Ser
36197X AL 8 |20 .1 06/01/2021. | Paydown..........covienrinniicinniienns [ e | i 865,191 | .......... 865,191 | .......... 891,092 868,334 | ..o | e (3,144) [ oo [ (3,144) | oo | e 865,191 0 [ 9,659 |06/10/2046. | 1.AFM.........
GRMT Mtg Loan Tr RMBS Ser 2001-1A CI
36226M AE 3 |A5 . [ 06/01/2021. | PaYAOWN. ... [ eevieeeeinseeinsenieens | ceveeeenens 12,615 | oo 12,615 | oo 12,616 ..12,573 42 42 | i | e 12,615 0 346 | 07/20/2031. | 1.AFM.........
GS Mortgage Securities Corp RMBS Ser
36228F 3Q 7 {200 .| 06/01/2021. | Paydown 6,365 | ..ocovvennn 6,365 | ..oovvuennn 6,364 | .o 6,348 17 L I 6,365 (U I 118 | 04/25/2034. | 1. AFM.........
GS Mortgage Securities Corp RMBS Ser
36228F 5F 9 {200 . [ 08/01/2021. | PaYAOWN. ... [ eevirieniinesiiieiiinnns | covevirenesinens 340 | oo 340 | oo 340 340 1] e | e L 340 0 6 |06/25/2034. | 1.AFM.........
GS Mortgage Securities Corp RMBS Ser
36228F ZK 5 {200 . | 06/25/2021. | Paydown 35,799 | oo 35,799 | oo 35,799 235,799 [ oo [ [ s | e 0 [ oo [ e 35,799 (U I 164 | 11/25/2033. | 1.AFM.........
GSAA Home Equity Tr RMBS Ser 2005-6F
362341 ES 4 |CI . [ 06/01/2021. | PayAOWN..........coveereiriiereiienies [ ceviereiiereiiineiieens | ceveenenens 11,133 | 11,133 | 11,148 L1121 1 LI TN ISV 11,133 0 280 | 07/25/2035.|3.B FM.........
GS Mortgage Securities Corp RMBS Ser
36242D 6Q 1 |200 .| 06/01/2021. | Paydown 27,19 | 27,19 | 26,916 ...26,989 131 131 | 27,119 (U I 698 | 06/25/2035. | 1.AFM.........
GS Mortgage Securities Corp RMBS Ser
36242D 7B 3 |200 . [ 06/01/2021. | PaYAOWN...........ocveerriervieriiienies [ e | e 102,219 | .......... 102,219 | oo 98,594 101,093 | oo | s 1126 | .o [ 1126 | e | e 102,219 (U I 2,391 | 06/25/2035. | 1.AFM.........
GS Mortgage Securities Corp RMBS Ser
36242D 7Q 0 |200 . [ 06/01/2021. | PaYAOWN...........oovverrieereieniiienies [ ceviereeieneiiineiiiens | oo 132,774 | .......... 132,774 | ... 126,521 130,789 0 06/25/2035.
GS Mortgage Securities Corp RMBS Ser
36242D DE 0 |200 . [ 06/01/2021. | PaYAOWN..........coveerreeeriieciiienies [ ceviereiieneiiineiiinns | v 217,249 | ......... 217,249 | .......... 217,242 216,543 0 06/25/2034.
GS Mortgage Securities Corp RMBS Ser
36242D UX 9 |200 . [ 06/01/2021. | PaYAOWN...........ovvereeereieniiienies [ e | v 124,366 | .......... 124,366 | .......... 125,551 124,267 99 99 | e | e 124,366 0 2,304 | 02/25/2035.|1.AFM.........
GS Mortgage Sec Corp RMBS Ser 2006-
36297N  AC 9 |S3Cl . | 06/25/2021. | Paydown 37,372 | oo 37,372 | oo 2,799 | v 2,222 | oo 578 | ......... 34,573 | | e 35,151 | oo | e 37,372 0 9 |05/25/2036. [4.B FM.........
GS Mortgage Sec Corp RMBS Ser 2006-
36297N  AC 9 |S3Cl .. | 05/25/2021. | Paydown 20,945 | ..o 20,945 | .o 1,569 20,945 0 4 | 05/25/2036.
370334 CA 0 |General Mills Inc SrNt 2.600% 10/12/2.... | .. | 04/08/2021. | Goldman Sachs & Company.......... | veerervreerreriveinns | voveves 1,340,664 | ....... 1,300,000 | ....... 1,358,396 ,685) | v e (7,688) [ i | 01,339,407 | i | e 1,257 | e 1,257 | ... 16,900 | 10/12/2022.
370334 CE 2 |General Mills Inc SrNt 3.700% 10/17/2.... | .. | 04/08/2021. | Goldman Sachs & Company......... | c..ccoceeereviireiianes ...37,984 (305) | overnerrinens | eererneereenenn(808) | v | i 8T,879 | e | e (G0 — (EE9) ) p— 630 | 10/17/2023.
38119# AA 2 | Golden Spread Elec Cooperative 1st Mtg B | .. | 05/06/2021. | Redemption ~ 100.0000 722,640 0 0. 20,605 |05/06/2025.
38141G XL 3 |Goldman Sachs Group Inc Sr Nt Fix to Flo. | .. | 04/08/2021. | Goldman Sachs & Company........... | ccccereeeereriinenenns 8,716,000 0 i | 8,716,000 | [ (959) | cvvooeene (959) | ....... 21,708 | 11/17/2023.
38217K AA 2 |Goodgreen Trust LBASS Ser 2016-1A CI A | .. | 06/15/2021. | Paydown ...98,085 (2,561) (2,561) 0 10/15/2052.
38218D AA 7 |Goodgreen Trust LBASS Ser2019-1A CIA | .. | 06/15/2021. | Paydown A24781 | e | e (7,374) | s [ e (7,374) 0 | e 8,366 | 10/15/2054.
38218G  AA 0 |Goodgreen Trust LBASS Ser 2018-1A Cl A | .. | 06/15/2021. | Paydown ...20,149 (881) 0 391 [ 10/15/2053.
382550 BG 5 |Goodyear Tire & Rubber Co SrNt 4.875%| .. | 05/19/2021. | Various. ,855,125 | ....... 5,600,000 | .......5,785,750 5,728,383 5,721,130 | oo | oo 133,995 | ...... 133,995 | ..... 185,873 | 03/15/2027.
39122@ AA 7 |Great River Hydro LLC Sr Sec Nt 4.940% | .. | 05/20/2021. | Stonecastle Securities LLC............ [ ccooeeervcniicciiennns | e 43,163,200 | ..... 40,000,000 | ... 40,000,000 | ......... 40,000,000 | ....oovvriiiriies | e | e | o0 | | 40,000,000 ..3,163,200 |..... 3,163,200 | ..1,421,622 | 04/19/2032.
Greenpoint Mtg Funding Tr RMBS Ser
39530M  AA 7 |2007- . [ 06/25/2021. | PaydOwn..........coovvvnrinniiciinniieens [ e | e 302,252 | ... 302,252 | ... 282,127 282,127 20,125 20,125 | [ s 302,252 0 [ 416 | 06/25/2037.|1.AFM.........
Harborview Mtg Loan Tr RMBS Ser 2007-4
41164y AB 7 |C . 08/21/2021. | PAYAOWN. ... | eevieeniieneiinneiieees | eeieeeees 340,458 | ......... 340,458 | ......... 331,840 334,047 | oo | e 8411 | oo | e 8,411 | oo | e 340,458 (U I 487 | 07/19/2047. | 1.AFM.........
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Hardwood Funding LLC Sr Nt 3.010%
41242 AR 3 |06/0 . . | Maturity 13,295,618 13,295,618 | ......... 13,295,618 | ...ovovecviceies | v | ceveeieeneiienes | e 13,295,618 | ..o [ oo | crviveriinenn0 [ 200,099 |06/07/2021. |1.G FE.........
431282 AN 2 |Highwoods Realty Ltd Sr Nt 3.200% 06/1. | .. .|Call  100.0000 5,000,000 4,889,100 | ........... 4,991,694 5,235 5,235 4,996,929 | ..o | ceris 3,071 | .........3,071 | .. 53,333 | 06/15/2021.| 2B FE.........
Indymac Home Eq Mtg Ln ABS Tr RMBS
43708A AD 4 |SerS | Paydown......co.cciiniens [ | e 12,244 | 12,244 | ............ 12,244 L2284 | [ e [0 i | e 305 | 05/25/2033. | 1.AFM.........
Indymac Resident ABS Tr RMBS Ser
43709B AE 9 |2006-C . .| Paydown 701,271 650,264 650,264 | ......ovvvvrirni | v 51,007 | .o 08/25/2036.
44919*  AC 2 |1595 Express LLC SrNt 3.310% 12/31/31 | .. . | Various. .158,680 158,680 158,680 12/31/2031.
452308 AP 4 |llinois Tool Works Inc Sr Nt 3.375% O0..... . .| Various. 6,450,000 6,819,263 6,498,755 | ..o | e (31,327) [ oo [ erireeeene(B31,327) | i | e 8,467,428 | i [ (17,428) 09/15/2021.
IMPAC CMB Tr RMBS Ser 2005-5 Cl A2
45254N PV 3 |05 | Paydown......oocncciens [ | 36,243 | i 36,243 | ............ 35,480 ...35,480 764 764 87 |08/25/2035. [1.AFM.........
IMPAC Secd Assets CMN Owner Tr RMBS
45254T NY 6 |Ser [ PaYOWN....cooocereenins | s | 8,309 | 6,309 | .ooorvi 6,308 | ..o 6,302 B | e [ B i | 8,309 [ e o0 [ 133 | 03/25/2034. | 1.AFM.........
IMPAC Secd Assets CMN Owner Tr RMBS
45254T PM 0 |Ser [ PAYOWN....oooorierierins | e [ 802 | s 802 | oo 802 800 LI TR I 14 | 08/25/2034.|1.AFM.........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L HT 9 |A3 | PaYOWN...coooorierirerins | e | 65,593 | L 65,593 | ...cooooouu 65,573 ...65,455 138 138 | e [ e (U I 1,539 | 04/25/2035.|4.B FM.........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L SS9 |A8C | PaYdOWN...cooooerierrerins | e [ e 74,360 | 76,149 | L 73,535 ...713,535 07/25/2035.
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L XA 2 |AR1 | PaYAOWN...coocorierirerins | s | e 75,285 | 72,273 | oo 58,060 258,080 | oo [ [ |0 e | 58,080 [ [ e 17475 | o ATAT5 | 790 | 10/25/2035.|1.D FM.........
45660N UM 5 |Residential Asset Sec Tr RMBS Ser 2003-A| .. .| Paydown 313,501 237,446 287446 | ... [ v | cecrereiseneenen0 | e | e 237446 | ..coovveciens [ (2,632) | ..........(2,632) | ......... 5,920 |09/25/2033.|1.D FM.........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45661K AG 5 |AR1 .| Paydown 193,469 135,402 135,402 | covvoovcverriies | e [ ervvreniinnnins | eereineneineneens0 [ [ e 135,402 | oo | 62,988 | ........62,988 | ......... 2,573 | 06/25/2036. | 1.D FM.........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662B AD 1 |AR1 .| Paydown 602,864 570,471 570,471 32,394 | | e 32,394 | [ e 602,864 (U I 7,520 | 08/25/2036.|2.B FM.........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662D AA 3 |AR2 .| Paydown 104,513 | ..cccceeee. 81,610 280,315 [ [ e LIV S O 1,295 | e | v 81,610 [ [ 22,945 | ......22,945 | ... 163 | 11/25/2036. | 1.AFM.........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662) AC 6 |R1 . .| Paydown 349,252 298,497 298,497 12/25/2035.
456866 AL 6 |Ingersoll-Rand Co Deb 7.200% 06/01/25. |.. .| Redemption  100.0000. . .151,000 | .. 148,749 150,497 503 06/01/2025.
458140 AW 0 |Intel Corp SrNt 1.700% 05/19/21............. . [ Call 100.0000.........cccommvrerriras | erermrrereireneirennis | 007,000,000 | .o 7,000,000 | ....... 6,987,680 6,999,024 870 05/19/2021.
465685 AM 7 |ITC Holdings Corp Sr Nt 2.700% 11/15/2. | .. .| Goldman Sachs & Company......... | ccceceiivcrirniinninns 4,200,000 4,395,636 | .......... 4,359,485 | ....cocovvverians | v (24,795) | oo [ e (24,795, 4,334,690 |...ooooovviviiens | v 1,810 | ........1,810 | ... 46,305 | 11/15/2022.
JP Morgan Mtg Tr RMBS Ser 2005-S1 Cl
466247 MU 4 |2A3 | Paydown.......occincinicens [ | 49,092 | i 49,002 | ............ 49,499 ...49,098 (6) ()] RTINS IR 939 |01/25/2035. | 1.AFM.........
JP Morgan Mtg Tr RMBS Ser 2005-S2 Cl
466247 VP 5 |4A2 .| Paydown 93 86 92 | oo [ [ | e 0 | | e 3 09/25/2035. |4.B FM.........
JP Morgan Mtg Tr RMBS Ser 2005-A8 CI
466247 YS 6 |2A6 | Paydown.......oociisceices [ | e 14,346 | 14,346 | ............ 14,109 ...14,206 (2) (2) [ v | v 14,204 | [ e 142 | e 142 | 168 | 11/25/2035. | 2.B FM.........
JP Morgan Alt Loan Tr RMBS Ser 2005-S1
46627TM AA 5 |C | Paydown......co.cciinieciens [ | e 18,628 | 18,667 | ..ccvvvvee 16,938 ..11,934 5,004 5,004 | oo | e 16,938 | i | e 1,691 | .o 1,691 | 432 | 12/25/2035.|4.B FM.........
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JP Morgan Alt Loan Tr RMBS Ser 2005-S1
46627M AP 2 |C . [ 06/01/2021. | PaYAOWN...........ovoeereiiiciiienies [ o | cevienenens 13127 | s 13,113 | s 11,529 L1529 [ [ [ | e (U OO ISP 11,529 | o | e 1,597 | s 1,597 | oo 340 | 12/25/2035.|1.D FM.........
JP Morgan Alt Loan Tr RMBS Ser 2006-S1
46627M EH 6 |C .| 06/01/2021. | Paydown 33,242 | oo 35,006 | ....ooo...e. 27,546 W 2T54B | e [ [ | e (U OO ISP 27,546 | ..ooveveceians [ e 569 | .......... 5,69 | ...ccccc 850 | 03/25/2036.|4.BFM.........
JP Morgan Alt Loan Tr RMBS Ser 2006-S1
46627M EH 6 |C . [ 06/01/2021. [ PaYAOWN. ... [ covieeeiieneeiineiienns | ceveenenens 44317 | 46,675 | ............ 40,163 20183 [ [ [ s | e (U PPN ISP 40,163 | ..o [ e 4154 | ... 4,154 | ... 1,133 | 03/25/2036.|5.B FM.........
JP Morgan Mtg Tr RMBS Ser 2006-A7 Cl
466290 AK 1 |2A2 .| 06/01/2021. | Paydown 86,409 | ............ 85,009 | ..cooooouu 59,799 259,799 [ [ [ | (U ORISR 59,799 | .o [ e 26,609 | ... 26,609 | ......... 1,127 | 01/25/2037.{1.D FM.........
JP Morgan Alt Loan Tr RMBS Ser 2006-A4
46629 AH 6 |C . [ 06/01/2021. | PaYAOWN. ... [ o | oo 49,572 | ........... 43,344 | ... 39,342 239,342 [ e i | e (U OO ISP 39,342 | e [ e 10,231 | ......... 10,231 | .o 709 | 09/25/2036. | 1.AFM.........
JP Morgan Chase Comm Mtg Secs CMBS
46640) AS 6 |Ser2 .. | 06/01/2021. | Paydown 83,322 | oo 83,322 | .ccooovennn 86,089 ...83,757 (435) [CI) 83,322 (U I 1,186 | 01/15/2046. | 1.AFM.........
49271V AG 5 |Keurig Dr Pepper Inc SrNt 4.057% 05/2.. | .. | 04/08/2021. | Goldman Sachs & COMPANY........... | ceceeereveererirneeirns | cevenae 9,155,883 | ....... 8,538,546 | ....... 9,344,684 9,220,199 | .oovoeveverrines | e (81,700 | oo [ v (81,700) | .oovvereeverriies | v 9,138,499 | ... | e 17,383 | ......... 17,383 | ..... 131,828 | 05/25/2023.|2.BFE.........
50076Q AZ 9 |Kraft Foods Inc SrNt 3.500% 06/06/22.... | .. | 06/21/2021. | Bank of America BISD Dealer......... | ccococoovvvenciiinciins | e 16,962,175 | ..... 16,500,000 | ... 16,073,495 | ......... 16,420,425 25,673 25,673 | .o | e 16,446,098 | .......cccoovveiens | cenns 516,077 | ....... 516,077 | ... 312,348 |06/06/2022. 3.AFE........
LB-UBS Comm Mtg Tr CMBS Ser 2008-C1
50180L AD 2 |CIA L[ 068/11/2021. [ PaydOWN. ... [ e, | e 482,733 | ......... 482,733 | ......... 438,376 480,559 2,174 2474 | o | e 482,733 0 ... 14,439 | 04/15/2041. | 1.AFM.........
Legg Mason Mtg Cap Corp LBASS Ser
52465# BP 9 |2003-C .1 06/01/2021. | Redemption ~ 100.0000.........cccow. | vorrerrmimmirerirenirns | woerienes 406,477 | .......... 406,477 | .......... 384,341 403,473 3,004 3,004 | oo | e 406,477 0 [ 8,168 | 03/01/2023.|1.B .....c........
Legg Mason Mtg Cap Corp CTL 7.400%
52467@ AA 3 |12/ .| 06/15/2021. | Redemption ~ 100.0000.........cccow. | vorrvrrvimmirerirerirns | e 138,766 | .......... 138,766 | .......... 145,263 139,140 (374) (12 T IS 138,766 (I I 4,326 | 12/15/2021. [2.A ..o
Lehman Structured Sec Corp RMBS Ser
52518R CD 6 |2005 . | 06/28/2021. | Paydown 4,920 ...4,920 ....2,406 ....2,406 22,406 | e [ e 2,514 ..2,514 09/26/2045.
Long Beach Mtg Loan Tr RMBS Ser 2004-
542514 GW 8 |5C . [ 06/25/2021. | PaydOWN.........ovveeveirinriieiinniinens [ e | e 234,762 | ......... 234,762 | ..o 219,502 233,599 | .ovvorrieerrens | s 1,163 | o [ v 1,163 [ e | e 234,762 0| e 7,196 | 09/25/2034.| 1.AFM.........
Master Seasoned Securities Tr RMBS Ser
55265W CA 9 |2 .| 06/01/2021. | Paydown 4,683 | ..o 4,683 | ..o 4838 | oo 4,800 (116) (L) 4,683 0 [ 126 | 08/25/2032. [1.AFM.........
MASTR Alternative Loans Tr RMBS Ser
552758 AC 4 |2007 . [ 06/01/2021. | PAYAOWN. ... [ ervieniinesniesnnieens | ceverenenens 16,301 | oo 16,301 | oo 16,343 16,320 8 | s | e 8 | s | s 16,327 | oo | i (V14— (V2] — 393 | 10/25/2036.|2.B FM.........
MMCaps Funding Bk Tr Prfd LBASS Mezz
55312H AE 9 [Nt .. | 06/01/2021. | Paydown 2,614 |. 2,614 | v 1457 | e 1457 | i | e LI T A N 15T | s 2,614 0 79 | 12/01/2035. | 6. FE............
55354G AD 2 |MSClInc SrNt 4.750% 08/01/26............. L[ 04/12/2021. [ Call  103.6490.........cccverervereriis [ e | e 3,998,778 | ....... 3,858,000 | ....... 3,856,952 3,854,645 (227) (227) | oo 3,854,418 | ..o | e 3,582 | oo 3,582 | ... 268,548 |08/01/2026. |3.BFE........
Madison Park Funding LTD CLO Ser 2014-
55818V AY 3 |15 .. 105/25/2021. | Call ~ 100.0000...........coormmvererrie | corirereriieniiieeiiinns | e 35,000,000 | ..... 35,000,000 | ..... 35,000,000 | ........ 35,000,000 | .cvoouevirrniins | e [ e | e (U O 35,000,000 01/27/2026.
565849 AK 2 | Marathon Oil Corp Sr Nt 2.800% 11/01/2. |.. | 04/29/2021. | Call ~ 103.7295.........ccccovvvvvernne | verermriiniicnerveirenns | v 2,074,591 | ....... 2,000,000 | ....... 1,956,640 | ........... 1,984,477 2,691 11/01/2022.
576434 2D 5 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2021. | Paydown . 318,261 | .........321,515 | ..........246,234 246,234 ..246,234 03/25/2036.
576434 A2 0 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2021. [ PaYAOWN.........covvviriverniiriiniiniins | cerveererinsissiesinsiinns | eevereenens 78,581 | oo 78,581 | coverenne 79,367 ...78,809 (228) 01/25/2035.
576434 J5 4 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2021. | Paydown ..172,334 ..172,334 ...175,404 172,351 (16) 03/25/2035.
576434 N2 6 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2021. [ PaYAOWN.........covvuvirivmrniiriiniiniins | eerveererssisseesinsienns | eevereenens 76,773 | oo 76,773 | oo 75,483 ...715,993 780 04/25/2035.
576434 UH 5 |Master Asset Securitization Tr RMBS Ser.. | .. [ 06/01/2021. [ PAYdOWN........ccovvivirireereirenirenee | veererreeensesssessereens | rveeeseeneeneens 107 | e 107 | oo 107 107 0 2 | 08/25/2034.
576434 YM 0 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2021. | Paydown 57,442 | ........... 57,442 | ........... 54,895 ...56,706 736 0| e 1,493 | 12/25/2034.
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57643M FN Master Asset Securitization Tr RMBS Ser.. | .. .| Paydown 8,233 8,233 | oo 7,986 | 8,117 116 116 |.... 8,233 07/25/2034.
577778 AT 0 |May Dept Stores Co Amortiz Deb 9.500% | .. .| Redemption  100.0000 25,000 ..25,000 ...25,161 (161) (161)|. 25,000 04/15/2021.
58013M FE 9 |McDonalds Corp Sr Nt 3.350% 04/01/23.. | .. .| Goldman Sachs & Company.......... | oo | e 1918171 | ...... 1,820,000 | ......1,954,443 | ........... 1,933,938 | ..oovvvivrrrriens | s (14,536) | ..oovvererriins [ v (14,536) | .... 04/01/2023.
58155Q AG 8 |McKesson Corp SrNt 2.850% 03/15/23... | .. .| Goldman Sachs & Company.......... | ccoceeverevveneivinnis | coveees 3,070,142 | ....... 2,960,000 3,091,613 | oo [ v (16,524) | vooververrcris [ e 03/15/2023.
589929 XZ 6 |Merrill Lynch Mtg Investors RMBS Ser 200 | .. .| Paydown 38,758 ...38,644 14 09/25/2032.
59073@ AA 4 |Mesquite Power Priv Pl 4.640% 12/31/39. | .. .|Redemption  100.0000...........ccc. | rmrvrermmrermrmrrinnnes | e 281,454 281,454 12/31/2039.
59166E AA 3 |Metlife Securitization Trust RMBS Ser 20... | .. [ PaYOWN...ccoooorerins | s | s 147,607 149,283 | oovooeveriins | v (1,676) | ..o 04/25/2058.
59549W AB 9 |Mid State Tr LBASS Ser 11 CIM1 5.598% .. .| Paydown 60,593 ...60,593 07/15/2038.
59980Y AB 1 |Mill City Mortgage Trust RMBS Ser 2018-4 | .. [ PaYOWN...cooorerins | s | s 515,114 538,422 | ...oovvvrerrrranns | s (23,308) | ..o 04/25/2066.
59981B  AC 8 |Mill City Mortgage Trust RMBS Ser 2019-G| .. | PaYAOWN...ooois [ s [ s 305,783 315,467 | oo [ s (9,684) | ..o 07/25/2059.
607120 FN 7 |Mobile Airport Authority Sr Nt Ser B1......... . .| Redemption  100.0000 64,480 ...64,480 05/09/2039.
609207 AS 4 |Mondelez International Sr Nt 2.125% 04.. | .. A Call 0.0000........crienis [ s [ e | s | s | s | s | s || LU OO OO 04/13/2023.
Morgan Stanley Cap | RMBS Ser 2004-
61744C HP 4 |NCBC | PaYAOWN....ooo [ s [ s 487,682 | .......... 487,682 469,132 | .o | v 18,551 | oo | e 18,551 [ oo | e 487,682 0 | e 2,056 |09/25/2034.|1.AFM.........
61756U AH 1Q16 .| Paydown [ET40) ] E— 739 536 LI OO IR 1 537 | oo | ceeee(1,408) | e (1,406) | ... 12/12/2049.|5.B FM.........
Morgan Stanley BAML Tr CMBS Ser 2013-
61761Q AC c8 . [ PaYOWN...cooorecreriins | s | e 671,174 | ......... 671,174 673,613 (2,439) (2,439) | oo | e 671,174 0 | e 7,551 | 12/15/2048. | 1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762T AC c1 | PaYAOWN...cooorerierins | s | e 971,644 | .......... 971,644 975,580 | ...cvooreriereies | e (3,936) | ..oovvevrries [ e (3,936) | ..ooovverrerienes | e 971,644 0. 15,575 | 08/15/2046. | 1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2013-
617638 AS C13 .| Paydown 445,839 (2,100) 11/15/2046.
626717  AF Murphy Oil Corp SrNt 4.950% 12/01/22.. S Call 1073982 [ | 0.8,054,865 | .......7,500,000 | .......7,463,100 | ........... 7,491,303 | .o | e 1116 | s LTA92419 | 12/01/2022.
62927# AN NFL Ventures LP Nt 4.010% 04/15/35...... . .|Redemption  100.0000..........ccooc | woerrreremmreerriirinnies | e 376,867 | .......... 376,867 376,867 | ..o [ e | e | e 0 [ oo | e 376,867 (U I 7,556 | 04/15/2035.
NRZ Advance Receivables Trust LBASS
62942Q CR Ser .| Nationwide Mutual..............ccccoeeev | orerevimneeirineiiennns | e 44,553,833 | ... 44,350,000 | .....44,349,933 | ......... 44,349,927 13 13 | e | s 44,349,940 |......ccceoer | ... 203,893 | ....... 203,893 | ..... 272,239 |08/15/2053. |1.AFE.........
NRZ Advance Receivables Trust LBASS
62942Q CS Ser . | Nationwide Mutual..............cccocooevv | v | e 1,856,851 | ....... 1,850,000 | .......1,849,997 | .......... 1,849,997 LI OO RO I TR ISP 1,849,997 | ..o | 0000.8,853 | 6,853 | ....... 14,521 | 08/15/2053. | 1.C FE.........
NRZ Advance Receivables Trust LBASS
62942Q CT Ser .| Nationwide Mutual..............ccccooeev | vovmrevirmmnirnniiciinni | e 1,911,459 | ... 1,900,000 11,899,997 1 21,899,998 | . | e 11,461 | 11,461 | ....... 18,563 | 08/15/2053.
NRZ Advance Receivables Trust LBASS
62942Q CW Ser .| Nationwide Mutual..............cccocoeevv | wrmmvrirmmnrriniiinnis | e 6,416,435 | ....... 6,400,000 6,399,989 2 | | e 2 [ | e 6,399,991 | ..o | 16,444 | L 16,444 | ....... 40,655 |09/15/2053. |1.AFE.........
NRZ Advance Receivables Trust NRART
62942Q CX 2020 .| Nationwide Mutual.............cccccoouev | overvrirennrreceiiinnis | v 501,836 | .......... 500,000 499,999 | ... [ e | s | e 0 [ oo | e 499,999 | ..o | e 1,837 | e 1,837 | .o 3,711 | 09/15/2053. | 1.C FE.........
NRZ Advance Receivables Trust LBASS
62942Q DB Ser . | Nationwide Mutual.............cccccoouve | wverevermmnrvencrinni | e 1,505,301 | ....... 1,500,000 | .......1,499,997 | ........... 1,499,992 (26) (VL) T IS 1,499,965 | ...cccocvevvevens | 20000.5,336 | 5,336 | ........ 8,508 |10/15/2052. | 1.AFE.........
NRZ Advance Receivables Trust LBASS
62942Q DC Ser .| Nationwide Mutual.............cccocoouevs | overeririnmrrecniiinnis | v 100,352 | .......... 100,000 ...99,999 (2) (72 SIS I 99,997 | ..o [ i385 | 355 | .o 674 | 10/15/2052.|1.CFE.........
NARA Caves Lease Tr CTL  5.300%
63080# AA 09/15/2 . .|Call  100.0000 96,102 ...96,102 96,102 09/15/2028.
637071  AJ National Qilwell Varco Inc Sr Nt 2.600...... . A VAMIOUS. ..o | e | e 16,304,470 | .....15,720,000 | ....15,663,408 | ......... 15,708,035 | ... | s 1,652 | oo 15,709,687 | ....cvvvverrii 12/01/2022.
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New Century Home Equity Ln Tr RMBS
64352V EF 4 |Ser2 . [ 06/01/2021. | PAYAOWN.......oovvereercvrereerrineeinens [ cerveeissisesienieeenns | oevesseesnsins 194 | e 194 | e 193 193 | oo [ | e | e (V1 IR 194 0 4 | 11/25/2033. [1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64828C AA 7 |2018- . | 04/20/2021. | Nomura Securities Intl LLC.........c.c. | cevveeververirerineens | v 2,561,553 | ....... 2,380,072 2,621,798 2,614,167 | oo | v (24,668) | ...vvvvercris [ s (24,668) | .....ocvvvcernnne 2,589,499 | ..o | s (27,947) | ........ (27,947) | ....... 41,949 |03/25/2036. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64828C AA 7 |2018- . | 04/01/2021. | Paydown 63,066 | ............ 63,066 | ............ 69,471 89,268 | ... | e (G20 ) U PR [(J0%) | I—— 63,066 0 946 |03/25/2036. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64828Y AQ 4 |2014- .| 06/01/2021. | Paydown 55,843 | ... 55,843 | ..o 57,256 ...56,809 (966) [CSLG15) N 55,843 (U I 799 |05/25/2054. [ 1.AFE.........
New Residential Mtg Ln Tr RMBS Ser
648296 AA 7 |2016- .| 06/01/2021. | Paydown 85,379 | ..... 85,379 | .o 89,115 288,605 [ ..o | e (1972225 R PR [C17L) | — 85,379 0 | e 1,262 | 11/25/2035. | 1.AFE.........
New Residential Mtg Ln Tr RMBS Ser
64829 AA 1 |2017- . [ 06/01/2021. | PaYAOWN.......coorvvrrirrircierieriinens [ e | eoveenees 360,957 | .......... 360,957 | .......... 373,266 371,595 | oo | v (10,638) | voovvvreverrcrie [ wrerernens (10,638) | ..vovverercrins | cereerrrnnns 360,957 0 5,932 | 02/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64829K BV 1 |2017- . [ 06/01/2021. | PaYAOWN.......coouvrrrerriecrierinrinens [ e | eeveeiees 185,832 | .ovvvenee 185,832 | .ovvvenee 192,881 191,922 | oo [ e (6,090) [ ..oovvvrverie [ e (6,090) | .voovvrrerriries | e 185,832 0 2,994 | 03/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830B AQ 0 |2017- . 106/01/2021. | PaYAOWN........oooverrireiierinrineiiens [ e | cevveiiens 14,315 | v 14,315 | v 13,528 ...13,609 706 0L RO ISR 14,315 0 230 |08/27/2057.|1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830C AA 3 |2019- .1 06/01/2021. | PaydOWN........oovvvrrerririrerinriieens [ e | coveries 761,605 | ... 761,605 | ......... 764,352 763,833 (2,228) (V712 | RIS IS 761,605 0. 12,348 | 09/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
648300 AB 9 [2019- . 1 06/01/2021. | PaydOWN........oovvvrrerririrerinriinens [ e | coeriene 206,902 | ......... 206,902 | ......... 221,224 219,503 | .oovvverrerries | v (12,601) [ oo [ e (12,601) | ovovverrircienn | e 206,902 0 | e 3,727 | 12/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830E AC 5 |2019- .1 06/01/2021. | PaYdOWN.........oeverreericrinriincriens [ e | voveees 1,975,800 | ....... 1,975,800 | ....... 2,044,524 2,035,766 | ....covvvrrverres | v (59,968) | ....vvvoverreris [ e (59,966) | ...eooevrrverrres | i 1,975,800 0. 29,219 |11/25/2058. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830H AA 2 [2019- .| 06/01/2021. | Paydown 352,845 | .......... 352,845 | .......... 357,576 356,455 (3,610) (R [0) ) PSS IR 352,845 0 | e 4,774 | 02/25/2049. [1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830M AG 8 |2019- . 106/01/2021. | PaydOWN.........oeverrieiiiciinniiciiiens [ o | e 1,402,622 | ....... 1,402,622 | ....... 1,440,427 | oo 1,358,030 | .ooovererrvririres | rerins 44,592 | ..o | s 44,592 | oo | e 1,402,622 (I I 28,796 |08/25/2059.|1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830W AD 3 |2019- .| 06/01/2021. | PAYAOWN........courirrerrieiinieierineinees | eviersssseeensssiinins | erensenes 227,041 | .......... 227,041 | .......... 233,711 232,122 (5,081) (5,081) | oo | eevrerirnens 227,041 0| e 3,289 | 12/25/2058. | 1.AFM.........
Nomura Asset Sec Corp RMBS Ser 2003-
65535V BZ 0 |A3C .| 06/01/2021. | Paydown 2,698 2,698 | .o 2,700 | oo 2,691 Y A IR ISR YA N 2,698 0 53 |08/25/2033.|1.AFM.........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .| 06/01/2021. | Paydown 1,015 | v 1,015 | v 1,015 | v 1,014 I (OO VPRI [ TN 1,015 0 20 [03/25/2034.|1.AFM.........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V DC 9 |AP2 .1 06/01/2021. | Paydown 4,973 30 30 4,973 0 07/25/2034.
Nomura Asset Sec Corp RMBS Ser 2004-
65535V GH 5 |AP3 . 106/01/2021. | PaydOwn..........coviviirinrirciiniiienns [ e | e 829 | oo 829 | oo 877 862 (33) (K]l I 829 0 17 | 10/25/2034. | 1.AFM.........
Nomura Asset Sec Corp RMBS Ser 2005-
65535V HH 4 |AP1 .1 06/01/2021. | Paydown 6,529 | ..o 6,529 | .o 6,496 | ..occovviin 6,501 28 28 | 6,529 (V1 I 165 | 02/25/2035. | 1.AFM.........
Nomura Asset Sec Corp RMBS Ser 2006-
65535V US 5 |AR2 . | 06/25/2021. | Paydown 54,084 | ... 54,084 | ... 26,224 26,224 | ..o | e 27,860 [ .o | v 27,860 | ..o 54,084 0 310 |04/25/2036.|5.B FM.........
Ocwen Master Adv Rec Tr LBASS Ser
67575N  BW 2 |2020-T .1 05/20/2021. | Nationwide MUtual...........c.ccocoevvees | corneernneernerneinennns | e 61,978,104 | ..... 61,660,000 | ..... 61,659,889 | ......... 61,659,899 26 LT IR ISV 61,659,925 | ...ooovrvrerinns | o 318,179 | ... 318,179 | ..... 339,151 | 08/15/2052. | 1.AFE.........
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Ocwen Master Adv Rec Tr LBASS Ser
67575N  BX 0 [2020-T . 1 05/20/2021. | Nationwide MUtu@l...........cccocvvveveree | cornvermernerirenincnns | e 1,247,286 | ....... 1,240,000 | ....... 1,239,999 | ..ooovovnne 1,239,999 [ ..o | e | v | e 0 { oo | e 1,239,999 | ..ovovvvvrriens | e 7,287 | oo 7,287 | ..co..n 9,473 | 08/15/2052. | 1.C FE.........
Ocwen Master Adv Rec Tr LBASS Ser
67575N  BY 8 [2020-T .. | 05/20/2021. | Nationwide Mutual...... 905,999 08/15/2052.
67773# AE 0 | Ohio Valley Electric Corp Sr Nt 5.900%.... | .. | 06/15/2021. | Redemption  100.0000 330,711 (788) 02/15/2026.
67773# AF 7 |Ohio Valley Electric Corp SrNt 5.900%.... | .. | 06/15/2021. | Redemption  100.0000 ...83,088 02/15/2026.
67773%# AG 5 |Ohio Valley Electric Corp SrNt 5.900%.... | .. | 06/15/2021. | Redemption ~ 100.0000 83,749 ...83,749 02/15/2026.
68233) AR 5 | Oncor Electric Delivery 1st Lien 4.100...... .. | 04/08/2021. | Goldman Sachs & COMPANY........... [ vcereeerrrrerirerirns | wovvevena 917,315 | ..........889,000 926,821 | ..ovvverrrevens | e (8,992) [ ..oovvrrriinne . 06/01/2022.
68389X BL 8 |Oracle Corp SrNt 2.400% 09/15/23......... .. | 04/08/2021. | Goldman Sachs & COMPaANY........... [ oecveeeerreernreerneiinns | evenne 8,113,794 | ..... 7,800,000 8,154,039 | ..oovvvrrerirnens | v (36,167) | .. ..(36,167) | .... 09/15/2023.
69352P AE 3 |PPL Capital Funding Inc Sr Nt 3.500% 1.. | .. | 04/08/2021. | Goldman Sachs & Company. .3,955,458 .3,800,000 3,985,741 ). .(30,842) | 48,397 | 12/01/2022.
69362B AY 8 |PSEG Power LLC SrNt 4.150% 09/15/21 | .. | 06/15/2021. [ Call ~ 100.0000.........ccovvvrremerenee | errmrermerrrerireriseins | e 6,000,000 6,004,401 ) (2,824) | ..o | eeeeereen8,001,577 | e [ (LETT) | e (1,577) | 186,750 | 09/15/2021.
70069F AY 3 |Park Place Securities Inc RMBS Ser 2004- | .. | 06/25/2021. | PAYAOWN..........ccourveeremrinmeieriieis | ovveeserienienerneninnns | cvvvirenes 777,585 776,381 ..1,205 3,508 | 10/25/2034.
70069F HV 2 |Park Place Securities Inc RMBS Ser 2005- | .. | 06/25/2021. | Paydown v 1,138,112 1,124,959 3,712 | 05/25/2035.
70163# AA 0 |Parliament Funding (Owl Rock) Nt 2.944.. .. | 06/30/2021. |[Redemption ~ 100.0000..........ccccee | vererrvrrrrmmrverrenes | crves 1,000,000 815,126 .....18,234 | 07/15/2030.
73943# AD 5 |Prairie Breeze SrNt CIB 3.550% 05/01... | .. | 06/30/2021. | Redemption ~ 100.0000 39,344 ...39,249 862 |05/01/2039.
Preferred Term Sec Ltd LBASS Mezz Nt
74040T AC 7 |PTP .. | 06/23/2021. | Redemption ~ 100.0000.........cccews | corerrmermerierirerins | ceverersreennad 422 | s 422 140 283 283 0 5 |12/23/2031.
T4041E  AC 9 |Preferred Term Sec Ltd VI LBASS Mezz Nt| .. | 06/23/2021. | PaydOWN...........ccvvveermriinerninnins | e | cvveeeriens 16,972 | oo 16,972 1T RIS IS 16,029 .16,029 0 03/23/2035.
74042C AA 6 |Preferred Term Sec Ltd LBASS Sr Nt CI A- | .. | 06/22/2021. | Paydown ...152,141 ....152,141 136,286 | .coovveercres | cevreens 15,855 .15,855 0 03/22/2038.
74042H AA 5 |Preferred Term Sec Ltd LBASS XIX FIt Rt.. | .. | 06/22/2021. [ PAYAOWN.........cvivrivermneieirerinsinnns | vverernninseesssnisnens | ervsrens 310,899 222,357 88,542 88,542 0 12/22/2035.
74042H AC 1 |Preferred Term Sec Ltd LBASS XIX Nt CI B| .. | 06/22/2021. | PQYAOWN.........ccemrerreremrreineirieees | everrereseeesnensnssines | eoveeenneens 11,283 ..11,252 31 31 0 12/22/2035.
74042) AA 1 |Preferred Term Sec Ltd LBASS XXI Nt Ser | .. | 06/22/2021. | Redemption ~ 100.0000 323,579 323,579 | [ e | 0 323,579 0 03/22/2038.
74042M  AA 4 |Preferred Term Sec Ltd LBASS XXII Nt Cl. | .. | 06/22/2021. | PAYAOWN..........cvuueerreerirneercniieins | eveeserserssesineeninns | vevenenes 233,443 233,443 | .o e [ | s (V1 ORI ISV 233,443 0 09/22/2036.
74043A AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt CI | .. | 06/22/2021. | PAYdOWN..........ccovrieeriimrinirninrnns | e | eeveeeriens 47,845 WAB5TA | e | e 1,270 | v [ v 1,270 [ v | e 47,845 0 12/22/2036.
Prime Mortgage Tr RMBS Ser 2003-2 Cl
74160M BP 6 [1A1 .| 06/01/2021. | Paydown 2,550 2,550 | oo 2,374 | oo 2,451 98 98 | o 2,550 0 59 [10/25/2033.|1.AFM.........
RB Investment Associates CTL 7.220%
T4927# AA 9 |12 .| 06/15/2021. | Redemption  100.0000 51,938 | v 51,938 | oo 51,938 51,938 | o [ e e | e (01 R 51,938 0 | 1,564 [09/15/2028.|2.B ...
RBSGC Mtg RMBS PTC Ser 2005-A Cl
74927 AW 8 |2A1 5 .. | 06/01/2021. [ PAYAOWN......oovrreirirreiciinineieis | vevererenisrisssssiennns | evrenvnns 406,592 | .......... 407,110 | ..coceee 408,382 406,093 (297) (297) [ covvrvverererenns | v 405,795 | ..o | e T97 | v 797 | e 9,752 | 04/25/2035. | 3.B FM.........
749581 AJ 3 |Residential Funding Mtg Sec | RMBS Ser 2| .. | 06/01/2021. | PAYAOWN..........cuurvmerererrreerneniieens | oveeserseniensrsesnnns | veveenes 106,588 | .......... 106,028 | .......... 106,293 106,090 (4) [ T 106,086 | ...ooveervrcrnne | i 502 | oo 502 | .o 2,468 | 01/25/2037.|4.B FM.........
RR Ltd CLO Ser 2020-10A Cl A1FL
749887 AA 5 (1984% .. | 06/04/2021. | Call  100.0000..........covmrvrerirener | eorreerrrerrerirerirenins | e 46,500,000 | ..... 46,500,000 | ..... 46,500,000 | ........ 46,500,000 | ...ooovereerinis | e | e | evrseeseennnens0 | v | e 46,500,000 0 .. 607,462 | 07/15/2033.
749887 AC 1 |2.690% .. | 06/04/2021. | Call ~ 100.0000..........cccemrvrmrrenes [ o | e 17,000,000 | ..... 17,000,000 | ..... 17,000,000 | ......... 17,000,000 . .17,000,000 0. 298,772 | 07/15/2033.
75114R  AD 7 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/25/2021. | PaydOWN.........ccccrevemremermnerinriinens [ eorneererisernernenies | eeveevees 135,013 | ovvvnnee 130,597 | cooovrrrne 95,382 ...95,382 .0 e 95,382 | ..oovereireines [ v 39,631 | ..o 39,631 | ..o 290 | 04/25/2036.
751151 5 | Residential Accredit Loans Inc RMBS Ser.. | .. | 06/25/2021. | PaydOWN........ccocviveriminiininineinns [ everinnineirerssineienns | covreenes 416,525 | .......... 416,525 | .......... 356,978 356,978 | .oovvveereies | v 59,547 | covveereieeiee | e 59,547 | o | e 416,525 0 594 | 08/25/2037.
Renew LBASS Ser 2021-1 CIA  2.060%
759758 AA 6 |11/ . [ 06/20/2021. | PaydOwN..........ccovvivnrinriieiienienns [ e | e 149,220 | .......... 149,220 | ..ccooeue. 149,198 22 22 [ o | e 149,220 0 516 |11/20/2056. [ 1.AFE.........
Renew LBASS Ser 2021-1 CIA  2.060%
75975B  AA 6 |11/ . | 04/20/2021. | Paydown 52,923 | ..... 52,923 52,915 8 52,923 0 11/20/2056. | 1.
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Renaissance Acceptance Mtg Crp RMBS
759950 AD 0 |Ser . | 06/25/2021. | Paydown 32,924 | ... 32,924 | ... 32,924 232,924 | [ [ | e (U O 32,924 0 06/25/2032. | 1.AFM.........
Renaissance Home Equity Ln Tr RMBS
759950 DP 0 |Ser2 . [ 06/01/2021. | PaydOWN............cvvereeireieriiienies [ ceveineeiesniiineiiinns | o 160,604 | ......... 160,604 | ......... 160,604 160,308 (113) () O IS 160,196 | .oooooveerrins | e 409 | oo 409 | ......... 2,855 | 11/25/2034. | 1.AFM.........
Renaissance Home Equity Ln Tr RMBS
759950 FE 3 |Ser2 .. | 06/01/2021. | Paydown 20,641 | ............ 20,641 | oo 18,112 ..20,479 162 (U IR 435 | 05/25/2035.
760759 AM 2 |Republic Services Inc Sr Nt 4.750% 05/... | .. | 04/08/2021. | Goldman Sachs & Company........... | ceccoeeeeeriieneivcirenes | cvveaes 5,763,683 | ....... 5,346,000 | ....... 5,919,305 5,829,962 | ...ooovvvrrnrirs | e (B3,417) | oovvevcrvrees [ e B3AT) | i | 5,766,545 | i [ (2,862) | .......... (2,862) | ..... 103,690 | 05/15/2023.
760985 2G 5 |Residential Asset Mtg Prod Inc RMBS Ser. | .. | 06/25/2021. | Paydown 119,732 119,732 119,732 119,732 0 520 | 10/25/2031.
76110H 3B 3 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/01/2021. | Paydown 119,815 | .ccooaeee 192,805 175,149 175,149 | oo [ [ | v [ | e 175,149 | | (55,335) | ........ (55,335) | ......... 4,756 | 04/25/2035.
Residential Asset Secs Corp RMBS Ser
76110W RQ 1 |200 .| 06/01/2021. | Paydown 2,935 2,935 | oo 2,933 | s 2,928 A (OO VRO F A 2,935 0 46 | 05/25/2033. | 1.AFM.........
76112F AG 6 |Residential Asset Sec Tr RMBS Ser 2006-A| .. | 06/01/2021. | PAYAOWN............coomrveemrvimeriiinnins [ covimrerirnneeiienniienes | cevieneiens 42,264 | .......... 38,613 | oo 27,132 22T 32 [ s [ | e 0 [ oo | e 27132 | [ e 15,132 | .o 15,132 | oo 998 | 06/25/2036.|4.B FM.........
761143  AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A| .. | 06/01/2021. | Paydown 28,352 | .oovvvenne 27,622 | oo 15,538 215,538 [ s [ [ e | e 0 [ oo [ e 15,538 | ..o | e 12,814 | ......... 12,814 | ... 899 | 09/25/2037.|1.D FM.........
76114H AK 1 |Residential Asset Sec Tr RMBS Ser 2007-A| .. | 06/01/2021. | PaydOWN..........corvverreuemreiieniiiiens | coreveeeesieseeieseiins | cevvienes 120,335 | .......... 116,357 | ....ccooe. 105,989 105,989 | oo | e [ e | e (U ORI 105,989 | ..o | e 14,346 | ......... 14,346 | ......... 3,238 | 05/25/2037.|5.B FM.........
762009 BJ 6 |Residential Funding Mtg Sec | RMBS Ser 2| .. | 06/01/2021. | PaydOwWN............c.courvvenmiiinniiiiinies [ covienniiinniiinniiines | o 121,825 | .......... 121,561 | ... 83,834 283,834 | [ [ [ 0 | LR X T O I 37,991 | ... 37,991 | ......... 3,427 | 06/25/2037.|1.D FM.........
762009 BJ 6 |Residential Funding Mtg Sec | RMBS Ser 2| .. | 06/01/2021. | PAYAOWN............cooovrvueemieiemeiienies [ corieneeiinniiiinniiines | o 162,434 | ... 162,081 | .......... 161,695 161,619 | covveocvecriies | e [ e | evrerreneinenens0 [ [ e 161,619 | oo | e 815 | oo 815 | ......... 4,569 |06/25/2037. 4B FM.........
78110F  AA 7 |RRLtd CLO Ser 20-9A CI A1l 2.884% 04/ .. | 04/15/2021. | PAYdOWN...........coooiiimmminnrrviviiiiiiss [ oovninsevsiisiiissssnies | s 39,750,000 | ..... 39,750,000 | ..... 39,352,500 | ......... 39,425,706 | ...occovvviinniies | s 324,294 | ......ccoccevine 324294 | | e 39,750,000 0. 590,625 | 04/15/2031. [1.AFE........
78110F AC 3 |04/ . [ 04/15/2021. | PaydOWN..........ovvoceeereireniienies [ e | e 20,000,000 | ..... 20,000,000 | ..... 19,600,000 | ......... 19,640,268 359,732 359,732 | oo | e 20,000,000 0 ... 378,059 |04/15/2031. [1.BFE........
SC Commercial Mtg Pass Through CTL
78402C AA 1 [Ser2 <[ 08/01/2021. [ VAIIOUS........ovverreerrerirceiieneiienens [ cevieeeeieneeisnesiiens | eveeeeees 262,683 | ......... 262,683 | ......... 275,632 264,960 (2,277) (V00| O I 262,683 (U I 7,543 | 11/01/2026.|2.B ..............
SCFF LTD CLO Ser 2020-1A CI A1
78434T AA 6 |2.684% . [ 04/15/2021. | PaydOWN...........vvereeeriieniienis [ e | e 25,000,000 | ..... 25,000,000 | ..... 25,000,000 | ......... 25,000,000 | .cooouvverrriins | e [ e | e (U OO 25,000,000 0 ... 346,184 | 04/15/2031. | 1.AFE........
SCFF LTD LBASS Ser 2020-1A Cl A2A
78434T AC 2 |34 . [ 04/15/2021. | PaydOWN...........ovverreeriiereiienies [ e | e 4,500,000 | ...... 4,500,000 | ....... 4,425,750 | ........... 4,432,967 | oo | i 67,033 | .o | e 67,033 | ..o | e 4,500,000 0 .. 79,376 | 04/15/2031.|1.BFE.........
Salomon Bros Mtg Sec VII Inc RMBS Ser
79548K ZJ 0 |19 . [ 06/01/2021. | PaYAOWN...........ovverviereiereiienies [ ceviireeienniiineiiinns | corevienenienns 140 | s 140 | s 142 140 | oo [ [ v | e (U O 140 0 3 |06/25/2028. |2.B FM.........
805564 NM 9 |Saxon Asset Securities Tr RMBS Ser 2003-| .. | 06/01/2021. | PaYAOWN.............cocvrveemmeeierieienins [ coviereiienniiineiinns | o 436,472 | .......... 436,472 | .......... 436,449 435,565 907 907 | e | e 436,472 0 ... 17,008 | 06/25/2032. | 1.AFM.........
Sequoia Mortgage Tr RMBS Ser 2007-1 Cl
81744H AD 5 |2 .. [ 06/01/2021. | PaydOWN............cvverrireierriienies [ e | v 176,334 | ......... 179,549 | ......... 169,245 169,245 | oo | e [ e | e LU OO 169,245 | ..o | s 7,089 | .o 7,089 | ... 2,653 |02/20/2047.|1.D FM.........
83416W AA 1 |Solar Star Funding LLC Sr Nt 5.375% 06. | .. | 06/30/2021. | Redemption ~ 100.0000...........cccee | corvvvrmmierammiinnniiins | crvieia 333,058 | ... 333,058 | ......... 333,058 333,058 | ..o [ e [ | s (U IOPOOPPOROORTON ISV 333,058 0 8,951 | 06/30/2035.|2.B FE.........
Soundview Home Eq Loan Tr RMBS Ser
83611P AP 6 |2001- .. | 06/01/2021. | Paydown 32,255 | ... 32,255 ...32,302 0 855 | 03/25/2030. | 1.AFM.........
842400 FR 9 |Southern CA Edison Co 1st Mtg 3.875% 0| .. | 06/01/2021. | Maturity. ,000 | ... 5,332,000 5,360,505 0. 103,308 | 06/01/2021. | 1.
8426EP AA 6 | Southern CO Gas Capital Sr Nt 2.450% 1 | .. | 04/08/2021. | Goldman Sachs & Company........... | ccoccververrnrirnnienns | e 12,080,820 | ..... 11,600,000 | ....12,225,352 | ......... 12,145,795 | oo | eeeeeen(54,582) | oo [ eieeeenn(54,582) [ oo | 10000 12,091,213 [ [ (10,393)| ........ (10,393) | ..... 150,784 | 10/01/2023. | 2.A FE.........
84751P  LP 2 |Specialty Underw & Residen Fin RMBS Ser| .. [ 06/01/2021. | PaydOwN..........ccccoeivciiimriiciniiinns [ e | o 48,188 | ............ 48,188 | ........... 31,976 231976 [ [ e 16,213 | oo | s 16,213 | oo | s 48,188 0 280 |02/25/2037.|5.B FM.........
863173 AC 4 |Stratus CLO Ltd CLO Ser 2020-2A CIA 1 .. | 06/10/2021. | PAYAOWN...........ccooeerveeereerariienens | covieeniiniceieceiiinns | e 10,000,000 | ... 10,000,000 | ... 10,000,000 | ......... 10,000,000 | ...ovoomcvirinies | e | e | e (U OO 10,000,000 0. 115,042 | 10/15/2028. | 1.AFE.........
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863173 AE Stratus CLO Ltd CLO Ser 2020-2A CI B1... | .. .| Paydown 8,000,000 | ....... 8,000,000 | ....... 8,000,000 8,000,000 | ..ovvoorvenrins | e [ | s 0 ....8,000,000 0. 129,741 | 10/15/2028.
863576 AC 8 e .| Paydown ...69,715 (24) [ oo | v 28) [ | 89,691 | | 349 | L. 349 04/25/2035.
863579 CD 8 e o .| Paydown .. 11,783 (42) 0 10/25/2034.
863579 VS 4 o o . | Paydown 299,062 [ oo [ s |0 i | 99,082 [ [ 24,945 | ... 24,945 08/25/2035.
86359B JU 6 . .| Paydown 78 0 03/25/2034.
86359B WR 8 o o .| Paydown ...26,752 9) 0 07/25/2034.
86359B XL 0 . .| Paydown 1,949 L1904 | 1,911 37 0 08/25/2034.
86361Q AG 9 |Structured Adj Mtg Rt Ln RMBS Ser 2006-1| .. .| Paydown 764,515 | .......... 763,081 | .......... 530,268 530,268 | .....ovveerriienns [ [ | e | | s 530,268 | ....coocouvrcians [ e 234247 | ... 234,247 | ... 10,443 | 11/25/2036.
86363A AA 5 |2006- . .| Paydown 91,379 | . L91,379 | .. 11,738 LANTB8 | | s 79,641 91,379 0 01/25/2037.
863667 BB 6 |Stryker Corp SrNt 0.600% 12/01/23........ . .| Goldman Sachs & Company........... | oo | ot 9,698,838 | ....... 9,691,666 | ....... 9,687,003 9,687,066 170 [ oo | e 170 i | 9,687,236 | ......ccoovvrarnns | o 11,602 | ......... 11,602 | ....... 22,452 |12/01/2023.
87264A AY 1 |T-Mobile USA Inc 1st Lien 4.500% 04/15. | .. .| Tax Free Exchange 32,690,257 | ..... 29,625,000 | ..... 32,705,306 3,423,823 13,637) 32,690,257 0 ... 822,094 | 04/15/2050.
87264A BH 7 |T-Mobile USA Inc 1stLien Nt 2.050% 02. |.. .| Tax Free EXChange.......c.coocvevvnees | covrvvvernerirenincins | s 1,024,381 | ...... 1,000,000 | ....... 1,026,590 | ........... 1,025,782 | ..o | e (1,400) | ..o [ evvreenneeee(1,400) | o | e 1,024,381 0 ... 18,963 | 02/15/2028.
87264A BJ 3 |T-Mobile USA Inc 1st Lien 2.550% 02/15. |.. .| Tax Free Exchange 1,037,870 | ....... 1,000,000 | ....... 1,039,660 | ........... 1,039,297 | ..oovvveiriiianns [ s (1,427) | oo ....1,037,870 0 23,588 | 02/15/2031.
87264A BM 6 |T-Mobile USAInc SrNt 3.300% 02/15/51 |.. .| Tax Free Exchange ....5,326,618 | ....... 5,250,000 5,327,465 5,327,307 (690) 5,326,618 0. 111,169 | 02/15/2051.
87305Q CE 9 |TTXCoSrNt 4.125% 10/01/23................ . .| Goldman Sachs & Company........... | .cccceveeeeernreeirneenes 189,098 | .......... 174,000 | .......... 191,828 190,549 | oo | v (1,656) | ..o 188,894 | ..o | e 204 | 204 | . 3,808 |10/01/2023.
89054X AD 7 |Topaz Solar Farms LLC Nt 4.875% 09/30/| .. .| Call 0.0000. A274 | oo e | e | s | s | e | LU OO OO 0 8,520 |09/30/2039.
Towd Point Mortgage Tr RMBS Ser 2017-4
89173U c | CHIGROUP. oo [ e | e 6,394,973 | ....... 6,188,762 | ....... 6,413,830 6,410,471 | oo | e (24,399) | ..oovvvriins [ (24,399) | ..o | e 6,386,072 | ...oooovovrviinnis | e 8,901 | ....c...... 8,901 | ... 38,293 | 06/25/2057. | 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2017-4
89173U c A PaYdOWN.....oo [ s | 2,177,456 | ...... 2,177,456 2,259,271 2,257,808 | .....ccovvvierris | e (80,352) | ..o [ e (80,352) 2,177,456 0 ... 12,556 | 06/25/2057. | 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2018-2
89175V AA c . .| Nomura Securities Intl LLC............. | coovvvirverinrinnenns 18,994,023 | ..... 18,170,665 | ..... 19,407,831 | ......... 19,307,070 | .ovouvverviverres | v (69,271) | oo [ e (69,271) 19,237,799 | oo, ..(243,776) | ...... (243,776) | .....231,297 | 03/25/2058. [ 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2018-2
89175V AA c .| Paydown 745,863 | ......... 745,863 | ......... 796,646 792,509 | ..covvververreis | v (46,647) | ..ovvvvevcrens [ e (48,647) | ..o | i 745,863 0| e 8,094 | 03/25/2058. | 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2018-5
89176V AK c .| Nomura Securities Intl LLC............. | coovvcvirverirnrinnnnns 981,661 | .......... 949,325 | .......... 998,867 995,326 | ....ovverriiriis | s (10,319) [ oo [ e (10,319) | v | e 985,007 | ..oveurvirrirens | e (3,346) | .......... (3,346) | ....... 12,084 | 07/25/2058. | 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2018-5
89176V AK c . | PaYdOWN.....ocens [ | s 1,361,603 | ....... 1,361,603 | ....... 1,428,567 | ........... 1,426,113 [ oo | s (64,510 | ..o [ e [(CZ XX 10) ORI IS 1,361,603 0. 18,537 | 07/25/2058. | 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2019-1
89177B  AA c .| Paydown 823,152 | .......... 823,152 | .......... 818,138 818,728 | ...ovvvevvies | e 4424 | s [ 4,424 823,152 0 .. 12,770 | 03/25/2058. | 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2019-4
891788  AA c .| Nomura Securities Intl LLC............. | ccovevcvirvcirniinnens 698,081 | .......... 666,227 | ......... 708,283 706,086 | ....coovverriinns | e (3,118) [ oo [ (3,118) [ oo | e 702,968 | ...ooervrirens | e (4,887) | ...vouc (4,887) | ......... 7,567 | 07/25/2059. | 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2019-4
891788 AA 2 |C . .| Paydown 774531 | .......... 774531 | .......... 823,423 820,869 | ....ooveevirriis | s (46,339) | ..ocvvvriiiins [ e (46,339) | ..o | i 774,531 0 [ 9,386 | 07/25/2059.
891906 AB 5 |Global Payments Inc SrNt 3.750% 06/01 | .. .| Goldman Sachs & Company........... | .cccceeveeevvineivinnis | o 1,855,823 | ....... 1,750,000 | ....... 1,885,643 | ........... 1,864,208 |.....ooocoovvvvanns | o (14,543) (14,543) | oo | e 1,849,665 |.....occoovvcvens | 008,157 | 8,157 | 23,880 |06/01/2023.
89236T FN 0 |Toyota Motor Credit Corp Sr Nt 3.450%... | .. .| Goldman Sachs & Company 574,192 | ....... 2,400,000 | .......2,616,024 2,587,269 19,039) | .. ..(19,039) ] .. . 2,568,229 | ...ccooooviiviines | 005,963 | ...rnn.5,963 | 46,460 |09/20/2023.
89236T GW 9 |Toyota Motor Credit Corp Sr Nt 2.900%... | .. .| Goldman Sachs & Company........... | cccceeveeevveneerienis | coveees 1,364,285 | ....... 1,300,000 | ....... 1,380,535 | ........... 1,367,892 | ...ovvvevvciiinns [ reeeeen(8,378) [ s [ (8,378) | oo | e 1,359,514 | oo [T | L ATT | 20,107 |03/30/2023.
89236T HD 0 |Toyota Motor Credit Corp MT Nt 0.450%. | .. .| Goldman Sachs & Company.... 11,124,864 | ... 11,100,000 | ..... 11,093,118 | ......... 11,094,629 957 11,095,586 | ....oovveriienns | o 29,278 | ......... 29,278 | ... 35,936 | 07/22/2022.
89236T HF 5 |Toyota Motor Credit Corp Sr Nt 0.500%... | .. .| Goldman Sachs & Company.... 34,012,580 | ..... 34,000,000 | ..... 33,973,820 | ......... 33,977,118 2,407 33,979,525 33,055 33,055 | ... 112,389 | 08/14/2023.
Tricon American Homes RMBS Ser 2019-
89612L AA SFR1 . | Paydown 2,59 2,5% | ..cooov 2,5% | ..o 2,595 1] i | s 1 2,59 0 03/17/2038. | 1.AFE.........
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Tricon American Homes RMBS Ser 2020-
89613) AA 8 |SFR2 .| 05/01/2021. | Paydown 2,553 2,553 | .o 2,553 | oo 2,553 | o [ | e | e (V1 IR 2,553 0 17 [ 11/17/2027. | 1.AFE.........
UBS-Barclays Comm Mort Tr CMBS Ser
90270R BF 0 [2012- .. | 06/01/2021. | Paydown ....313,863 312,077 | oo | s 1,786 | oo 12/10/2045.
90932 AA 0 |United Airlines LBASS Ser 2019-2 AAPTT |.. | 05/01/2021. | Redemption ~ 100.0000 410,144 11/01/2033.
90932K AA 7 |United Airlines LBASS Ser 2019-2 B PTT... | .. | 05/01/2021. | Redemption  100.0000 662,200 11/01/2029.
90932M  AA 3 |United Airlines LBASS Ser 2019-2 APTT... | .. | 05/01/2021. | Redemption  100.0000 256,000 11/01/2029.
90933) AA 9 |United Airlines LBASS Ser 2016-2 B PTT... | .. | 04/07/2021. | Redemption ~ 100.0000 ceevenn842,361 642,361 10/07/2025.
90945B AC 8 |United Auto Credit Securitizat LBASS Ser.. | .. | 04/20/2021. | Wells Fargo Securities LLC............ |ccovirverneirnerneins | woveees 7,022,969 | ....... 7,000,000 6,999,868 64 | oo [ e84 | i | 0000000000.6,999,932 | i 11/10/2022.
Hawkeye Energy Collab LLC Sr Nt
91403% AA 6 [3.620% .. | 06/30/2021. | Redemption  100.0000. 67,120 | covvrrneen 67,120 | oovvrneen 67,120 wB7,120 | e s e | 0 [ | e 67,120 0 | e 1,215 | 06/30/2050.
91740# AA 8 |United States of America BIA-2 CTL Alber. | .. | 06/15/2021. | Redemption  100.0000 635,270 635,270 0 10/15/2025.
91741@ AA 9 |US Govt Ft Collins Tr GSA CTL APHIS Ls. | .. | 06/15/2021. | Redemption ~ 100.0000..........ccocv. [ worrrererererrreinninnas 213,778 . 213,778 0 12/15/2026.
91821*  AA 4 |Veteran Affairs Crown Point CTL Ls Fin T.. | .. | 06/15/2021. | Redemption ~ 100.0000 168,145 | ..oovvevvverves [ [ e | e (U PRI ISR 168,145 0 3,940 | 07/15/2031.
91831A  AC 5 |VRXEscrow Corp SrNt 6.125% 04/15/25 | .. | 06/30/2021. | Redemption ~ 102.0420........c.cccoe. | covrrrvnerrerirnrirncenns 395,849 2,115 2,115 | oo | e 397,964 0. 16,920 | 04/15/2025.
VA Wash Diener Bldg US Gov CTL Nt
91849@ AB 8 [4.17 .. | 06/15/2021. | Redemption ~ 100.0000..........cceue. [ worererererneernmrinsniinns | woerereens 75,517 | oo 75,517 | oo 75,517 2 TBBAT | e | e | e | s (1 IO ISV 75,517 0 | e 1,322 | 04/15/2032.
923388 AC 9 |Verde CLO Ltd CLO Ser 2019-1ACIA 1.5 .. | 04/15/2021. [ PAYdOWN..........ovrvurvrreriririrriireiiins | cerierireresseinsinenes | voeee 35,543,551 | ... 35,543,551 | ... 35,415,551 | ......... 35,432,136 | oo [ e M1LA415 | 35,543,551 0. 285,539 | 04/15/2032.
92338B  AE 5 |Verde CLO Ltd CLO Ser 2019-1ACIB 2.0{.. | 04/15/2021. [ PAYAOWN........ccovrvumrvremiririreriierins | serrerisseessninsesnenes | e 10,000,000 | ..... 10,000,000 | ..... 10,000,000 | ......... 10,000,000 B [ 10,000,000 0. 108,140 | 04/15/2032.
92343V BR 4 |Verizon Communications Inc SrNt 5.150. | .. [ 05/28/2021. [ Call  110.3160........ccceuvrmrermrrires | verirerermrernnninninenes | oo 57,364,320 | ..... 52,000,000 | ..... 51,831,520 | ......... 51,945,578 | ...oooovvrverren | v 7047 | .o 51,953,226 | ..o [ v 46,774 | ......... 46,774 | ..7,246,359 | 09/15/2023.
92837B  AB 7 |Visio RMBS Ser2019-1 CIA1 3.572% 06/| .. | 05/01/2021. | Paydown 5,666,909 (623) (623) 5,666,287 0 .88,747 | 06/25/2054.
92837K AA 9 |Visio RMBS Ser 2020-1 CI A1 1.545% 08/|.. | 04/15/2021. | Wells Fargo Securities LLC........... | .ccouoververirniinnnens 5,312,762 (468) (468) 25,312,295 | | s 36,158 | ......... 36,158 | ....... 31,470 | 08/25/2055.
92837K AA 9 |Visio RMBS Ser 2020-1 CI A1 1.545% 08/| .. | 06/01/2021. | Paydown 353,275 55 L1 T SN R 353,329 0 | e 2,060 | 08/25/2055.
Visio RMBS Ser 2020-1R CI A1 1.312%
92837TM  AA 5 |11 . | 04/15/2021. | Barclays Capital INC..........cccoveereees | corneervrenerinerireninns | e 12,505,178 | ..... 12,454,582 | ..... 12,454,552 | ......... 12,454,374 | oo | i (RIV1) ] R PR (1,273) | cooevrerieeinees | e 12,453,102 | ..ooovvvciienns | s 52,077 | coovees 52,077 | ... 62,638 | 11/25/2055. [ 1.AFE.........
Visio RMBS Ser 2020-1R CI A1 1.312%
92837TM  AA 5 |11 .. | 06/01/2021. | PAYAOWN.......coomrvvrrirrireincrierinees [ eorveeneeinsiserienins | covneis 778,863 | .......... 778,863 | .......... 778,861 778,850 13 {1 TS IS 778,863 0 3,675 | 11/25/2055. | 1.AFE.........
92851@ AA 3 |Vivendi SPC TrCTL 6.630% 04/15/22..... .| 06/15/2021. | Redemption  100.0000. 64,512 | oo 64,512 | oo 64,512 84,512 [ [ | | [0 ORI ISV 64,512 0| e 1,783 | 04/15/2022.|2.B ..............
Washington Mutual Mtg RMBS Ser 2003-
92922F EB 0 |AR10 .1 06/01/2021. | Paydown 84,551 | ..o 84,551 | ..ccoouuc. 83,303 ...83,929 622 622 | .o 84,551 0 873 [10/25/2033.|1.AFM.........
Washington Mutual Mtg RMBS Ser 2004-
92922F RF 7 |CB1 .1 06/01/2021. | Paydown 34,148 | ............ 34,148 | ........... 32,611 ...33,900 248 248 | ..o 34,148 0 [ i 765 |06/25/2034. | 1.AFM.........
Washington Mutual Mtg RMBS Ser 2007-
92926U AD 3 |HY2 .. | 06/01/2021. | Paydown 229,871 217,277 207277 [ | s 12,594 | ... 12,594 | .........3,053 | 11/25/2036.
931142 DD 2 |Wal-Mart Stores Inc SrNt 4.250% 04/15.. | .. | 04/15/2021. | MAEUFILY..........vvemevererererersceiinineiins | evernerierieeeseninns | eeens 51,000,000 | .....51,000,000 | .....51,323,838 | ......... 51,011,223 | oo | e (11,223) | oo .51,000,000 0 |..1,083,750 | 04/15/2021.
Washington Mtg PTC RMBS Ser 2007-HY3
933634 AJ 6 |Cl .. [ 06/01/2021. | PaYAOWN.......coourvrrrirrererirerierinees [ e | eoeeres 341,931 | ... 331,483 | .......... 275,782 275,782 | oo | eevrverirerireeinee | vevrerineeines | e (V0 PPN ISR 275,782 | oo | e 66,149 | ........ 66,149 | ......... 4,412 | 03/25/2037. [1.D FM.........
Washington Mutual Mtg RMBS Ser 2006-
93363P AA 8 |AR14 .| 06/01/2021. | Paydown 22,878 | ... 22,637 | oo 20,771 220,771 [ e | e | e | s (1 EOOOPRTRRTON ISVRRR 20,771 | o | e 2,106 | ..ccooneee. 2,106 | ..o 257 |11/25/2036.|1.D FM.........
Washington Mutual MSC Mtg PT RMBS
939336 2H 5 |Ser20 .| 06/01/2021. | Paydown 252,337 | oo 252,337 | ... 254,111 PASK I N RN I (1141) [ o [ (1,141) | oo | e 252,337 0 | e 5,477 | 03/25/2035. | 3.B FM.........
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Washington Mutual MSC Mtg PT RMBS
939336 2U 6 |Ser20 .| 06/01/2021. | Paydown 99,256 | .......... 100,921 | ovvvneee 101,804 100,858 (45) () [N ISR 100,813 | coooeerereerins [ v (1,557) | wovvvrnes (1,557) | cevovnee 2,748 | 03/25/2035.|4.B FM.........
Washington Mutual MSC Mtg PT RMBS
939336 3H 4 |Ser20 .| 06/01/2021. | Paydown 365,054 | .......... 379,220 | .......... 378,934 378,934 | oo [ cvrrerirerieeinee | v | s (0 ORI ISR 378,934 | .o | e (13,881) | ........ (13,881) | ...vve. 8,767 | 04/25/2035.|4.B FM.........
Washington Mutual MSC Mtg PT RMBS
939336 4Y 6 |Ser20 . [ 06/01/2021. | PAYAOWN.......coonvrrrereirerinrreeinens [ corneerseissisesienins | eoevenis 391,310 | .......... 416,081 | .......... 412,785 A12,785 | e | e | v | e (0 PRI ISR 412,785 | oo | e (21,475) | ........ (21,475) | ......... 9,352 | 05/25/2035. | 3.B FM.........
Washington Mutual MSC Mtg PT RMBS
939336 6F 5 |Ser20 . [ 06/01/2021. | PAYAOWN.......coonvvrrercireiireriereinens [ e | eeeenene 281,213 | ... 299,001 | .....c.... 300,026 299,482 Y A ISR IR 0 ORI ISR 299,489 | ..oovvivrerrans | e (18,277) | ........ (18,277) | ......... 6,727 | 06/25/2035.|3.B FM.........
Washington Mutual MSC Mtg PT RMBS
939336 6U 2 |Ser20 . [ 06/01/2021. | PAYAOWN.......coonvrrrirrirrirerieriinees [ eorererneesseiserinenies | veveeresseessssnsnins | coeereseenns 1172 I 9,628 | oo 9,590 A | e | e A | s | e 9,594 | oo | s (9,594) | ..vvvne (9,594) | oo 188 | 06/25/2035. | 3.B FM.........
Washington Mutual Alt Ln Tr RMBS Ser
939344 AR 8 |200 .| 06/01/2021. | Paydown 91,637 | ovvernen 85,464 | ........... 67,263 287,263 [ e e [ | s [V EROOPRRTRTON ISR 67,263 | ..ocveereicines [ v 24,375 | ... 24375 | ......... 1,878 | 05/25/2036.|1.D FM.........
Washington Mutual MSC Mtg PT RMBS
93934F BQ 4 |Ser20 .| 06/01/2021. | Paydown 90,434 | ... 93,960 | ..coovneen 83,617 283817 [ e | e [ | s [V EOOOPRRTRTON ISR 83,617 | oo | s 6,817 | oo 6,817 | .cccvene 2,066 | 08/25/2035.|1.D FM.........
Washington Mutual MSC Mtg PT RMBS
93934F CM 2 |Ser20 . 106/01/2021. | PaYAOWN........oooverrireiierinrineiiens [ e | cevveiiens 12,733 | v 13,593 | e 13,704 ...13,649 (20) (V20) ORI ISR 13,629 | .o | e [CS5) ) I (896) | vveovrvrnes 303 |10/25/2035.|3.B FM.........
Washington Mutual MSC Mtg PT RMBS
93934F HW 5 |Ser20 .| 06/01/2021. | Paydown 33,757 | oo 41,889 | oo 41,333 ...41,451 B | e | e B | oo | e A1457 | e [ e (7,699) | ..ovvvve (7,699) | ..coovvnn 974 |01/25/2036.|4.B FM.........
Washington Mutual MSC Mtg PT RMBS
93934F KZ 4 |Ser20 . 1 06/01/2021. | PaydOWN........oovverrerririrerinriinens [ e | covenies 149,628 | .......... 175,997 | v 147,353 147,353 | covoevreennes [ [ e | e (0 ORI ISR 147,353 | oo | e 2274 | .o 2,274 | oo 3,831 | 02/25/2036. | 1.D FM.........
Washington Mutual Alt Ln Tr RMBS Ser
939356 AG 4 |200 .1 06/01/2021. | PaYAOWN........oooverririiierinrineeiiens [ e | e 10,081 | cocvrrenee 11,264 | oo 10,870 210,866 [ oo | e [ s | s [0 EROOPOTORTON ISV 10,866 | ..ovovueenriienns | vererrenne (784) | cvvovvrne (784) | oo 327 [11/25/2034.|1.D FM.........
Washington Mutual Alt Ln Tr RMBS Ser
93935H AJ 6 [200 .1 06/01/2021. | PaydOWN.........vvveveriiireiieniieens [ e | e 170,525 | .......... 170,525 | ..covveuc 80,464 280,464 | i | 90,081 | oo [ e 90,081 | .ooveovvrereiinns | crvriiriinine 170,525 0| e 1,366 | 09/25/2036.|1.D FM.........
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .| 06/01/2021. | Redemption  100.0000. 20,128 | oovvenee. 20,128 | oo 20,128 20,128 [ [ | e | e (V1 IO 20,128 0 559 | 08/01/2027.(2.B ..............
Wells Fargo Bank Northwest NA CTL
94978%# AU 1 |[MWRAL . [ 06/15/2021. | VAIOUS.........ocvverrirerirrirriisiieiiens [ cornriieniinnisesiienins | coveriins 133,203 | .......... 133,203 | ...cooeue. 139,463 136,263 (3,060) (3,060) | .vooverrerrirnis | e 133,203 0 | s 4,103 |05/15/2032. [1.B .......cco..e.
Wells Fargo Bank Northwest NA CTL CVS
94978%# AX 5 |Co .. | 06/10/2021. | Various...........cccverevernene 91,205 | ooovrrne 91,205 | .covvrrne 91,205 291,205 [ [ | e | (010 IR 91,205 (V1 I 9,616 | 10/10/2024.|2.B ..............
94978# BC 0 |Wells Fargo Bank Northwest NA CTL 6.59| .. | 06/01/2021. | Redemption ~ 100.0000..........cccoee | corererermeeremmrennenns | cevrveenne 242,018 | .......... 242,018 | .......... 242,018 242,018 | oo | e [ e | s (0 IO ISR 242,018 0 | e 6,723 | 11/01/2022.|3.C ...oovvvvnnee
Wells Fargo Home Equity Tr RMBS Ser
94980G AK 7 |2004 .| 06/01/2021. | Paydown 8,006 8,006 | ..oovvrnvne 7,820 | oo 7,901 106 106 | oo 8,006 (U [ 168 | 04/25/2034. [ 1.AFM.........
Wells Fargo Comm Mtg Tr CMBS Ser
95002X BA 2 |2020-C5 . | 04/08/2021. | Wells Fargo Securities LLC............ | cuveevvererireeerneens | woveees 1,961,798 | ....... 1,952,190 | ....... 1,952,137 | covoveenne 1,952,091 (30) (1<10) [N IS 1,952,062 | ...oovvvrrriens | cerreens 9,737 | v 9,737 | oo 6,415 | 08/15/2053. | 1.AFM.........
Wells Fargo Comm Mtg Tr CMBS Ser
95002X BA 2 |2020-C5 .. | 06/01/2021. | Paydown 93,426 | ..coonnee. 93,426 | ..cooveee. 93,423 ...93,421 L J [T IO L IR 93,426 08/15/2053. | 1.AFM.........
96928* EA 1 | William Blair CTL CTL PTC Ser2011-G 6 |.. | 06/15/2021. | Redemption ~ 100.0000..........cccee. | covurrremmrirerimrinnins | crvererirs 43,021 | oo 43,021 | oo 43,021 WA3,021 [ [ | | e, [0 OO ISV 43,021 01/15/2032.|2.B ..............
98212B AL 7 |WPX Energy Inc SrNt 4.500% 01/15/30.. | .. | 06/10/2021. | Tax Free Exchange 326,443 | .......... 324,000 | ......... 326,500 326,241 (122) (177 RN ISR 326,119 01/15/2030. | 2.C FE.........
98389B AZ 3 |Xcel Energy Inc SrNt 0.500% 10/15/23... | .. | 04/08/2021. | Goldman Sachs & Company........... | cccceeiiceirniiinnies | o 2,503,375 | ....... 2,500,000 | ....... 2,497,650 2,497,856 213 213 2,498,069 10/15/2023. | 2.AFE.........
98978V AB 9 |Zoetis Inc SrNt 3.250% 02/01/23............. .. | 04/08/2021. | Goldman Sachs & COMPaANY........... | ovevererereerrernernes | vveene 1,016,828 | .......... 975,000 | ....... 1,030,623 | ........... 1,023,841 | .o | e (7,360) | ..ooverrrreee | eerererenens (5 510) | T IO 1,016,481 02/01/2023. | 2.B FE.........
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14040* AA 1 |Capital Power US Funding Sr Nt Ser A 5..|..| 06/15/2021. | VAIOUS..........coevuurvemivniriciieriniins | ovriseriesienisniienns | v 30,000,000 | ..... 30,000,000 | ..... 30,000,000 | ......... 30,000,000 | .cvvorvenniins | e [ e | cenvinnniinnnn0 i | 30,000,000 |.... 0. 781,500 | 06/15/2021.
67077M  AJ 7 |Nutrien Ltd SrNt 3.150% 10/01/22........... A| 04/08/2021. | Goldman Sachs & Company, v [ | 1,517,422 | ....... 1,470,000 | ....... 1,503,095 | ........... 1,496,027 | ..oovvvevvviianns [ s (4,798) | ..o [ v (4,798) | i | e 1,491,229 10/01/2022.
67077M  AK 4 |Nutrien Ltd Sr Nt 3.500% 06/01/23........... A | 04/08/2021. | Goldman Sachs & Company........... | ccecverenieiniionii | cvveriens 790,095 | ......... 750,000 | .......... 802,553 793,925 (5,590) (5,590) 788,335 06/01/2023.
000000 00 O |VTBBank OJSC SubNt 6.950% 10/17/22| D | 04/13/2021. | Direct ,061,531 | .......1,005,000 | .......1,085,817 638,655 (8,558) | .. (8,558) .. 1,058,097 10/17/2022.
000000 00 O |Sberbank of Russia Sub Nt 5.125% 10/29 | D| 04/15/2021. | DIrECt..........ccvvururrerinriniriniiiiciienis | orevssiienieniesienns | eviienes 531,038 | .......... 510,000 | .......... 538,635 321,590 (3,147) ...(3,147) 528,943 10/29/2022.
DTEK Finance PLC 1st Lien PIK 10.750%
000000 00 O |1 D | 05/17/2021. | Taxable EXChaNGe...........ccccvvemreverns | wormervinmevieneiirenenes | v 805,335 | ....... 1,005,000 | .......... 870,018 | ......cccco... 267,750 | ...... 149,033 | .......... 7,306 | .o 156,339 (72,679) (72,679) 12/31/2024.
000000 00 O |Turkiye Sinai Kalkinma Sr Nt 6.000% 01.. | D| 06/28/2021. | DIF€CL..........cvvrurvemeremrerrrimerierirenes | evveesersenienerseesnes | veverenes 204,500 | .......... 200,000 | .......... 203,250 (344) (344) | v | 202,906 | oo | i 1594 | ... 1,594 , 01/23/2025.
000000 00 0 |China Evergrande Group Sec Nt 8.750% 0| D| 05/04/2021. | DIrECt..........ccooruererinrinmriniiieiienis | orvissiieiieniesienes | v 269,344 | .......... 325,000 | ......... 290,875 297472 | oo | e 1,676 | .o 06/28/2025.
000000 00 0 |Office Cherifien Des Pho Sr Nt 4.500%.... | D | 06/23/2021. | Call ~ 106.0000..........cccoovvvimmene [ covemmmiiiemmiiinniiinns | s 1,028,200 | .......... 970,000 | ....... 1,041,164 578,085 | ...ccovvvnriiinns [ s (5,610) | ..o 10/22/2025.
000000 00 O |Volcan Cia Minera Sr Nt 4.375% 02/11/2. |D| 04/06/2021. | Direct ..281,69 | . .275,000 280,088 (181) 02/11/2026.
000000 00 O |MHP Lux SASrNt 6.950% 04/03/26........ D| 05/19/2021. | Direct 279,450 | ......... 270,000 204,670 210,434 3,032 04/03/2026.
000000 00 O |Kuwait Projects Co Spc L Euro MTN  4.50 | D | 04/15/2021. | DIfEC...........ovvveurveererrerieriineniiiens [ coviereiieeeiiineiines | cvieeenes 194,500 | .......... 200,000 | .......... 183,180 184,465 626 02/23/2027.
000000 00 O |Akbank TAS Sub Nt Fix to Float 7.200%.. | D | 05/05/2021. | Direct crererernn202,750 | e 200,000 | ......... 193,000 13 03/16/2027.
000000 00 O |Turkiye Garanti Bankasi SrNt 6.125% 0.. | D | 04/14/2021. | DIfEC...........ocveeemveeerrermnmeineneiiens [ coviereeiieeeiisineiiienes | e 1,045244 | ....... 1,060,000 | ....... 1,010,725 650,871 | oo | e 1571 | i 05/24/2027.
000000 00 O |Leviathan Bond Ltd Sec Nt 6.500% 06/30 | D | 04/12/2021. | Direct ..561,875 .500,000 541,875 (387) 06/30/2027.
000000 00 0O |AlCandelaria Spain SLU Sec Nt 7.500%. | D | 05/12/2021. | Call ~ 110.5000...........coccervvernvccs 607,750 | .......... 550,000 619,075 KPR L51: N N I (4,274) | ..o 06/15/2028.
000000 00 O |Metinvest BV SrNt 7.750% 10/17/29....... D | 06/16/2021. | DIFECL.......coourvrerirrerrreirneissiseiienes | cevvesesisessiesssensssnns | cevvienes 346,038 | .......... 310,000 | .......... 307,238 296,391 99 10/17/2029.
000000 00 O |AlfaBank AO Via Alfa Bond Sub Nt 5.95.. | D | 06/16/2021. | DIfECL............ccveereeeremreiinreiieniiiens [ covieneeieneriiseeiiines | coieeenes 547,300 | ......... 520,000 | ......... 521,510 312,149 (628) 04/15/2030.
ACWA Power Mgmt Invst Sec Nt  5.950%
000000 00 O |12 D | 05/11/2021. | DIFECL........oooveerreeerceiiecreiieniiienies | corereeieeesisnesisnenes | oereiinns 624,075 | .......... 530,000 | .......... 587,675 352,002 | ..oovvvinriienns [ s (1,742) | oo [ (1,742) | oo | e 584,100 | ...coovvorerverans [ e 39975 | ........ 39,975 | ...... 12,964 | 12/15/2039.
000000 00 0 |Office Cherifien Des Pho Sr Nt 6.875%.... | D | 06/25/2021. | DIfECt...........ccocvvemvveiniiiinriinniiinns [ oo | o 340,900 | .......... 280,000 | .......... 367,850 (993) [(CICIC) T OO ISR 366,858 | .....ooooovrians [ (25,958) | ....... (25,958) | ....... 13,047 | 04/25/2044.
00205G 5 | APT Pipelines Ltd Sr Nt 3.875% 10/11/2.. | C| 04/15/2021. | Call  104.9849..........ccovvvmervicvanns | corvrrererieeeiieeiins | oo 23,096,670 | ..... 22,000,000 | ..... 21,796,720 | ......... 21,957,856 6,564 | ...oovvvvcrs | 8,564 | | s 21,964,420 | ....coovvvverins | e 35,580 | ......... 35,580 |..1,532,392 |10/11/2022.
00654A AA 4 | Adani Green Energy UP SrNt 6.250% 12/| D | 06/22/2021. | Direct creeennn222,000 | oo 200,000 | ......... 200,000 200,000 [ voouerernririens [ e e | e (U PRI ISR 200,000 |.... 22,000 22,000 | ......... 6,736 | 12/10/2024.
00870W 4 | Al Candelaria Spain SLU Sec Nt 5.750%. | D | 05/11/2021. | DIF€CL.........coouureeurreeemieerenririnniis | covevienesieseiiinniies | cevveenns 551,375 | .......... 550,000 | .......... 550,000 06/15/2033.
00973R  AD 5 |Aker BP ASA SrNt 4.750% 06/15/24....... D | 06/15/2021. | VAMIOUS........cvvrverrirriinriieiierienins | ereisniinesienissiinns | covvirenes 952,088 | .......... 930,000 | ......... 935,425 933,880 (475) 06/15/2024.
03847Q AA 1 |Arabian Centres Sukuk Il SrNt 5.625%....| D | 04/22/2021. | Direct. creren:330,000 | ..o 320,000 | .......... 320,000 | ..ooeoeeereieneis [ [ e | s | cevvnrennnnenen0 | e | e 320,000 10/07/2026.
046353 AR 9 |AstraZeneca PLC SrNt 3.500% 08/17/23 | D| 04/08/2021. | Goldman Sachs & Company........... | ceeeveervvnerverirenes | cvvees 5,334,450 | ....... 5,000,000 | ....... 5,444,800 5,384,704 | ....cooovvrverres | e (41,851) | v [ e (A1,851) [ | i 5,343,053 | .cooovvvverreni | s (8,603) [ ..ovvve (8,603) | ..... 114,236 | 08/17/2023.
05279% AF 6 |Autoliv ASP Inc SrNt SerB 3.510% 04/... | D| 04/23/2021. | MatUFitY..........ccooorrveoeerereniiieniiiins | e | e 11,000,000 | ..... 11,000,000 | ... 11,000,000 | ......... 11,000,000 USSR | SOOI O 11,000,000 |.... 0. 220,550 | 04/23/2021.
11042T AA 1 |British Airways Plc EETC 3.800% 09/20/.. | C | 06/20/2021. | Redemption  100.0000, . 54471 | v, 54471 | oo 54,471 ...54,471 54,471 ...1,035 | 06/20/2031.
11043X  AA 1 |British Airways Plc EETC  3.300% 06/15/... | C | 06/15/2021. | VAIOUS............orveerrereereriereiienens | coviemeiiinneiineiiinns | o 296,958 | .......... 296,958 | .......... 296,958 296,958 ceere4,900 | 12/15/2032.
15236F AB 6 |Centrais Eletricas Brasilier Sr Nt 4.6......... D | 06/16/2021. [ DIFECL........couveerererrrreerrerirrrirnnies | wereeneiressieessinennes | cereees 1,140,525 | ....... 1,110,000 | ....... 1,135,070 720,332 (931) [ ceveverrverins | evrrrireeneene(931) [ | e 1,133,401 | | e 7,124 | 7124 | 44,778 | 02/04/2030.
19533P AC 4 |Colombia Telecom Sr Nt 4.950% 07/17/30| D | 05/06/2021. | Direct. ..716,220 .690,000 723,455 453,718 (962) ..21,611 | 07/17/2030.
200447 AH 3 |Comision Fed De Electric Sr Nt 3.348%... | D| 04/23/2021. | Direct 429,981 | .......... 445,000 445,000 | ..o [ | e [ | 0 [ | e 445,000 [ | 10n(15,019) | i i(15,019) e 3,228 | 02/09/2031.
Continuum Energy Levante Sec Nt
21218M  AB 1 |4.500% D | 06/18/2021. [ DIFECL........cuuveerereerrrereriereniiienees | eeressiesssesesisennes | veeieons 618,000 | .......... 600,000 | .......... 600,000 | ..ooveveerirrrrirnnnien [ e [ e | e | e 0 [ oo | e 600,000 | ...ovveerrrirns [ e 18,000 | ......... 18,000 | ... 9,950 |08/09/2026.|3.AFE.........
Rabobank Nederland Sub Nt 3.950%
21685W DF 1 |11/09 D | 04/08/2021. | Goldman Sachs & Company........... | coeceeeeeveeeevirnennes | coveees 1,678,555 | ...... 1,500,000 | ....... 1,595,220 | ..coooonee 1,576,938 | ...ovvvevcrrriens | s (1AT4) | s [ s (T1AT4) | e | e 1,565,464 | .....coovvvvrans | s 13,091 | ... 13,091 | ....... 25,181 | 11/09/2022.
225401 AB 4 |Credit Suisse Group SrNt 3.574% 01/09. | D | 04/08/2021. | Goldman Sachs & Company......... | ccoceevereviinciiinns | o 11,733,220 | ..... 11,500,000 | ... 11,925,730 | ......... 11,802,349 | oo | eeeene(82,231) | i | eeeeenn(82,231) | i | 11,720,118 | oo [ e 13,102 | ... 13,102 | ..... 311,683 | 01/09/2023.
23636T AD 2 |Danone SA SrNt 2.589% 11/02/23.......... | D| 04/08/2021. | Goldman Sachs & Company 912,811 | ... 2,788,500 .2,941,087 2,935,210 2,919,990 | .o [ oeernd(TAT) | e (TA79) | 32,086 | 11/02/2023.
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37363B AB 4 |Georgian Railway JSC SrNt 4.000% 06/1 | D | 06/16/2021. | DIFECL.........cvuuvvurieiiieriienieniieis | covievienisniisiiseies | v 298,319 | .......... 295,000 | ......... 295,000 | ..o [ e [ e [ | 0 | oo | e 295,000 | ..ovovrirniirens | o 3,319 | oo 3,319 [ 33 | 06/17/2028. |4.AFE........
Grupo Kuo SAB De CV Sr Nt 5.750%
40052C AC 0 |07/07 D | 05/28/2021. | DIFECL.........ocvvuririririiirinniiciienes | ereissiieiieniesienes | oeiienes 555,705 | ......... 530,000 | ......... 533,125 325,234 (597) (597) | v | i 533,887 | ..o | o 21,818 | ... 21,818 | ....... 21,762 | 07/07/2027. |3.C FE.........
Grupo Bimbo SAB De CV Co Gtd Nt
40052V AB 0 [4.500% C| 04/26/2021. | Call  103.1061........ccoomrierirerins | e [ v 5,464,625 | ....... 5,300,000 5,257,070 5,204,447 | oo | s 1627 | oo | eonenssn TB2T | | 8,208,075 | s | e 3,925 | v 3,925 | ... 344,163 | 01/25/2022.
55388R  AA 4 |MV24 Capital BV 1st Lien 6.748% 06/01/. | D| 04/20/2021. | Direct .424,576 402,186 | .......... 433,486 ..70,974 (858) | vvvveerrrinens | eerererernerene(858) | o | vvrieeenend32,627 | i [ 0000e(8,062) | ... (8,052) | ... 10,630 | 06/01/2034.
MARB BondCo PLC Sr Nt 3.950%
566007 AC 4 |01/29/31 D | 05/24/2021. | DIFECL........courvrrerrerirrirerienerierirenes | eveiesersenienesneesnnes | vevirenes 303,345 | .......... 315,000 | .......... 315,000 01/29/2031.|3.CFE.........
Minerva Luxembourg SA Sr Nt 4.375%
603374 AF 6 |03/ D | 04/13/2021. | DIFECL.......vvurvererrerirriririeeiierienes | evvereerienieneneenns | cveviensd 678,438 | .......... 695,000 | .......... 688,064 42 42 688,106 | .....cooovvveans [ o (9,668) | .......... (9,668) | ......... 2,280 |03/18/2031.|3.BFE.........
62459L  AA 7 |Movida Europe SA SrNt 5.250% 02/08/31| D | 04/14/2021. | DIfECL..........crveerrreeerrermereineniinens | ceviererieeeeisnniiinnes | s 1,131,975 | ...... 1,170,000 | ....... 1,170,000 [ coooooveerviieriiienies | cervieeneineniins | cevvinensineninns | e | oo 0 e 170,000 [ oo [ (38,025) | ........ (38,029) | ....... 11,603 | 02/08/2031. |4.AFE.........
65557C AS 2 |Nordea Bank AB SrNt 2.250% 05/27/21.. | C| 05/27/2021. | MAtUFiLY.........cooomrriririiinniiinniiiinnis | o | oo 20,000,000 | ..... 20,000,000 | ..... 19,939,000 | ......... 19,994,821 5,179 5AT9 | oo | s 20,000,000 0 ... 225,000 |05/27/2021.{1.D FE.........
Nordea Bank AB Sub Bk Nt 4.875%
65557F  AA 4 |05/13/ C | 05/13/2021. | MGHUItY..........ovvverieriiriiinniiins | e | e 24,000,000 | ..... 24,000,000 | ..... 23,881,920 | ......... 23,994,625 5,375 5,375 0. 585,000 | 05/13/2021.
68373N  AA 3 | OP Servicios Mega Sr Nt 8.250% 02/11/2 | D | 04/21/2021. | Direct seeer.800,463 .605,000 ....614,831 (129) (129) | covveerererenes | v 814702 | i | e (14,240) 02/11/2025.
71647N AA 7 |Petrobras Global Finance Nt 5.625% 05/.. | D| 04/01/2021. | DIreCt.........co.ourvvemmeirimiicinniiieniins | covviieneisseiisnniis | oo 1,359,125 | ...... 1,310,000 | ....... 1,480,705 | ..oooovicvriiienies | e | v (1,026) | ..o [ e (1,026) ....(120,554) 05/20/2043.
71647TN  BE 8 |Petrobras Global Finance SrNt 5.093%... | D | 04/28/2021. | DIf€Ct.........coomrvuemrreeerrieeniieniinns | cerevireeeeieeseissniis | cevenas 1,115,625 | ....... 1,050,000 | ....... 1,106,901 | ........... 1,105,513 ....(1,657) ce(1,857) | v | e 1,103,856 | o | e 11,769 01/15/2030.
82481L  AC 3 |Shire Acq Inv Ireland DA Sr Nt 2.875%.... | D | 04/08/2021. | Goldman Sachs & Company......... | cccouervinreiiiinniiinns | 11,409,860 | ..... 10,850,000 | ... 11,547,736 | ......... 11,446,132 | oo | e (64,294) | i | e (64,294) | s | 11,381,838 | | 28,022 09/23/2023.
83006L AB 9 |Sixsigma Networks Mexico Sr Nt 7.500%. | D | 05/27/2021. | DIfEC...........ocvuerveeerreermnriereniiiens | coviereeieeeiisnniiines | oo 102,375 | .......... 120,000 | .......... 120,000 120,000 | oovoovvecriirns | e [ ervvenriinenins | eerevreneiineeeens0 e | e 120,000 | i | e (17,625) 05/02/2025.
83363R AA 5 |Sociedad Concesionaria Auto SrNt 6.22.. | C| 06/15/2021. | Redemption ~ 100.0000 ..375,000 .375,000 375,000 375,000 12/15/2026.
899415 AG 8 |Tullow Oil Plc Sec Nt 10.250% 05/15/26... | D | 06/16/2021. | Direct. 745877 | .......... 710,000 710,000 | oo [ e [ e | e | eevvenenrenenenen0 | v | eerererennenn 710,000 | [ e 35,877 05/15/2026.
90015W  AK 9 | Turkiye Vakiflar Bankasi Sr Nt 6.500%..... D | 06/15/2021. | DIFECL.......oourvervrrcrirrirerieeiierirenes | evviserienieneneenns | cvevirenes 206,000 | .......... 200,000 | .......... 198,916 198,916 10 | [ e 110 i | 00 199,026 | | 6,974 01/08/2026.
90015Y AB 5 |Turkiye Sinai Kalkinma SrNt 5.875% 01.. | D| 06/15/2021. | DIFECL...........cooeurveereeeemmeiieneirienies | eoererieneeienciiennnes | e 377,438 | .......... 375,000 | .......... 373,001 148 | oo | e 148 | i | 373150 | | s 4,288 01/14/2026.
90352 AE 3 | UBS Grp Fdg Switzerland SrNt 2.859% 0| D| 04/08/2021. | Goldman Sachs & Company........... | ceeevrvenvenenerinns | corvrvnes 257,555 | .......... 250,000 | .......... 259,690 258,644 | ....ccoovvvevnin | e (1487) [ e | vvrerreneee(BABT) s | v 5TATT | e v 378 08/15/2023.
90471M  AD 4 | Unifin Financiera SA DE St Nt 9.875% 0.. | D | 04/21/2021. | DIf€CL........ccoossssssssssssssssssisisisisininin [ o | o 615,750 | .......... 600,000 | .......... 600,000 ..600,000 | ... | e 15,750 | ......... 15,750 | ....... 13,990 | 01/28/2029.
D8563# AA 2 |05/06/ B | 05/06/2021. | MAtUIity..........coorvreerieriiiiiiiniins | e | oo 40,417,750 | ..... 40,417,750 | ..... 47,958,600 | ......... 40,923,600 [ ...cvverieiires | e | e | e 0 |..7,035000 | ... 40,417,750 | .(7,540,850) | ....ovvvrrvrrene ...(7,540,850) | ..1,209,703 | 05/06/2021.
G4273*  AK 1 |Hammerson plc Sr Nt Ser B 1.320% 01/11| B | 06/18/2021. [ Call  97.2775.......ccccvevmmvrivecrins [ e | e 4,287,713 | ....... 4,407,713 | ....... 3,907,276 | .......... 4,538,488 | ....coovvvenrrins | e [ | 0 [ (631,212)] ..........4,407,713 | ... 500,437 | .o | v 500,437 |...... (64,832) | 01/11/2024.
G8967# AR 4 |Triton Container Intl Ltd Sr Sec Nt Ser....... C|06/28/2021. | Redemption ~ 102.0108.........ccccee. | rvvrrererrirmnnririennes | cereens 8,160,866 | ....... 8,000,000 | ....... 8,014,382 8,001,364 |...ccoovvvvrrcnns | s 159,502 | ...ooovvveiinnn 0 .. 192,364 | 03/31/2022.
H4777*  AA 3 | SBM Deep Panuke SA Prvt PI SrNt 3.500{ C| 04/09/2021. | Call  100.0000..........ccocveremrrermrns | corereremmriemeririneins | covenas 5,270,000 | ....... 5,270,000 | ....... 5,295,523 5,274,926 (2,018) [ coovererrveine [ 2,018) i | 20000e8,272,908 | s | e (2,908) | .......... (2,908) | ........ 58,409 | 12/15/2021.
L8038* AA 4 |SBM Baleia Priv PINt 5.500% 09/15/27... | C| 06/15/2021. | Redemption ~ 100.0000..........cccco. | orvvermreerirenirerianns | oviirn 280,000 | ......... 280,000 | ......... 280,000 280,000 0| e 7,700 | 09/15/2027.
N6777# AG 4 |Overseas Assistance Fin BV SrNt 5.000. | D| 04/30/2021. | Redemption  100.0000 80 80 82 81 (1) 0 [ (19,222) | 03/30/2024.
P8704L AB 4 |Sixsigma Networks Mexico Sr Nt 7.500%. | D| 05/27/2021. | DIreCt.........ccconiurimiiniinmiiiniiiiciiianis | connissiissiisenissionns | coviienes 596,250 | .......... 700,000 | ......... 647,100 195,264 2,880 2,880 | .o | i 651,244 | ..oovviviirinnns | (54,994) | ....... (54,994) | ....... 29,563 | 05/02/2025.
3899999. Total - Bonds - Industrial and MISCElIANEOUS..............riuiiiiiiiiis oo .1,861,400,004 |.1,821,755,194 |.1,855,523,775 | ....1,741,988,989 | ...... 165,236 | ...... (588,254) | ........ 7,635 |......... (430,653) | ...6,403,788 | ....1,842,905,110 | .(7,040,413) | ..6,547,203 | ...... (493,210) | 41,670,725 XXX
Bonds - Unaffilited Bank Loans
000000 00 O |GB Auto Service Inc Incremental Term Ln.. | .. | 06/30/2021. | Redemption ~ 100.0000..........cccco. | coverrerermmmrimrriirinns | corvvirereriinns 143 | s 143 | s 140 K OO U 3 | s 143 0 3 [10/19/2024. |4 APL..........
Rialto Management Group LLC Term Ln Nt
000000 00 O |1 .. | 06/30/2021. | Redemption  100.0000. 57 3,829 0 35 | 11/30/2024.|4.A Z..
000000 00 O |Capstone Logistics Acq 1st Lien Term Ln... | .. | 06/30/2021. | Redemption  100.0000 ..10,497 13 12,505 0 333 [12/15/2024.|3.AZ...
000000 00 O |6.250 .. | 06/30/2021. | Redemption ~ 100.0000..........ccoce. | coveermremmmrrmrmrrrens | corvrreneeree3D7 | 357 | i BBT | s | v | e | e | e 0 357 0 3 [12/19/2024. |4 AZ...
000000 00 0 |Diligent Corp TermLnB-3Nt1 6.750%... |.. | 06/30/2021. | Redemption ~ 100.0000 30 30 3,000 0 46 |08/04/2025. [4.AZ...
Animal Supply Company New 1st Lien
000000 00 O |Term .| 06/28/2021. | Redemption  100.0000. 1,055 | oo 1,055 | oo 887 874 165 165 | .o 1,055 0 16 | 08/14/2025.|5.B Z............
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000000 00 0 |Vistra Operations Co LLC Incremental Ter. | .. | 06/30/2021. | Redemption  100.0000..........coccr | vorerrermmmirrerenineiinns | crvrerenens 45414 | ... 45414 | ..o 45,067 ...45,080 335 335 ..45414 (VI 426 | 12/31/2025.
000000 00 O |Berry Plastics Corp TermLnZ Nt 1 1.8....|.. | 06/14/2021. | Redemption ~ 100.0000 101,658 101,658 100,898 760 760 ..101,658 0 538 |07/01/2026.
000000 00 O |Sensata Technologies New #2 1st Lien Ter|.. | 06/30/2021. | Redemption ~ 100.0000 768 (3) 3. 765 0 7 | 09/20/2026.
000000 00 O |Kellermeyer Building Svcs Delayed Draw T | .. | 06/30/2021. | Redemption ~ 100.0000. 69 69 68 (1N [P ISR L PSSR (SRR 69 0 11/07/2026.
Generac Power Systems Inc New Term Ln
000000 00 O |B .. | 05/27/2021. | Redemption  100.0000.........ccouwr [ worrerrreemerrerirerires | wovverens 113,766 | ...ooone. 113,766 111,607 2,158 2,158 | oo | e 113,766 0 | e 1,050 | 12/13/2026.
000000 00 O |AlFire Term LnNt1 6.750% 03/22/27..... .. | 06/30/2021. | Redemption  100.0000. 2,208 2,208 44 44 2,208 0 41 | 03/22/2027.
000000 00 O |Shields Health Solutions LLC Term Ln Nt... | .. | 06/30/2021. | Redemption ~ 100.0000 4,628 | ..o 4,628 93 93 4,628 0 80 |03/30/2027.
American Construcion Src Opco Term Ln
000000 00 O |Nt .. | 06/30/2021. | Redemption  100.0000. 2,221 44 44 2,221 04/01/2027.
000000 00 O |Surgical Specialists LLC Term Ln Nt 1....... .. | 06/30/2021. | Redemption  100.0000. 1,174 29 29 1,174 01/28/2028.
000000 00 O |Surgical Specialists LLC Delayed Draw Te. | .. | 06/30/2021. | Redemption  100.0000 7 71 2,846 01/28/2028.
00216C AD 5 |AQ Sunshine Inc aka Relation Term Ln Nt. | .. | 06/30/2021. | Redemption ~ 100.0000 44 44 04/15/2025.
00216C AE 3 |AQ Sunshine Inc aka Relation Term Ln B N| .. | 06/30/2021. | Redemption ~ 100.0000..........cccow. | corererrmrrerrermnnnirns | coverrnrnrerene387 | evvvireiinnceen 387 | i 387 [ i 387 | i | v [ | e 0 04/15/2025.
00216C AE 3 |AQ Sunshine Inc aka Relation Term Ln B N| .. [ 06/30/2021. | Tax Free Exchange. 165 165 04/15/2025.
00216C AE 3 |AQ Sunshine Inc aka Relation Term Ln B N| .. | 06/30/2021. | Tax Free Exchange 14 14 04/15/2025.
00228* AA 4 | ATl Restoration LLC 1st Lien Term Ln Nt... | .. [ 06/30/2021. | Redemption ~ 100.0000..........cccvee | covrmrrrrerrrerermeernnnns | cvrvrerenenn 2,228 | i 2,228 | v 2,175 | i 53 53 07/31/2026.
00228* AB 2 | ATl Restoration LLC 1st Lien DD Term Ln. |.. [ 06/30/2021. | Redemption ~ 100.0000.........ccccee | corererermmmrmmrnmrvenes | woverirerereenns K20 (OO IR 3 07/31/2026.
00797 AA 5 |Aero Operating LLC Term Ln Nt 1 6.586%| .. | 04/01/2021. | Redemption ~ 100.0000 51 51 02/07/2026.
00797  AB 3 |Aero Operating LLC Delayed Draw Term Ln| .. | 04/01/2021. | Redemption ~ 100.0000..........ccooee | cererrvrrrrimrrerinnnnes | ververrenrneeneB88 | oviiiiiiiiencnd88 | iiiierrnnnB88 | iiiiiieceeB68 [ s [ | e | e 0 02/07/2026.
01370# AA 4 | Alcami Holdings LLC 1st Lien Term Ln Nt.. | .. | 06/30/2021. | Redemption  100.0000 7 7 07/12/2025.
02358@ AA 0 [5.104% ’ .. | 04/01/2021. | Redemption  100.0000, 140 140 11/25/2025.
02922X AK 4 | American Renal Holdings Inc Term Ln Nt 1| .. | 06/30/2021. | Redemption ~ 100.0000..........cccoes | covurermerrerirereneenns | eevvereens 18,750 469 469 01/25/2027.
03979* AA 9 |US Metals Bidco Term Ln Nt 1 8.250% 07/ .. | 06/30/2021. | Redemption  100.0000 7,500 | coverererrn 7,500 | i 7,275 | s 7,288 212 212 7,500 07/20/2026.
09523@ AA 5 |Marcone Appliance Parts Inc Incremental.. | .. | 06/23/2021. | Redemption ~ 100.0000..........cocov. | vevrrreeerneerenrinrens | cereereeas 210,432 207,224 3,207 3,207 210,432 01/02/2026.
09523@ AA 5 |Marcone Appliance Parts Inc Incremental.. | .. | 06/23/2021. | Redemption  100.0000 1,130 17 LA IS 1,130 01/02/2026.
09523C AC 6 |Marcone Appliance Parts Inc Delayed Draw| .. | 06/23/2021. | Redemption  100.0000. 53,750 283,750 [ e | e | e | e 0 53,750 01/02/2025.
09523C AD 4 |Marcone Appliance Parts Inc Term Ln Nt 1 | .. | 06/23/2021. |[Redemption ~ 100.0000..........cccow. | overerrnrrrrererrsnninirns | cervvveren 381,897 | ......... ....376,866 378,383 3,514 01/02/2025.
09788H AN 1 |Advanced Infusion Solutions Last Out Ter.. | .. | 06/30/2021. | Redemption  100.0000, 33,050 | .ovrrnnen 33,050 | .ovrrnneen 32,371 ...32,531 519 06/27/2024.
10483 AA 3 |Bragg Live Food Products LLC Term Ln Nt | .. | 06/30/2021. | Redemption ~ 100.0000. 5,096 5,096 74 03/11/2024.
12702# AA 0 |Bakemark Holdings LLC Term LnNt1 5.4].. | 06/30/2021. | Redemption ~ 100.0000. 6,535 | ...... 6,535 94 08/14/2023.
12702# AC 6 |Bakemark Holdings LLC New Term Ln Nt 1] .. | 06/30/2021. | Redemption ~ 100.0000, 3,542 3,542 28 08/14/2023.
Spectrum Auto (CC SAG Acq) 1st Lien
12731@ AA 7 |Term .. | 06/29/2021. | Redemption ~ 100.0000...........ccoev. [ rererererneirnrrirneirnns | rvenne 7,462,500 | ....... 7,462,500 | ... 7,275,938 | .......... 7,282,460 | ..oooovvevrecies | v 180,040 | .ovvvvervrines | e 180,040 | .oovvverriecinns | e 7,462,500 0. 438,422 | 10/02/2025.
14173@ AA 8 |CarePathrx Midco Inc Term Ln Nt 1 6.85. | .. | 06/30/2021. | Redemption ~ 100.0000..........ccres | covurrmerienerererneenns | cevevereens 10,811 | v 10,811 ..10,541 ...10,570 241 241 10,811 (U I 448 | 05/14/2025.
15644G  A* 5 |Centric Brands Inc DIPLn Nt2 6.500%... |.. | 05/14/2021. | Redemption  100.0000. 25,314 25,314 ..25,314 ..25,314 . 25,314 0 913 | 10/09/2025.
16117L BX 6 [N .. | 06/30/2021. | Redemption  100.0000. 37,879 | oo 37,879 ...27,155 730 730 37,879 0 353 |02/01/2027.
20602* AB 6 |Concert Golf Partners LLC Delayed Draw T| .. | 06/30/2021. | Redemption ~ 100.0000..........cccccee | corerererneermmeenmernenes | cveerenirneenns 199 | o 199 197 Y2 USRI IO 2 199 0 5 | 08/20/2025.
22526@ AA 5 |Concert Golf Partners LLC Term Ln Nt 1.... | .. | 06/30/2021. | Redemption ~ 100.0000. 2,508 2,508 ....2,468 40 40 2,508 0 69 | 08/20/2025.
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DRB Holdings LLC Term Ln Nt 1 5.854%
23361* AA 3 |1 .. | 06/30/2021. | Redemption ~ 100.0000..........ccew. [ voerererereerrrennrnes | worerereens 10,076 | cooovvvenee 10,076 | .cooovrvrnees 9,823 | oo 9,949 127 127 | s | s 10,076 0 329 |10/06/2023.
24360@ AA 0 |DecoPacInc Term Ln Nt 1 4.396% 09/29/| .. | 05/14/2021. | Redemption ~ 100.0000..........cccco. | vvereerirniimniicniiinns | o 4,039,872 | ...... 4,039,872 | ...... 3,958,209 | ........... 4,009,094 | ..o | e 30,778 | oo | v 30,778 | oo | e 4,039,872 0 09/29/2022.
24360@ AA 0 |DecoPacinc TermLn Nt2 6.500% 09/29/|.. | 05/07/2021. | Redemption  100.0000. 67,783 | ovvers 67,783 | oovvernen 66,770 ...67,255 528 528 ...67,783 0 09/29/2022.
25540# AA 8 |Divisions Holding Corp Term Ln Nt 1 7.....|.. | 05/27/2021. | Redemption ~ 100.0000..........cccoee | vorrrvermrrrervnrerens | vver 1,014,900 986,026 28,874 28,874 ,014,900 0 08/14/2026.
26887@ AA 9 |EP Wealth Advisors LLC TermLn Nt 1 6..|.. | 06/30/2021. | Redemption  100.0000. 1,364 | oo 1,364 | 1,330 [ 1,331 33 33 | e 1,364 0 09/04/2026.
EP Wealth Advisors LLC Delayed Draw
26887@ AB 7 |Term .. | 06/30/2021. | Redemption  100.0000, 4 327 0 19 | 09/04/2026.
28622@ AA 5 |Elevation Services Holding LLC Term Ln N | .. | 06/30/2021. | Redemption ~ 100.0000..........ccoce. | ovrreereseemnrnneinnns | corverreerns 1,286 | 1,286 | i 1,254 | i 32 1,286 0 12/18/2026.
28622@ AB 3 |Elevation Services Holding LLC Delayed D |.. | 06/30/2021. | Redemption 0.0000 0 . 12/18/2026.
30282# AE 2 |First Watch Restaurants Delayed Draw Ter | .. | 06/25/2021. | Redemption ~ 100.0000. 1,286 0 43 |08/21/2023.
30282# AE 2 |First Watch Restaurants Delayed Draw Ter | .. | 06/25/2021. | Tax Free Exchange 1,900 0 68 | 08/21/2023.
30282# AF 9 |First Watch Restaurants Delayed Draw Ter | .. | 06/25/2021. | Redemption ~ 100.0000 1,043 0 34 |08/21/2023.
30282# AF 9 |First Watch Restaurants Delayed Draw Ter | .. | 06/25/2021. | Tax Free Exchange 1,544 0 52 |08/21/2023.
30282# AG 7 |First Watch Restaurants Delayed Draw Ter | .. | 06/25/2021. | Redemption ~ 100.0000..........ccccov. | vovrrrrerrrnrenereirinnens 619 0 20 | 08/21/2023.
30282# AG 7 |First Watch Restaurants Delayed Draw Ter | .. | 06/25/2021. | Tax Free Exchange 919 0 31 (08/21/2023.
30282# AJ 1 |First Watch Restaurants Delayed Draw Ter | .. | 06/25/2021. | Redemption ~ 100.0000..........ccccov. | vovrrrrermrnrerererrinnens ...826 826 0 27 | 08/21/2023.
30282# AJ 1 |First Watch Restaurants Delayed Draw Ter | .. | 06/25/2021. | Tax Free Exchange 1,229 1,229 0 08/21/2023.
30282# AJ 1 |First Watch Restaurants Term Ln Nt 1 6.. | .. | 06/25/2021. | Redemption ~ 100.0000. 5,029 62 5,029 0 08/21/2023.
30282# AJ 1 |First Watch Restaurants Term Ln Nt 1 6.. | .. | 06/25/2021. | Tax Free Exchange 7,259 | oo 1,333 | e 7,152 | ...1,216 16 7,259 0 08/21/2023.
31528# AA 2 |Ferraro Fine Foods Corp Term Ln Nt 1 4..|..| 04/05/2021. |[Redemption ~ 100.0000..........cccve. | coreremrmrrnermrerirnnes | crve 1,552,849 | ....... 1,552,849 | ....... 1,521,792 | oo 1,534,391 [ .o | v 18,458 | ..ovovvciiens | s 18,458 1,552,849 0 05/09/2024.
31528# AC 8 |Ferraro Fine Foods Corp Incremental Term | .. | 04/05/2021. | Redemption ~ 100.0000 85,402 ...84,571 831 831 85,402 0 05/09/2024.
31528# AD 6 |Ferraro Fine Foods Corp Term Ln #2 Nt 1. | .. | 04/05/2021. | Redemption ~ 100.0000..........cccve. | ovrerermererererneeninns | covverenes 469,247 464,367 | ..o | e 4881 | s [ v 4,881 469,247 0 6,501 | 05/09/2024.
31850F AW 2 |First American Payment Sys Term Ln Nt 1. | .. | 06/01/2021. | Redemption ~ 100.0000..........ccocr | voreererrmmrerermnrrarinns | vorenne 2,128,433 2,109,045 | ..o | e 19,388 | .o [ e 19,388 2,128,433 0 [ 73,242 | 03/04/2027.
35041@ AA 3 |Foundation Risk Partners Corp Incrementa | .. | 06/30/2021. | Redemption  100.0000. 1,725 | e 1725 | 1891 | 1,705 20 20 1,725 0 50 | 11/10/2023.
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr | .. | 06/30/2021. | Redemption ~ 100.0000. 2,39 | 2,39 | 2371 | 2,379 15 15 | e, 2,394 0 69 | 11/10/2023.
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr | .. | 06/30/2021. | Redemption ~ 100.0000.........ccocoet | vevrerrererneerenerrrens | overerreeerenns 452 448 A | e | e 4 452 0 13 [ 11/10/2023.
35041@ AD 7 |Foundation Risk Partners Corp Delayed Dr | .. | 06/30/2021. | Redemption ~ 100.0000. 3,668 | v 3,668 | i 3,598 | 3,617 51 51 3,668 (V1 106 | 11/10/2023.
35041@ AG 0 |Foundation Risk Partners Corp Delayed Dr | .. | 06/30/2021. | Redemption ~ 100.0000..........cocoe. | vevrrrrermrnmerenernrens | overerreeerenns 459 455 A | s | e A | s 459 0 13 [ 11/10/2023.
35042# AC 6 |Foundation Consumer Brands Term Ln Nt 1| .. | 06/14/2021. | Redemption ~ 100.0000 28,408 710 710 28,408 0 518 | 02/12/2027.
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... | .. | 06/30/2021. | Redemption ~ 100.0000..........cceve. [ worevrrererneernemrinnines | worerereens 10,067 | cooovvrrnee 166 166 10,067 (U [ 115 | 09/18/2023.
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... | .. | 04/30/2021. | Tax Free Exchange 9,901 | v 10,067 | vovieeree 9,700 | o 9,882 19 | v e 19 [ 9,901 0 3411 09/18/2023.
35921@ AC 4 |Frontline Technologies Gr LL Delayed Dra. | .. | 04/30/2021. | Tax Free Exchange 2,012 2,012 | 2,012 | 2,012 2,012 0 68 |09/18/2023.
35921@ AC 4 |Frontline Technologies Gr LL Delayed Dra. | .. | 06/30/2021. | Redemption ~ 100.0000. 2,012 2,012 2,012 0 23 1 09/18/2023.
GB Auto Service Inc Delayed Draw Term
36147@ 4 |Ln . | 06/30/2021. | Redemption  100.0000. 79 79 78 32 1 .79 0 10/19/2024.|3.C PL.........
GB Auto Service Inc Delayed Draw Term
36147@ 4 |Ln .| 04/09/2021. | Tax Free Exchange. 55,984 | ....co.... 57,119 | v 55,977 T oo | e, A 55,984 (V1 I 100 |10/19/2024. |4 APL..........
GB Auto Service Inc Delayed Draw Term
36147@ 4 |Ln .| 06/30/2021. | Redemption ~ 100.0000..........cccev. | corrrrmrermerierirenins | cevereiineinnns 276 | oo 276 | oo 273 274 K2 (RN ISP 3 | s 276 0 9 |10/19/2024.|3.C PL.........
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36198@ AA 2 |TPC Broadband Holdings Term Ln Nt 1 7.].. | 06/30/2021. | Redemption ~ 100.0000..........ccccc. | veverererirnremmncniicnns | woverirnens 12,402 | .o 12,402 | oo 12,402 212402 [ e [ e | e (U OO ISR 12,402 |.... (U IO 462 | 06/01/2025.|4.BPL..........
TPC Broadband Holdings Delayed Draw
36198@ AC 8 |Term .. | 06/30/2021. | Redemption  100.0000, 4276 | oo 4276 | oo 4,229 | oo 2,196 47 AT | s 4,276 | ... 0 [ oo 127 | 06/01/2025. [4.B PL..........
TPC Broadband Holdings Delayed Draw
¥p19%8@ AC 8 |Tem .. | 06/30/2021. | Tax Free Exchange..........cccccccveee [ e | e 471,513 | .......... 476,560 | .......... 471,199 314 314 | e | s 471,513 | ... 0 .. 10,907 | 06/01/2025.{4.BPL..........
36221@ AA 3 |4.897 .. | 06/30/2021. | Redemption  100.0000. 2,872 | .. 2,872 | oo 2,825 | .o 2,830 42 42 | 2,872 |.... 0 83 | 02/28/2027.|3.APL..........
GPM Investments LLC Delayed Draw Term
36221@ AB 1 |Ln .. | 06/30/2021. | Redemption ~ 100.0000..........cccce. | coverervrrernrrenmirnnns | cvvveveneee LT |l 7 | 1,089 | 1,090 27 27 | 1,117 ... 0 32 |02/28/2027.
39341# AA 0 |Green Street Parent LLC Term Ln BNt 1... | .. | 06/30/2021. |[Redemption ~ 100.0000..........ccccee | cevvrrrveeriresnivnirenns | e 10,000 | ........10,000 | w.c.rn9,800 | oo 9,833 167 167 |.... ...10,000 | .... 0 | 183 | 08/27/2026.
40406# AD 4 |ProService Corp Term Ln Nt 1 9.250% 11| .. | 06/30/2021. | Redemption ~ 100.0000 .. 14,762 238 238 | ... ...15,000 | .... 0 507 | 11/01/2024.
Harvest Hill Beverage Company New Term
41755@ AA 7 |L .. | 06/28/2021. | Redemption ~ 100.0000.........ccccow. [ vorrerrmemmrrerirenires | weeerenes 217,500 coenenn212,063 212,299 5,201 5,201 0 3,812 | 08/28/2026.
41781@ AA 5 |Harvey Tool Co LLC 1stLien Term Ln Nt 1| .. | 05/13/2021. | Redemption ~ 100.0000, . 34,380 | ............34,380 | ............ 33,600 ...33,923 457 457 (U I 494 |10/12/2024.
Harvey Tool Co LLC Delayed Draw Term
41781@ AB 3 |Ln .. | 05/13/2021. | Redemption  100.0000. 8,653 59 59 0 10/12/2024.
41902@ AA 9 |Sigma Electric Manufact Corp Term Ln A-2 | .. | 06/30/2021. | Redemption ~ 100.0000 8,319 86 86 0 10/31/2023.
44989* AA 1 |lQNavigator Inc 1st Lien TLNt 1 5.655..... .. | 06/30/2021. | Redemption ~ 100.0000.........cccoee | corvrermmrermmmrimnniirns | corevienens 15,672 152 152 0 08/20/2024.
45004K AC 0 |Information Resources Inc 1st Lien Term... | .. | 06/30/2021. | Redemption ~ 100.0000 6,899 51 51 0 11/07/2025.
452526  A# 3 |Immucor Inc 1stLien Term Ln Nt 1 6.75... | .. | 06/30/2021. | Redemption ~ 100.0000..........ccccc. | worrvveremmrermmerirmenies | e 17,036 ...16,724 312 312 0 07/02/2025.
45763F AN 8 |Inmar Inc Initial Term Ln Nt 1 4.147%....... .. | 06/30/2021. | Redemption  100.0000. 4,069 3,929 140 140 4,069 |.... 0 05/01/2024.
48240@ AA 5 |K2Insurance Services LLC Term Ln Nt 1...| .. | 06/30/2021. | Redemption ~ 100.0000, 8,056 ....7,938 17 17 8,056 |.... 0 07/01/2024.
K2 Insurance Services LLC Delayed Draw
48240@ AB 3 |T .. | 06/30/2021. | Redemption  100.0000. 1,373 w1873 [ e s | e 0 1,373 0 46 | 07/01/2024.
48773# AA 8 |Kellermeyer Building Svcs Initial Term L..... | .. | 06/30/2021. | Redemption  100.0000 1,961 ...1,944 17 17 1,961 0 95 | 11/07/2026.
48773# AB 6 |Kellermeyer Building Svcs Delayed Draw T | .. | 06/30/2021. | Redemption ~ 100.0000...........cco.. | woorrvermmrermmmerincnes | covieriiienenes 431 428 4 0 26 | 11/07/2026.
48773# AC 4 |Kellermeyer Building Svcs Delayed Draw T | .. | 06/30/2021. | Redemption ~ 100.0000 51 50 1 0 3 | 11/07/2026.
48773# AC 4 |Kellermeyer Building Svcs Delayed Draw T | .. | 06/30/2021. | Redemption  100.0000 60 1 0 3 | 11/07/2026.
48881# AB 5 |EnEngineering LLC (Kene Acq) Term Ln Ni .. | 06/30/2021. | Redemption ~ 100.0000..........cccee. | vovemrrrerirerrmrirnnnes | corevereeen 2114 | 2,114 | 02,072 | e 2,079 35 0 56 | 08/07/2026.
48881# AC 3 |EnEngineering LLC (Kene Acq) Delayed Dr| .. | 06/30/2021. | Redemption ~ 100.0000 349 3 0 9 | 08/07/2026.
552462 B# 9 |Lytx Delayed Draw Term Ln Nt 1 7.000%. .. | 06/30/2021. | Redemption ~ 100.0000..........cocer | vorrvererrrrerrermrrrnrnns 642 6 .6 ... 0 49 | 02/28/2026.
552462 B@ 1 |Lytx TermLnNt1 7.000% 02/28/26......... .. | 06/30/2021. | Redemption ~ 100.0000..........cccce. | coveervremrmrrmmmrrinns | cevvvereerns 456 | i 7,456 | e 7,319 | 7,335 122 122 | 7,456 0 284 | 02/28/2026.
Mac Lean-Fogg Company Term Ln Nt 1
55418# AA 4 |48 .. | 06/30/2021. | Redemption  100.0000. 8,958 | .. 8,958 | ...coovvunnn 8,863 | ..o 8,887 71 U T 8,958 |.... 0 251 | 12/17/2025.|3.B PL..........
Mac Lean-Fogg Company Delayed Draw
55418# AB 2 |Term .. | 06/30/2021. | Redemption  100.0000. 1,042 2 TR I 5 [ e 1,042 |.... 0 29 [12/17/2025. |3BPL..........
57810J AC 2 |Amynta Agency Inc Term Ln Nt 1 4.093% | .. | 06/30/2021. | Redemption  100.0000 1,762 50 50 | 1,762 |.... 0 41 |02/08/2025.|4.C FE.........
57810) AC 2 |1 .. | 06/30/2021. | Redemption ~ 100.0000. 1,174 33 33 1174 | ... 0 27 | 02/28/2025.|4.C FE.........
60367* 9 | Community Brands Delayed Draw TL Nt 1. | .. | 06/30/2021. | Redemption  100.0000 6,072 | covreerrenn8,072 | 8,072 [ e B,072 | i | e [ | e 0 6,072 |.... (V1 I 179 | 12/02/2022.|3.C PL.........
62931* 2 | Topix Pharma Term Ln Nt 1 4.854% 10/31| .. | 06/30/2021. | Redemption ~ 100.0000 2,250 | .. 2,250 35 35 2,250 |.... 0 68 | 10/31/2024.
62931 AC 8 |Topix Pharma Delayed Draw Term Ln Nt 1 | .. | 06/30/2021. | Redemption ~ 100.0000..........c..c. | overvvernmveimererinnies | coveriiiinenes T48 | oo 748 B | s | e 6 748 | ... 0 23 | 10/31/2024.
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NSM Insurance Group LLC Dollar Term Ln
62976# AE 6 |N .. | 06/30/2021. | Redemption ~ 100.0000..........ccew. [ voerererereerrrennrnes | worerereens 10,023 | oo 10,023 | oo 9,897 | oo 9,910 113 LT T IS 10,023 0 370 |05/11/2026.
64027# AA 9 |Nelipak Holding Co Incremental Term Ln N | .. | 06/30/2021. | Redemption ~ 100.0000 A | s | e A | s 250 0 9 [07/02/2026.
64027* AA 3 |Nelipak Holding Co First Lien Term Ln Nt... | .. | 06/30/2021. | Redemption ~ 100.0000 25 25 1,541 0 55 | 07/02/2026.
65716@ AA 4 |North Amer Science Assoc Inc Term Ln Nt | .. | 04/30/2021. | Redemption ~ 100.0000. 75 75 3,546 0 56 | 09/15/2026.
Omega Healthcare Holdings LLC Term Ln
67096@ AA 0 [Nt . | 04/15/2021. | Tax Free Exchange 2,944 3,000 2 2,944 0 55 | 10/24/2026.
Omega Healthcare Holdings LLC Term Ln
67096@ AA 0 [Nt .| 06/30/2021. | Redemption  100.0000. 3,000 3,000 | oo 2,944 56 LT - 3,000 0 47 [10/24/2026. [ 2.APL..........
OTG Management LLC Incremental DD
67113@ AB 7 |TermL . | 06/30/2021. | Redemption ~ 100.0000. 2,311 2,311 | e 2,293 | s 2,298 12 12 [ 2,311 0 93 | 08/26/2021.|4BPL..........
OTG Management LLC Incremental DD
67113@ AB 7 |TermL .| 06/30/2021. | Redemption ~ 100.0000.........cccouv. | corerrreemerirerierins | ceverreeiseins 324 | o, 324 | o, 324 323 | s [ e [ | e (V1 IO 324 0 15 | 08/26/2021.|4.BPL..........
OTG Management LLC 7th Amend Term
67113@ AC 5 |LnNt .| 06/30/2021. | Redemption ~ 100.0000.........cccewr | cornerrreemerrerierinns | cevereerneennas 240 | oo 240 | oo 240 240 | oo [ e [ | e (V1 IO 240 0 10 | 08/26/2021.|4.AZ............
OTG Management LLC 7th Amend Term
67113@ AC 5 |LnNt . | 06/30/2021. | Redemption  100.0000. 80 80 80 80 0 4 |08/26/2021.
Omega Healthcare Holdings LLC
68144# AA 8 |Incrementa . | 06/30/2021. | Redemption  100.0000. 1,745 | i 1,745 | o 1,707 39 39 | 1,745 0 28 | 10/24/2026.|2.A Z............
Omega Healthcare Holdings LLC
68144# 8 | Incrementa .. | 04/15/2021. | Tax Free Exchange 1,707 | o 1,745 | o 1,706 I TN T I 1,707 0 11 | 10/24/2026.
70559@ AE 6 |Pegasus Global Enterprise Hids Increment | .. | 06/30/2021. | Redemption  100.0000. 2,254 2,254 | v, 2,164 | i 2,168 87 87 2,254 (U IO 117 | 05/29/2025.
70559@ AF 3 |Pegasus Global Enterprise Hids Increment |.. | 06/30/2021. | Redemption ~ 100.0000. . 84 84 84 B4 | s [ e [ e | s 0 0 11 | 05/29/2025.
7163% AA 4 |PetlQInc Term Ln Nt 1 5.354% 07/08/25. | .. | 04/13/2021. | Redemption ~ 100.0000..........cooer. | voreererrmmrenermnrrarinns | vorerne 2,770,287 | ....... 2,770,287 | ....... 2,715,443 2,728,768 | ...ovvievvienis | v 41,520 | oo [ s 41,520 | .o 2,770,287 (VN 47,557 |07/08/2025.
Petroleum Servce Group LLC Delayed
71667 AA 3 |Draw .. | 04/01/2021. | Redemption  100.0000 76 76 75 75 T e | e T | e | e 76 0 3 107/23/2025.|3.B PL..........
71667 AB Petroleum Servce Group LLC Term Ln Nt 1| .. | 04/01/2021. | Redemption ~ 100.0000 4,029 | .o 4,029 | oo 3,949 | s 3,966 64 64 | i 4,029 0 66 |07/23/2025.3.BPL..........
Command Alkon (Potter Buyer) New Term
74140# AA 0 |Ln .. | 06/30/2021. | Redemption ~ 100.0000.........ccoew. [ vorererneermemrrnnrrnerines | coverrnenne 5,402 | i 5,402 | 5,240 | i 5,251 150 150 | oo 5,402 0 251 | 04/23/2027.
74140# AB 8 | Command Alkon (Potter Buyer) Incremental| .. | 06/30/2021. |[Redemption  100.0000..........ccocee | covvrnrvrenivenirvcrrnns | ovriienncee 1,729 | i 1,729 | i 1,678 | 1,678 51 51 1,729 0 80 |04/23/2027.
74140# AD 4 |Command Alkon (Potter Buyer) Incremental| .. | 06/30/2021. | Redemption ~ 100.0000. 377 (G J (SR ST 6 382 0 18 | 04/23/2027.
74741@ AA 5 |Invo Healthcare (Olympia Acq) Term Ln Nt | .. | 06/30/2021. | Redemption ~ 100.0000..........ccoce. | voverererirmreerncnnicnes | cvvverrene 1,515 | i 1,515 | il VATT | 1,479 30 30 1,515 0 61 |09/24/2026.
74741@ AA 5 |Invo Healthcare (Olympia Acq) Term Ln Nt | .. | 05/28/2021. | Tax Free Exchange.........c.ccooeveevee [ veneevemennrencinrens | cvveneenn 1,914 | 1,951 | 1,902 | e 1,907 2 [ e | e 2 1,914 0 63 | 09/24/2026.
75734@ AB 9 |Reddy Ice Holdings Inc TermLn Nt 7 7....|.. | 06/30/2021. | Redemption  100.0000. 79 79 3,545 0 63 |07/01/2025.
75734@ AB 9 |Reddy Ice Holdings Inc Term Ln Nt 1 7.... | .. | 04/06/2021. | Tax Free Exchange.........c.ccooeveevee [ veveerenenvreneinnens | cvvieerennen0,933 | i 7,091 | i 8,878 | e 6,925 £ I (TR (ST LI 6,933 0 271 | 07/01/2025.
Reddy Ice Holdings Inc Delayed Draw
75734@ AC 7 |Term . | 06/30/2021. | Redemption  100.0000. 99 99 98 I ST IS I TN IR 99 0 30 | 07/01/2025.|3.B PL..........
Reddy Ice Holdings Inc Delayed Draw
75734@ AC 7 |Term . | 04/06/2021. | Tax Free Exchange 38,849 | ............ 39,438 | ..o 38,847 2 | e | e 2 | 38,849 0 37 | 07/01/2025.|3.B PL..........
Reddy Ice Holdings Inc Delayed Draw
75734@ AC 7 |Term . | 04/06/2021. | Tax Free Exchange 458 458 0 17 1 07/01/2025.
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Reddy Ice Holdings Inc Delayed Draw
75734@ AC Term .. | 06/30/2021. | Redemption ~ 100.0000.........cccovws | corrvervrrnnrirerererenne | veververnnnen 133 | i 133 2 | e | e | e 133 0 07/01/2025.|3.B PL..........
78411E  AC SpecialtyCare Initial Term Ln Nt 2 3.6...... .. | 06/18/2021. | Redemption  100.0000 220,299 | .......... 220,299 219,773 526 526 [ .o | e 220,299 (VN — 6,609 |09/01/2023.[4.CFE.........
78411E  AC SpecialtyCare Initial Term Ln Nt 1 4.4...... .. | 06/18/2021. | Redemption  100.0000, 1,683,791 | ....... 1,683,791 1,679,751 [ v | e 4,040 | .o [ 4,040 | ..o 1,683,791 0| 54,675 | 09/01/2023.|4.C FE.........
Harmony Fds/Santa Cruz Hids Term Ln Nt
78431@ AA 1 |1 .. | 06/30/2021. | Redemption  100.0000, ...4,255 4,221 34 34 4,255 0 12/13/2023.
78433*  AA 1 | SG Acquisition Inc (Safeguard) Term Ln N. | .. | 05/07/2021. | Redemption ~ 100.0000 50,286 ..50,286 ...49,389 896 896 50,286 0 01/27/2027.
78486@ AA 5 |SSE BuyerInc Term Ln Nt 1 10.220% 06/3| .. | 06/30/2021. | Redemption  100.0000. 196 196 6,955 0 06/30/2026.
78642# AA 4 |Safe Home Security Inc TermLn Nt 1 8... |.. | 04/01/2021. | Redemption ~ 100.0000 46 46 2,529 0 08/04/2024.
86738 AA 6 |Sigma Electric Manufact Corp Term Ln A-1 .. | 06/30/2021. | Redemption  100.0000. 50 50 4,888 0 10/31/2023.
Sunshine Sub LLC Term Ln Nt 1 6.250%
86803@ AA 4 |0 .| 06/30/2021. | Redemption ~ 100.0000.........c.ccuw. [ worererrerrmmrrmerrernns | corererneeen 1,232 | o 1,232 1,217 15 15 [ e 1,232 0 05/27/2024.
Sunshine Sub LLC Delayed Draw Term Ln
86803@ AB 2 [Nt .. | 06/30/2021. | Redemption  100.0000, 3,344 3,313 31 31 | e 3,344 0 [ o 05/27/2024.
87300 AD 6 |THG Acquisition LLC 1st Lien Term Ln Nt.. | .. | 06/30/2021. | Redemption ~ 100.0000..........ccese | covrrrrrrerermeeneeannens | cervrverenenen 1,125 | s 1,125 1,097 28 28 1,125 0 12/02/2026.
87300 AE 4 |THG Acquisition LLC 1st Lien DD TermLn | .. | 06/30/2021. | Redemption ~ 100.0000 I TN SO 0 12/02/2026.
87300 AE 4 |THG Acquisition LLC 1st Lien DD Term Ln | .. | 06/30/2021. | Tax Free Exchange 33 33 0 | e 1,441 | 12/02/2026.
87300 AE 4 |THG Acquisition LLC 1st Lien DD TermLn | .. | 06/30/2021. | Redemption  100.0000 35 I ST SO 109 0 12/02/2026.
87300 AE 4 |THG Acquisition LLC 1st Lien DD Term Ln | .. | 06/30/2021. | Tax Free Exchange 15 LT SIS ISR 45,122 (U I 12/02/2026.
Wealth Enhance Group LLC Delayed Draw
873264 AA 8 |Te .. | 04/01/2021. | Redemption ~ 100.0000.........ccovwr | corerrmrermmerierirerins | vevereriseinn 180 2 | e | e | e 182 0 10/02/2025.
88870T AF 5 |Tivity Health Inc Term Ln ANt 1 4.354..... | .. | 06/30/2021. | Redemption ~ 100.0000 68,876 ...58,888 9,987 0 03/08/2024.
88870T AG 3 |Tivity Health Inc Term Ln B Nt 1 5.397..... | .. | 06/30/2021. | Redemption  100.0000 3,191,643 3,110,304 | oo | v 81,340 | .o 0 03/08/2026.
89158* AC 7 |Touchstone Acquisition Inc Term Ln Nt 1... | .. | 06/30/2021. | Redemption ~ 100.0000 4,808 90 90 4,898 0 11/15/2025.
89158* AD 5 |Touchstone Acquisition Inc Delayed Draw.. | .. | 06/30/2021. | Redemption ~ 100.0000 1,004 17 L 1,020 0 11/15/2025.
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt|.. [ 06/30/2021. | Redemption ~ 100.0000.........ccccrvs | vovrrrvermrrverivmrnnrenns | wovervnns 12,452 ..12,432 19 19 12,452 (0] IO 06/01/2024.
90385K AG 6 |Ultimate Software Group Inc Incremental... | .. | 06/30/2021. | Redemption ~ 100.0000 (15) (15) 3,325 0 05/03/2026.
90385P AC 4 |Ultimus Group Midco LLC 1st Lien Term Ln|.. | 06/30/2021. | Redemption  100.0000 3,578 | oo | e | e | e [, 3,578 (V1 02/01/2024.
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 11 |.. | 06/30/2021. | Redemption ~ 100.0000 72 72 ...10,833 0 08/31/2022.
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 2.. | .. | 05/28/2021. | Tax Free Exchange ..10,738 24 24 ....10,761 0 08/31/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw |.. | 05/28/2021. | Tax Free Exchange 9,793 | oo v e | 0 s 9,824 0 08/31/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw |.. | 06/30/2021. | Redemption  100.0000..........cooee. | corvverernererermnnerinns [ eoriveerennn 9,824 | 9,824 | 9,824 | i [ [ | e | e 9,824 0 08/31/2022.
92974* AA 7 |Discovery Life Sciences LLC Term Ln Nt 1 | .. | 06/30/2021. | Redemption ~ 100.0000 1,596 24 24 1,620 0 03/30/2024.
92974* AC 3 |Discovery Life Sciences LLC New Term Ln | .. | 06/30/2021. | Redemption  100.0000 425 8 OO EOPPRORIOTOY A IR 431 0 03/30/2024.
92975@ AA 4 |Wealth Enhance Group LLC Term Ln Nt 1. | .. | 04/01/2021. | Redemption  100.0000. 2,536 31 K [ IO 2,567 0 10/02/2025.
Wealth Enhance Group LLC Delayed Draw
92975@ AB Te .. | 04/01/2021. | Redemption ~ 100.0000.........cccoews | corneervrrmerrerirerenne | verervrrnenesn 302 | oo 302 300 2 | e | e | e 302 0 10/02/2025. | 3.B PL..........
Wealth Enhance Group LLC Delayed Draw
92975@ AB Te .. | 04/01/2021. | Redemption ~ 100.0000.........cccoows | worrvervrrmmrirerrerenne | verervrennnesn 987 | i 967 960 Y OO EEUPPORRIRRTROY A VSRR 967 0 10/02/2025. | 3.B PL..........
Wealth Enhance Group LLC Delayed Draw
92975@ AB Te .. | 04/01/2021. | Redemption  100.0000, 79 79 1 | e | T [ | e 79 0 1 ]10/02/2025. | 3.B PL..........
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Statement as of June 30, 2021 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC

Designation,
F Current Bond NAIC
4 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity strative

CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) BJ/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
93710@ AA 2 | WASH Multifamily Acq Inc Incremental Ter | .. | 04/19/2021. | Redemption ~ 100.0000...........cccco. | ovvreerernrimnicniiiens | o 2,008,566 | ....... 2,008,566 | ....... 2,006,213 2,006,601 ..1,965 2,008,566 0| 42,026 |05/14/2022.

93710@ AA 2 | WASH Multifamily Acq Inc Incremental Ter | .. | 04/19/2021. | Redemption ~ 100.0000. 190,712 190,712 171,641 177,571 13,142 ..190,712 0 3,316 | 05/14/2022.

96145@ AA 0 |Westrock Coffee Holdings LLC Term Ln Nt | .. | 06/30/2021. | Redemption  100.0000. ..46,167 708 ....46,875 0 2,275 | 02/28/2025.

96811* AA 5 |Wildcat Buyer Co Inc Term LnNt2 5.64.. | .. | 06/30/2021. | Redemption  100.0000 631 13 644 0 20 | 02/27/2026.

96811* AB 3 |Wildcat Buyer Co Inc Delayed Draw Term L{ .. | 06/30/2021. | Redemption ~ 100.0000 121 1 0 5 | 02/27/2026.

22526@ AA 5 |Creation Holdings Inc 1st Lien Term Ln N.. | A| 06/30/2021. | Redemption ~ 100.0000..........cccoe. [ cerrverrmrrvreneinrene | cvvrereereni2,526 | 2,626 | civeieennn 2463 | o 2,476 50 0 08/15/2025.

22526@ AB 3 |Creation Holdings Inc Delayed Draw Term. | A | 06/30/2021. | Redemption ~ 100.0000. 474 0 08/15/2025.

68371Y AJ 2 |Open Text Corp Term Ln Nt 1 1.846% 05/| A | 06/30/2021. | Redemption  100.0000 14,792 ...14,802 (10) 0 05/30/2025.

02034# AA 0 |MISYS (Almonde Inc) Term Ln Nt 1 3.712 | D | 05/28/2021. | Redemption  100.0000 v 1,824 0 04/28/2024.

000000 00 O |Desarrolladora Energetica SA Term Ln 1L. |D| 04/15/2021. | Call ~ 100.0000........ccccreverevemeeers | orvrmmrrerirererneennns | ceererens855,429 | i 655,429 393,257 32,771 o 229,400 .1 05/01/2021.

000000 00 O |Desarrolladora Energetica SA Term Ln 1L. | D | 04/15/2021. | Taxable Exchange 1,430,286 | .........929,686 | .............. 858,171 | ........ 1514 | s | e B (50,553) .1 05/01/2021.

93279# AA 3 |Walnut Parent Inc Term Ln Nt 1 6.500%.. | C| 05/28/2021. | Redemption  100.0000 3,000 | ooirnni2,925 | i 2,926 74 0 92 | 11/09/2027.

8299999. Total - Bonds - Unaffiliated Bank Loans..... . 31,339,374 | ..... 31,901,513 | .....30,572,742 | ......... 29,465,697 | ..... 104,285 | ....... 462,233 | o0 | 566,518 | ..cooorrrinnens [ I 31,160,528 | ..ot 0. 178,847 | ....... 178,847 | ..... 980,661 XXX
8399997. Total - Bonds - Part 4.........ccouiiiiiniiiiniisssisssissiins .1.2,143,951,125 |.2,100,108,003 |.2,142,112,324 | ....2,029,470,142 | ...... 269,521 | ...(4,289,145)] .......7,635 | ...... (4,027,259) | ...6,403,788 | ....2,128,257,918 | .(7,040,413) | ..3,745,516 | ...(3,294,897) | 45,762,599 XXX
8399999. TORAL = BOMAS. etttk £ 1R R .2,143,951,125 |.2,100,108,003 |.2,142,112,324 | ....2,029,470,142 | ...... 269,521 | ...(4,289,145)| .......7,635 | ...... (4,027,259) | ...6,403,788 | ....2,128,257,918 | .(7,040,413) | ..3,745,516 | ...(3,294,897) | 45,762,599 XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
000000 00 O |Standard Chartered Plc Jr Sub Nt Perp...... D| 04/07/2021. | Jefferies & Company Inc................. ....1,500,000.000 | ....... 1,368,750 [ ...vvoeererecriiens [ crve 1,330,811 | coooveenne 1,330,811 [ e | e | overseniienines | oeeeseensesieeens 0 { o | s 1,330,811 [ oveceeeieenes | e 37,939 | ... 37,939 | ........ 2,644 XXX 2.CFE.....
059501 AD 8 |Banco Davivienda SA Jr Sub Nt 6.650% P| D | 05/05/2021. | DIr€Ct.........ereervrmeermemmriemrnreirserienes | ereeed 605,000.000 | ......... 610,294 | ..o | e 605,000 | ..oeouerrrireirerienes [ e [ e [ e | e (V1 OO ISR 605,000 | ..ovvorrrerrens | cerreens 529% | s 5294 | ......... 1,676 XXX 4AFE....
DNB Bank ASA Jr Sub Nt Perp  0.405%

R57779 BC 4 |Per D| 04/07/2021. | Jefferies & Company Inc... ..3,620,000.000 | ....... 3,149,400 | .o 2,387,752 2,387,752 0 2,387,752 | oo | s 761,648 | ...... 761,648 XXX 2.BFE.....
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred... 5,128,444 XXX 3,718,563 0 0 0 .0 L0 804,881 804,881 XXX XXX
8999997. Total - Preferred Stocks - Part 4 5,128,444 XXX 3,718,563 0 0 0 .0 L0 804,881 | ... 804,881 XXX XXX
8999999. Total - Preferred Stocks 5,128,444 XXX 3,718,563 0 0 0 0 L0 804,881 | ....... 804,881 XXX XXX
9899999. Total - Preferred and Common Stocks . 5,128,444 XXX 3,718,563 0 0 0].. .0 [ L0 804,881 | ... 804,881 XXX XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS............viviviiiiiiis cviririersiiseiesissiseisesissesss s enssssssses .2,149,079,569 XXX .2,146,435,887 | ....2,033,188,705 | ...... 269,521 | ...(4,289,145)] ........ 7,635 | ... (4,027,259) | ...6,403,788 | ....2,132,581,481 | .(7,040,413) | ..4,550,397 | ...(2,490,016) | 45,773,201 XXX XXX
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Statement as of June 30, 2021 of the NATIONWIDE LlFE |NSURANCE 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 C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange | Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJ/A.CV. Accretion Hedged Items Exposure Entity end (b)
Swaps - Hedging Effective - Excluding Variable Annuity G Under SSAP No. 108 - Foreign Exch
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Deutsche Bank 5.96 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy AG TLTWFZYICNSX8D621K86.... | 03/31/2011.... | 05/06/2023.... | cvverevvvenece ....12,053,850 (578 EUR)| oo [ e | ceveenennd 66,688 | ............ 1,974,550 |..... 2,044,401 | oo [ 304,300 | coooeverrrireeiins [ e [ e 81,960 | ...ccovrvvnne 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 4.44USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 03/13/2013.... | 04/17/2023.... | c.voovevvreenne ....14,920,000 (4.05 GBP)| ..oovvveerrrriirens | ceeererissereniineens | cevvernann 49,786 | ...cccooonn. 1,089,000 |..... 1,265,157 | [ (161,000) [ ..ooovveerrerreeren [ e | cevveenne 100,010 | .o 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 4.84 USD
Cross Currency Swap Foreign Currency AFS Bond... . |ey Citibank NA......... E570DZWZ7FF32TWEFAT6.. | 03/13/2013.... | 04/17/2028.... ....29,840,000 (4.48 GBP) 99,489 2,178,000 | ..... ....2,345,076 (322,000) 389,144 100/QL......
Foreig
n
Pay Floating GBP Receive Fixed Curren | Bank of America 5.59 USD
USD Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Corp B4TYDEB6GKMZO031MB27.. | 11/21/2013.... | 01/02/2025.... | ceveervevrnnes ....16,000,000 ({13010 011} SRR ISP IO 272,465 | ............ 2,270,677 |..... 113,800,976 | coeoverreerenn [ e QISR () [ ISP S 149,930 | .ovovvvvrnnn 100/QL......
Foreig
n
Pay Floating GBP Receive Fixed Curren | Bank of America 5.59 USD
USD Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Corp B4TYDEB6GKMZO031MB27.. | 11/21/2013.... | 01/02/2025.... | ccvoovvvererns [ o 9,000,000 (BPOOOBM) | ...ocrveverrvercrierns | covereriiiesiieniins | ceveieens 153,262 | ........... 1,277,256 | ..... 102,138,049 | o [ (89,897) 84,335 100/QL......
Foreig
n
Pay Floating GBP Receive Fixed Curren | Bank of America 5.59 USD
USD Cross Currency Swap Foreign Currency AFS Bond............ D1 cy Corp BATYDEB6GKMZO031MB27.. | 11/21/2013.... | 01/02/2025.... | ..oovvvvverennee ....40,000,000 (BPOOOBM)| ..cvvoeveervverrnnnes | cevevirncreniinenrens | ceveeenad 681,163 | ........... 5,676,691 |.... ....9,502,440 (399,541) [ oo [ e | oo 374824 | ... 100/QL......
Foreig
n
Pay Floating GBP Receive Fixed Curren | Bank of America 5.59 USD
USD Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Corp BATYDEB6GKMZO031MB27... | 11/21/2013.... | 01/02/2025.... | cccvoovvvverrns [ wonec 9,000,000 (BPOOOBM) | ...ocvvevervvercrierns | oo | ceveiens 153,262 | ........... 1,277,256 |..... 02,138,049 | e [ (89,897) [ oo [ e [ e 84,335 | ..o 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 4.89 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1...... cy Citibank NA.......... E570DZWZT7FF32TWEFATS.. | 04/10/2014.... | 06/15/2029.... | cvvvvvveevvneeee ....15,093,000 (4.51 GBP) 82,029 2,645,100 |..... 13,139,664 | oo [ (144,900) [ ...vooovvererernes | cevrverirnererinns | e 212,972 | v 100/QL......
Foreig
n
Pay Fixed AUD Receive Fixed USD Curren | JPMorgan Chase 4.55USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy & Co 7H6GLXDRUGQFUS7RNEST. | 06/11/2014.... | 08/14/2029.... | cvvverveernnces ....20,636,000 [(GJ2:7.10]0) | SOOI IO (56,872) | ..uvernne 4,140,400 | ..... 3 AT,064 | s [ 431,200 [ .o | ceerreeernneennns | e 294176 | oo 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | JPMorgan Chase 417 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy & Co TH6GLXDRUGQFUS7RNEY7. | 06/25/2014.... | 07/24/2021.... | evvoevvrnenee ....19,082,000 (287 EUR)| ..o [ e | s 175,085 | ............ 2,480,800 |..... 102,500,216 [ oo [ e 501,200 24,465 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | JPMorgan Chase 4.62USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy & Co 7TH6GLXDRUGQFUS7RNEYT. | 06/25/2014.... | 07/24/12024.... | cvveovvvennees ....14,993,000 [(C TR =101 ] (SOOI ISR IS 142,499 | ........... 1,949,200 | ..... 102,336,720 | oo | s ISR [V SRR RN IR 131,317 | o 100/QL......
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 4 5 6 7 8 9 10 1 12 13 14 16 17 18 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Change in Value of Potential Reference | and at Year-
Description Income Generation or Replicated (a) or Central Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJ/A.CV. Hedged Items Exposure Entity end (b)
Foreig
n
Pay Floating GBP Receive Fixed Curren | Barclays Bank 5.08 USD
USD Cross Currency Swap Foreign Currency AFS Bond............ cy PLC G5GSEF7VJP5I70UKS573..... | 06/27/2014.... | 06/29/2029.... | cvvovevvenece ....15,249,920 (BPOOOBM) | .covveerrrerrrreres | e 256,377 2,857,344 14564,985 | oo [ (144,256) | ....ooovvveerienes | covrenrineriinees | e 215,703 | ..coovvrens 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Deutsche Bank 4.03USD
Cross Currency Swap Foreign Currency AFS Bond............ cy AG TLTWFZYICNSX8D621K86.... | 09/16/2014.... | 12/16/2024.... | ..ovvvveerrenee ....48,642,000 (3.83 GBP)| ..ocvvveermcrriirens | coeerevierereeiinenns 211,370 7,149,000 8,199,447 | [ (483,000) [ ..ooovvevrrarreeren [ e | cevveenns 452,773 | oo 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 3.55USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 09/17/2014.... | 11112/2022.... | cecovvverecene ....24,624,000 (1.5 EUR)| ..o | e 253,647 2,093,800 102,526,557 | oo [ 680,200 | ..oovvernreieerins [ e [ e 144,101 | .o 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Morgan Stanley 4.57USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Capital Service  17331LVCZKQKX5T7XV54...... 10/08/2014.... | 12/20/2029.... | ..vvvervrennee ....19,284,000 (4.07 GBP)| ovvovreererereneens [ vererreeenereieenes 103,159 2,686,800 103,210,571 | oo [ TQISK10]0) RO ISP IS 280,770 | .vovvreereeens 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | JPMorgan Chase 3.89USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Bank NA TH6GLXDRUGQFUS7RNEYT. | 06/25/2015.... | 09/23/2025.... | ccvoovvvenece ....15,750,000 (343 GBP)| ..ooourvvrriveeriins [ eeerieeriinenienies [ v 67,067 1,919,000 2,233,441 | e [ (161,000) [ ..cvovovererierens | v | e 162,072 | .o 100/QL......
Foreig
n
Pay Fixed DKK Receive Fixed USD Curren | JPMorgan Chase 3.94USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Bank NA THEGLXDRUGQFUS7RNEY7. | 06/09/2015.... | 08/27/2025.... | ...ocvvvverennee ....24,858,757 (2.35 DKK) | c.vovoevevirrrrrinns [ o 181,217 (1,451,997) 2(1,320,255) | oo | s 774,837 253,561 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 3.66 USD
Cross Currency Swap Foreign Currency AFS Bond............ cy BNP Paribas........ ROMUWSFPUBMPROBKSP83 | 09/16/2015.... | 11/19/2022.... | c.covvvveeevne ....39,536,000 (1.82 EUR) 339,478 (1,967,000) (1,464,242) | ..o ....1,253,000 232,981 100/QL......
Foreig
n
Pay Fixed CAD Receive Fixed USD Curren 4.04 USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 11/20/2015.... | 12/15/2025.... | c.ccovvvvveenee ....26,305,900 (3.86 CAD)| ...ooourvveerrrninns [ e [ v (26,107) (1,924,460) (1,572,984) | e [ e (725,448) | ... [ v | v 277,867 | .ovovvvvrreenns 100/QL......
Foreig
n
Pay Fixed CHF Receive Fixed USD Curren 3.98 USD
Cross Currency Swap Foreign Currency AFS Bond... .|y Citibank NA......... E57ODZWZT7FF32TWEFAT6.. | 11/24/2015.... | 12/11/2025.... .| .-.24,591,777 (0.86 CHF)| .. 373,741 ...(2,435,250) | ..... | euv (873,166) | ... ..1,215178 259,442 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 3.96 USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 11/24/2015.... | 12111/2025.... | c.voovveenee ....15,954,000 (2.05 EUR)| c.ooovvveceriiiens [ e 128,988 (1,833,000) 2 (1,649,564) | ..o | e 537,000 | ovooorviernnenis | e [ s 168,314 | oo 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 3.43USD
Cross Currency Swap Foreign Currency AFS Bond............ cy BNP Paribas........ ROMUWSFPUBMPROBKSP83 | 01/15/2016.... | 03/30/2026.... | ..coovvernnveene ....49,230,000 (1.84 EUR)| ..o | o 364,977 (4,131,000) .(4,078,153) | vvverrrrrrienns ....1,611,000 536,510 100/QL......
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange | Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJ/A.CV. Accretion Hedged Items Exposure Entity end (b)
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 3.5USD (1.69
Cross Currency Swap Foreign Currency AFS Bond............ D-1......e cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 04/13/2016.... | 05/04/2026.... | ...coovvveeeee ....11,413,000 EUR)| v | v | v 97,463 |....ccocoeenn (595,461) | ..... | ...... (423,362) 362,543 | covooverriinnenns | e | s 125,628 | ...oovvvvvenres 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 3.5USD (1.69
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 04/13/2016.... | 05/04/2026.... | ..coveernnvene ....10,000,000 EUR) 85,397 (521,739) | . | cevene (RY(URT YA Y [ B 317,658 | oo [ o [ eerei 110,075 | oo 100/QL......
Foreig
n
Pay Fixed SEK Receive Fixed USD Curren 3.34USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 09/08/2016.... | 10/26/2026.... | ...ovvvvenecne ....25,000,000 (2.52 SEK)| cvoonvvveeriereriines | e | e 103,252 | ...ccoovvunece 294,998 | ... | ... 519,167 | oo [ e 971,709 | oo [ e [ cereiina 288477 | ..o 100/QL......
Foreig
n
Pay Fixed SEK Receive Fixed USD Curren 3.34USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 09/08/2016.... | 10/26/2026.... | ..coovvvrrveene ....25,000,000 [PSYS1=14 | S IR U 103,252 | ...ovvvvrnne 294,998 | ... | ... 519,167 | coooverererveeens [ e 971,709 | oo [ everrverersneenns [ eeveennn 288477 | .o 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 3.22USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 10/05/2016.... | 10/27/2027.... | c.covvvereene ....25,166,250 (1.31 EUR) 229438 |......... (1,514,250) | ..... | ... (998,100) [ ..cvvvevvevariernes | o 805,500 | ..oouvevureveniens [ e [ ceriiina 316,554 | ..o 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 3.22USD
Cross Currency Swap Foreign Currency AFS Bond............ D1 cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 10/05/2016.... | 10/27/2027.... | ceveoovrvvverns [ e 8,388,750 (131 EUR)| oo [ e [ v 76,479 (504,750) | ..... (332,700) [ ..o [ o 268,500 | covvooenriernenns | e | s 105,518 | ..ovvvvs 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Royal Bank of 3.34USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Scotland RR3QWICWWIPCS8A4S074... | 10/13/2016.... | 01/11/2024.... | cooorveecriens | e 9,554,752 (1.32 EUR) 93,725 (724,711 | ccee | e (513,628) [ ..cvvouvercriines | o 753,938 | ..ooovecriineiis [ e [ e 76,053 | ..o 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 3.72USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 10/19/2016.... | 11/10/2031.... | c.voovervveenee ....14,760,000 (2.91 GBP) 29,579 | ..o (1,837,200) | ..... 1(2,023,932) [ .oovvverireriiens | e (193,200) [ ..vevoerererernes | cevrverirnerennnes | cevvenns 237,653 | ..ovvrienens 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 3.76 USD
Cross Currency Swap Foreign Currency AFS Bond... . ley Citibank NA......... E57ODZWZT7FF32TWEFAT6.. | 11/01/2016.... | 05/18/2027.... .| ---21,996,000 (3.02 GBP) 29,543 (2,899,800) | ..... 10:(2,959,025) | ..vooooveererrrrrs | o (289,800) | .... 266,799 .|100/QL......
Foreig
n
Pay Floating GBP Receive Fixed Curren | Bank of America 4.11USD
USD Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy NA B4TYDEB6GKMZO031MB27... | 11/01/2016.... | 12/31/2029.... | cevvoovvvererns [ o 9,522,848 (BPOOOBM) | ..oovvererverrrires | cvverreveeniirereinns | ceverenees 76,452 | ... (1,231,844) | ..... (1,010,089 [ .oovvveerireriiens | v (125,190) [ .veververerirrees | cevrverineriinens | e 138,896 | ...coovvvvrnee 100/QL......
Foreig
n
Pay Floating GBP Receive Fixed Curren | Bank of America 4.11USD
USD Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy NA BATYDEB6GKMZO031MB27.. | 11/01/2016.... | 12/31/2029.... | .ooevvvveerers | ceven 9,522,848 (BPOOOBM)| «.cvveevevrveerrecrnns | cevvvrrmrmevsrncrnnes | wevveeenes 76,452 |.......... (1,231,844) | ..... o(1,010,089) | .cvvvvvvrreeres [ e (125,190) | ..ooovvevrrerreenen [ e | cevveenne 138,896 | ...ccoovvvnnne 100/QL......
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

€9030

1 2 4 5 6 7 8 9 10 1 12 13 14 16 17 18 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Change in Value of Potential Reference | and at Year-
Description Income Generation or Replicated (a) or Central Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJ/A.CV. Hedged Items Exposure Entity end (b)
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 3.03USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 11/01/2016.... | 02/20/2025.... | ...coouvvveenee 7,330,200 (2.31 GBP)| oo | e | cevvivin 13,110 [ (968,400) | ..... | ...... (910,886) | ..ooovvvvvenrrienes [ o (96,600) 69,989 100/QL......
Foreig
n
Pay Floating EUR Receive Fixed Curren 4.32USD
USD Cross Currency Swap Foreign Currency AFS Bond............ cy BNP Paribas........ ROMUWSFPUBMPROBKSP83 | 11/18/2016.... | 12/31/2028.... | v.coevverrneene ....17,991,100 [(SLOLR0T01] 1] R IO 308,813 | ..coceennd (2,167,500) | ..... | ..o (426,691) [ vvevnrverrrerans | e 608,600 | ..ooovernrernrenns [ ereerrreeernneenns [ eereennn 246,511 | oo 100/QL......
Foreig
n
Pay Floating EUR Receive Fixed Curren 4.32USD
USD Cross Currency Swap Foreign Currency AFS Bond............ cy BNP Paribas........ ROMUWSFPUBMPROBKSP83 | 11/18/2016.... | 12/31/2028.... | c.covvverecne ...31,219,850 (EUROOBM)| ...oovvererierriins | eevieeriineniereninns 535,881 |........... (3,761,250) | ...cc | wovv (740,434) | ..o 201,056,100 | oo [ e [ s 427769 | ..o 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 3.7USD (2.12
Cross Currency Swap Foreign Currency AFS Bond............ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 03/01/2017.... | 08/05/2024.... | ..convvvrrvcene ...22,131,000 (€12 ORI DR 147,485 | ........... (2,764,800) 1(1,952,904) [ ..o | e (PSS 10]0) (RO ISR IS 194,871 | oo 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 3.95USD
Cross Currency Swap Foreign Currency AFS Bond............ cy PLC G5GSEF7VJP5I70UKS573..... | 06/07/2017.... | 08/27/2027.... | cevvovvvvenee ....13,515,600 (1.96 EUR)| ...cvvorivcrienns | e 125,400 |....ococeveee (714,000) | ..... | ...... (409,350) [ ..cvvooreeriines | o 429,600 | ..o | e | e 165,456 | .....cccooonne 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 3.95USD
Cross Currency Swap Foreign Currency AFS Bond............ cy PLC G5GSEF7VJP5I7TOUKS573..... | 06/07/2017.... | 06/27/2027.... | .oovvvvvernnnee ....13,515,600 (1.96 EUR)| ..ooovevvveerrrians [ i 125,400 |......coo..... (714,000) | ..... | ...... (409,350) [ ..ooovvveerrriraes [ e 429,600 | ...ocvvererrinns [ e | e 165,456 | ......ccooveneee 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 4.03USD
Cross Currency Swap Foreign Currency AFS Bond............ cy BNP Paribas........ ROMUWSFPUBMPROBKSP83 | 10/04/2017.... | 10/31/2027.... | c.covvvvevevne ....13,280,000 (2.96 GBP) 63,191 (551,000) | ..... | ...... (166,827) [ ...coovvvvrrrencns | oo (161,000) [ ..oooovercrieens | v | e 167,187 | oo 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 4.03USD
Cross Currency Swap Foreign Currency AFS Bond............ cy BNP Paribas........ ROMUWSFPUSMPROSK5P83 | 10/04/2017.... | 10/31/2027.... | c.voovvvvveenee ....29,216,000 (2.96 GBP)| ....covvverrrviiiens | e 139,021 |...ccccooes (1,212,200) | ..... | ... (367,018) [ .oooovvercriiens [ e (354,200) [ ...oovvveverrienen [ e | e 367,812 | .o 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 4.03USD
Cross Currency Swap Foreign Currency AFS Bond... . ley BNP Paribas....... ROMUWSFPUBMPROBKSP83 | 10/04/2017.... | 10/31/2027.... 6,640,000 (2.96 GBP)| .. (275,500) (83,413) [ v [ e (80,500) 83,594 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 3.67USD (1.4
Cross Currency Swap Foreign Currency AFS Bond............ cy PLC G5GSEF7VJP5I70UKS573..... | 10/18/2017.... | 10/30/2024.... | ccvvovnvvrnece ....17,664,000 [SLU733 | [ORTO IR 198,288 |.....ccocevee. (123,000) | ..... | voonee 519,677 | oo [ e 537,000 | oo [ evrrieerineniin [ e 161,338 | .o 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 3.67USD (1.4
Cross Currency Swap Foreign Currency AFS Bond............ cy PLC G5GSEF7VJP5I70UK5573..... | 10/18/2017.... | 10/30/2024.... | cevvoveveernnes ....17,664,000 [SLU/29 ] [T IR, 198,288 |.....ccooevens (123,000) | ... | wovneer 519,677 | oo | ceveens 537,000 | cooorverreernreens | eoreerneeernneen | eeveeee 161,338 | .o 100/QL......




Statement as of June 30, 2021 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

¥'9030

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange | Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJ/A.CV. Accretion Hedged Items Exposure Entity end (b)
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 3.89USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy PLC G5GSEF7VJP5I70UKS573..... | 10/18/2017.... | 10/30/2027.... | cevvovevvvrnecs ....29,440,000 (1.81 EUR)| oo [ e | e 301,542 | ..o (205,000) | ..... | .eouc 815,391 | oo [ e 895,000 | ..ooverrrirnniens [ ervireniienniin [ eeriinns 370,552 | ..coovrivrnens 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 3.9USD (2.69
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy BNP Paribas........ ROMUWSFPUBMPROBKSP83 | 10/27/2017.... | 11/15/2032.... | cecovverrneene ....47,131,200 GBP) 233,311 (2,660,400) | ..... | ...... (824,485) [ .ooooverreeee | e (YA T10]0) [ ISP IS 795,188 | ..oovveeeens 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 3.93USD (1.6
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 11/02/2017.... | 12/15/2024.... | cooovvveecriens | cevees 5,827,500 EUR)| .o [ e | e 66,129 | ....ccccveennd (101,500) | ..... | vooueee 118,460 | ..o [ o 179,000 | .ooouvecriienns | o [ e 54,222 | .o 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 3.93USD (1.6
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 11/02/2017.... | 12/15/2024.... | c.covvvvrrneene ....13,986,000 [SLU]29 ] [T ISR ISR 158,708 |...coovvereee (243,600) | ..... | .oone 284,305 | ..o | v 429,600 [ ..veonerererinns | cererrerernnrines | e 130,134 | oo 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 418 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 11/02/2017.... | 121152027 .... | cooovvvecriens | cevees 5,827,500 (2.03 EUR) 60,331 (101,500) | ..... | oo 111,164 | oo [ 179,000 | .oooovercriienns | e [ e 74,075 | .o 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 4.18USD
Cross Currency Swap Foreign Currency AFS Bond............ D1 cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 11/02/2017.... | 12115/2027.... | covoovnvvveenee ....18,648,000 (203 EUR)| c.ooovevveerrreiens [ o [ v 193,058 (324,800) | ..... 355,726 | .oovoooriiiienns | e 572,800 | covooorviernnenns | e | e 237,039 | ..o 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 4.23USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 01/25/2018.... | 03/[14/2032.... | c.oovvvvcviens | ceveee 7,140,000 (2.83 GBP)| -.coeurveurivecrien [ ceeriieriiecniienies [ v 51,679 | .o 224,500 |..... | ... 781,638 | oo [ e (80,500) [ .ovoveveiercrinns [ e [ e 116,845 | ... 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren 4.23USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 01/25/2018.... | 03/14/2032.... | c.eovvvvrneveene | ceveee 7,140,000 (2.83 GBP)| evvvvvvermcerreriens | ceerrerereineniienees [ vvrvenens 51,679 | oo 224,500 | ... | coeren. 781,638 | coooreverververens [ v (80,500) [ .ovuvererermerennn [ ceerrreerirnerien [ verei 116,845 | ....coovvvvnee 100/QL......
Foreig
n
Pay Fixed AUD Receive Fixed USD Curren 4.28 USD
Cross Currency Swap Foreign Currency AFS Bond... .|y Citibank NA......... E570DZWZT7FF32TWEFAT6.. | 06/27/2018.... | 10/01/2028.... .|.--20,638,800 (4.42 AUD) (22,739) (355,600) | ..... | ...... (276,896) | ...ooovvevcrienes | o 548,800 278,055 .[100/QL.....
Foreig
n
Pay Fixed AUD Receive Fixed USD Curren 4.36 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 06/27/2018.... | 10/01/2030.... | cveovvvvncrrens | ceveee 7,371,000 (4.58 AUD)| ...covorervercrrirenes | correreinenineniines | cevvien (11,246) | ..o (127,000) | ... | covvened (60,308) | vooovvevenrerereens [ e 196,000 | .oooorvereririenns [ corerrirverinenns [ e 112,152 | oo 100/QL......
Foreig
n
Pay Fixed AUD Receive Fixed USD Curren 4.36 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 06/27/2018.... | 10/01/2030.... | c.coveernneeene ....11,056,500 [CRE1.10]0) | USRS ISR IS (16,870) | cvvvuvvrnnne (190,500) | ... | ceverene (LR ) ) I 294,000 | cooorverrrerneeens | ereerneeesneen | eeeeeees 168,229 | ...coovvernnn 100/QL......
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

69030

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange | Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJ/A.CV. Accretion Hedged Items Exposure Entity end (b)
Foreig
n
Pay Fixed AUD Receive Fixed USD Curren 4.36 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 06/27/2018.... | 10/01/2030.... | cveovvvererrens | cevees 5,159,700 (4.58 AUD)| ...ccvorervercrrienes | covrereinerieesiines | cevvirenens (7,873) | cevvvverri (88,900) [ ..ooc | wrvvene (42,216) | oo [ e 137,200 | .voooveeriienns | e [ e 78,507 | oo 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Wells Fargo 4.27USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Securities LLC KB1H1DSPRFMYMCUFXT09. | 07/12/2018.... | 10/12/2028.... | ccveoreveernnes ....16,342,200 (721 =101 ] [T SO IS 199,192 [ .o (259,000) | ... | vornee 725,405 | ..o [ e 501,200 220,626 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Royal Bank of 4.24USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Scotland RR3QWICWWIPCS8A4S074... | 08/08/2018.... | 11/07/2028.... | c.covvvvecrrens | ceveee 7,720,200 (2.75 GBP)| .coevvverrrieeriin [ eeeriiereinenisenies [ i 48,589 | ...coocvuennd (578,400) | ..... | ...... (157,881) [ ooveoureenerirens | e (96,600) [ .ovovveevvererinns [ o [ ceriie 104,734 | .o 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Royal Bank of 4.24 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy Scotland RR3QWICWWIPCS8A4S074... | 08/08/2018.... | 11/07/2028.... | w.coevvereveene | ceveer 5,146,800 (2.75 GBP) 32,393 (385,600) | ..... | .c.e.. (105,121) [ covvevererrererrene | cevvrnnd (64,400) [ .oooverncrereren [ eevrerrerineeen [ eereiennd 69,822 | ...coovrer 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Royal Bank of 4.24USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Scotland RR3QWICWWIPCS8A4S074... | 08/08/2018.... | 11/07/2028.... | ..convvverevene ....25,734,000 (2.75 GBP)| voovrverrrieeriis [ cevvirereieesisenins [ e 161,963 |........... (1,928,000) | ..... (525,604) (322,000) [ ..vooovererieens | v | e 349,112 | s 100/QL......
Foreig
n
Pay Fixed AUD Receive Fixed USD Curren 4.54 USD
Cross Currency Swap Foreign Currency AFS Bond............ D1 cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 10/02/2018.... | 02/05/2039.... | c.veoovervveerns [ 7,196,000 (476 AUD)| ...cooovverenrrins [ e [ v (13,711) [ oo (302,000) | ..... | coverenned (L)) [ B 196,000 | ..ovvveveavreerns [ v [ e 151,003 | .oovvees 100/QL......
Foreig
n
Pay Fixed AUD Receive Fixed USD Curren 454 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 10/02/2018.... | 02/05/2039.... | c.cocvvvvecviens | ceveee 7,196,000 (4.76 AUD)| ...coooorrecrienis [ e | v (13,711) | oo (302,000) | ..... | cevverue (7,725) | oo [ e 196,000 | ...ooovvecriienns [ e [ s 151,003 | .o 100/QL......
Foreig
n
Pay Fixed AUD Receive Fixed USD Curren 4.54 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 10/02/2018.... | 02/05/2039.... | c.coeveevneveens | ceveee 7,196,000 (4.76 AUD)| ...ccvorerrercrrirenes | e | cevvien (13,711) | oo (302,000) | ..cc. | cerverne (U072 ) [ 196,000 | .ovoorverererrenne [ cerverrirnerinenns [ e 151,003 | .o 100/QL......
Foreig
n
Pay Fixed JPY Receive Fixed USD Curren 4.3USD (0.64
Cross Currency Swap Foreign Currency AFS Bond... .|y Citibank NA......... E57ODZWZT7FF32TWEFAT6.. | 10/11/2018.... | 11/19/2026.... B 9,095,281 JPY)| .. 166,181 O AN) || 974,662 | ..o [ e 699,802 105,597 .[100/QL.....
Foreig
n
Pay Fixed JPY Receive Fixed USD Curren 4.3USD (0.64
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 10/11/2018.... | 11119/2026.... | cveovvvvrerrens | cevens 8,904,720 JPY)| oo | e [ v 162,699 |...coovvvreened (95,371) | oo | veveene 954,242 | oo [ e 685,140 | .ooovverreivcrin [ vvrvieerinenii [ cevei 103,385 | ..cooverrir 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Barclays Bank 4.39USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy PLC G5GSEF7VJP5I70UK5573..... | 10/11/2018.... | 01/10/2029.... | cevvoveveernees ....15,852,000 (PRI 1212 O (U N 104,624 |............. (745,200) | ..... | e 120,119 | covvereeeees | e (193,200) | veveeeerrrernne | cevrreeernneernne | cevnenen 217,597 | oo 100/QL......
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange | Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJ/A.CV. Accretion Hedged Items Exposure Entity end (b)
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Barclays Bank 4.66 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy PLC G5GSEF7VJP5I70UKS573..... | 10/11/2018.... | 01/10/2034.... | ccvvovnvvvrnec ....10,568,000 (3.21 GBP)| evvevrverrviecriins [ eeerveereieniirenees [ cvvevinnens 70,084 |...covevnennd (496,800) | ..... | ..ooc 230,201 [ oo | e (128,800) [ ...vvvovvevnrernes | crvererirneriiees | e 187,114 | o 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Barclays Bank 4.26 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy PLC G5GSEF7VJP5I70UK5573..... | 10/11/2018.... | 01/10/2029.... | cevvovevvernns ....18,508,000 (V71212 SN IR RN 121,217 [ (855,400) | ... | voonee 144,484 (P27 10]0) (SRR ISP IS 254,055 | ..oovreeeenn 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Royal Bank of 418 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Scotland RR3QWICWWIPCS8A4S074... | 10/24/2018.... | 01/24/2029.... | c.covvvenecn. ....17,106,000 (181 EUR)| oo [ e | s 214,321 | .o (681,000) | ..... | ... 493,068 | ...oooereerrrines | e 537,000 235,407 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Royal Bank of 4.18 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy Scotland RR3QWICWWIPCS8A4S074... | 10/24/2018.... | 01/24/2029.... | c.oovvverevrene | ceveer 5,702,000 (I =1U139] [ ISR ISR 71,440 | .o (227,000) | ... | vornee 164,356 | .ooooveerererenes | e 179,000 | ovvoovererernnee | cervvrrrverernnnes [ e 78,469 | ..o 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Royal Bank of 417 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Canada ES7IP3U3RHIGC71XBU11..... 02/15/2019.... | 03/19/2031.... | cevvererveenee ....19,227,000 (2.79 GBP)| ooovvverreieeriin [ ceevireriisesinenies [ e 107,786 |........... (1,519,500 | ..... | ... (514,546) | ....oovcvvvrrrncns | e (241,500) [ ...oooorrirerinens | e | e 299,770 | .ocoverrneens 100/QL......
Foreig
n
Pay Fixed JPY Receive Fixed USD Curren | Morgan Stanley 2.85USD
Cross Currency Swap Foreign Currency AFS Bond............ D1 cy Capital Service  17331LVCZKQKX5T7XV54..... 11/07/2019.... [ 11/15/2029.... | cvvvernrivenee ....14,990,386 (042 JPY)| oo [ e | cevveeees 182473 | .o 254,989 |..... 21,083,305 | .. 21745 | [ | e 217,019 | 100/QL......
Foreig
n
Pay Fixed JPY Receive Fixed USD Curren | Morgan Stanley 2.85USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Capital Service 17331LVCZKQKX5T7XV54...... 11/07/2019.... | 11/15/2029.... | oevvrerrrerenne ....14,990,386 (0.42 JPY)| oo [ e | s 182,473 | .o 254,989 | ..... ..1,083,305 | ..o 20745 | | | e 217,019 | .o 100/QL......
Foreig
n
Pay Fixed JPY Receive Fixed USD Curren | Morgan Stanley 3.07USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Capital Service 17331LVCZKQKX5T7XV54..... 11/07/2019.... | 11/15/2034.... | covovvrvrrene. ....29,980,773 (0.56 JPY)| .vverrvererrirerens [ orereineninereinens | e 377,439 | ..o 509,978 |..... 2,466,527 | oo 2,283 491 | e | e | e 548,458 | ......cccceo.... 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 5.03USD
Cross Currency Swap Foreign Currency AFS Bond... .|y PLC G5GSEF7VJP5I7OUKS573..... | 11/27/2019.... | 12/04/2029.... .| .-.13,745,000 (2.87 EUR)| .. 133,590 ..(1,077,500) | ..... | oo (779,621) [ v | o 447,500 199,606 .[100/QL.....
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 5.03USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1......e cy PLC G5GSEF7VJPSITOUKS573..... | 11/27/2019.... | 12/04/2029.... | eoovvvvverns | ceve 8,247,000 (2.87 EUR) 80,154 (646,500) | ..... | ...... (467, 773) [ oeveeeevirerienes | v 268,500 | ..ooovernrirnrins [ e [ e 119,763 | oo 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 5.03USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy PLC G5GSEF7VJP5ITOUKB573..... | 11/27/2019.... | 12/04/2029.... | cvvvovveereees | e 5,498,000 (2.87 EUR) 53,436 (431,000) | ..... | .ove.e (311,848) | vveveverrrerians | e 179,000 | oveooevererernnee | cemreerneeennees | veeeens 79,842 | .o 100/QL......
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

2’9030

1 2 4 6 7 9 10 1 12 13 14 16 17 18 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Change in Value of Potential Reference | and at Year-
Description Income Generation or Replicated (a) or Central Clearinghouse Date Expiration Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJ/A.CV. Hedged Items Exposure Entity end (b)
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Royal Bank of 4.01USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Scotland RR3QWICWWIPCS8A4S074... | 12/10/2019.... | 12/19/2031.... ....14,951,250 (LA ={V139 ] RN O 140,446 |........... (1,057,050) | ..... | ...... (672,005) | ..o [ 483,300 | ..ooovvverneriins [ i | e 241,969 | ..coovverrennns 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Royal Bank of 4.01USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Scotland RR3QWICWWIPCS8A4S074... | 12/10/2019.... | 12/19/2031.... 7,198,750 [ A1 =LU]39 ] [OOSR SO IS 67,622 (508,950) (323,601) 232,700 | cooorvererernreens [ ereerneeenneen [ eevee 116,504 | .o 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Royal Bank of 4.01USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Scotland RR3QWICWWIPCS8A4S074... | 12/10/2019.... | 12/19/2031.... 1,107,500 (1.97 EUR)| oo [ e | oo 10,403 | ... (78,300) | .oooc | wovvne (49,785) 35,800 | ..o | i | e 17,924 | ..o 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Royal Bank of 4.01USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Scotland RR3QWICWWIPCS8A4S074... | 12/10/2019.... | 12/19/2031.... 4,430,000 [(RSZA 10139 [T ISR ISR 41614 | .o (313,200) | ..o | cevene (QECE I cie) | [ U 143,200 | ovooovererernnee | corvreernerinnnes [ e 71,695 | oo 100/QL......
Foreig
n
Pay Fixed AUD Receive Fixed USD Curren 3.19USD
Cross Currency Swap Foreign Currency AFS Bond............ cy BNP Paribas........ ROMUWSFPUBMPRO8BKSP83 | 02/12/2020.... | 06/16/2040.... ....17,535,180 (3.28 AUD)| ..ocvvereiernrierenes [ coreriinerieniiens | v (47,610) | ..ooouveee (1,959,620) +:(1,000,009) | oo [ e 509,600 381,922 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 2.76 USD
Cross Currency Swap Foreign Currency AFS Bond............ cy BNP Paribas........ ROMUWSFPUBMPROB8K5P83 | 10/01/2020.... | 10/29/2032.... ....15,260,700 (1A5 EUR)| cooooovvvcrviin [ e [ v 97,671 | .o (154,700) | ..... | ...... (609,641) [ ..o [ o 465,400 256,948 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 2.76 USD
Cross Currency Swap Foreign Currency AFS Bond............ cy BNP Paribas........ ROMUWSFPUBMPROBKSP83 | 10/01/2020.... | 10/29/2032.... ....20,543,250 (145 EUR)| oo [ e 131,480 |...ooocceee. (208,250) | ..... | -..... (Z{URCT(0) [ IO 626,500 | ..o [ e [ e 345,802 | ..o 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 2.76 USD
Cross Currency Swap Foreign Currency AFS Bond............ cy BNP Paribas........ ROMUWSFPUBMPROSK5P83 | 10/01/2020.... | 10/29/2032.... ....15,260,700 (145 EUR)| coooovevvecnvii [ e [ v 97,671 | .o (154,700) | ..... | ...... (609,641) [ ..o [ 465,400 256,948 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 29USD (1.24
Cross Currency Swap Foreign Currency AFS Bond... . ley BNP Paribas........ ROMUWSFPUBMPROBKSP83 | 02/12/2021.... | 07/23/2031.... .1.-.16,571,520 EUR) 326,060 |..... | .o 167,419 | oo | s 326,060 262,915 100/QL......
Foreig
n
Pay Fixed JPY Receive Fixed USD Curren 3.68 USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 05/02/2017.... | 05/11/2032.... 9,982,175 (0.5 JPY)] .voorrverrrircnies [ e 150,912 [ .o (97,926) 1,018,382 | s [ 767,357 | oo | vvrrieerineniin [ vervies 164,564 | ....ccoovvvnne 100/QL......
Foreig
n
Pay Fixed JPY Receive Fixed USD Curren 3.68 USD
Cross Currency Swap Foreign Currency AFS Bond............ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 05/02/2017.... | 05/11/2032.... 9,982,175 (0.5 JPY)| vverererreeereeens [ oeeermeeenerenienes 150,912 | .o (97,926) 1,018,382 | s | (Y CI-Y A IR RN IO 164,564 | ....coovvvvnne 100/QL......
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange | Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJ/A.CV. Accretion Hedged Items Exposure Entity end (b)
Foreig
n
Pay Fixed JPY Receive Fixed USD Curren 3.36 USD (0.3
Cross Currency Swap Foreign Currency AFS Bond .|y Citibank NA.......... E57TODZWZ7FF32TWEFAT6.. | 05/02/2017.... | 05/11/2027.... 4,991,087 JPY)|. 76,190 .(48,963) | .... 400,275 60,440 100/QL......
Foreig
n
Pay Fixed JPY Receive Fixed USD Curren 3.36 USD (0.3
Cross Currency Swap Foreign Currency AFS Bond .|y Citibank NA.......... E57TODZWZ7FF32TWEFATS.. | 05/02/2017.... | 05/11/2027.... 4,991,087 JPY)|. ....76,190 .(48,963) | .... 400,275 60,440 100/QL......
Foreig
n
Pay Fixed JPY Receive Fixed USD Curren 3.36 USD (0.3
Cross Currency Swap Foreign Currency AFS Bond . |ey Citibank NA......... E57ODZWZ7FF32TWEFAT6.. | 05/02/2017.... | 05/11/2027.... | .. 4,991,087 JPY)|. ....76,190 .(48,963) | .... 400,275 383,678 60,440 100/QL......
Foreig
n
Pay Fixed JPY Receive Fixed USD Curren 3.36 USD (0.3
Cross Currency Swap Foreign Currency AFS Bond Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 05/02/2017.... | 05/11/2027... | .. 4,991,087 JPY)|. ....76,190 .(48,963) | .... 60,440 100/QL......
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange 0 0 |...11,592,765 ..38,392,397 ..27,310,145 ....18,331,765 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 ]...11,592,765 ..38,392,397 ..27,310,145 ....18,331,765 XXX XXX
Swaps - Hedging Other - Interest Rate
Pay Fixed USD Receive Floating Interes LIBORO3M
USD Interest Rate Swap Bond Portfolio Hedge.............cccooeeee D-1........ tRate | Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | 09/21/2006.... | 03/01/2022.... | coveevevvveenns | e 6,750,000 (CIVSI0) ] [ (172,812) | ... (231,593) ] ....... 171,318 27,594 04
1119999999. Total-Swaps-Hedging Other-Interest Rate 0 0 (172,812) | ... (231,593) | ....... 171,318 0 0 0 27,594 XXX XXX
1169999999. Total-Swaps-Hedging Other. 0 0 [.... (172,812) (231,593) ] ....... 171,318 0 0 0 27,594 XXX XXX
Total - Swaps
1359999999. Total-Swaps-Interest Rate 0 0 ... (172,812) [ ..o (231,593) [XXX......(231,593) | ....... 171,318 0 0 0 27,594 XXX XXX
1379999999. Total-Swaps-Foreign Exchange 0 0 ]...11,592,765 ..(12,284,026) [XXX] ..38,392,397 | ...cccruvrrnnnn 0 |..27,310,145 ....18,331,765 XXX XXX
1409999999. Total-Swaps 0 0 ]...11,419,953 ..(12,515,620) [XXX| ..38,160,804 | ....... 171,318 |..27,310,145 ....18,359,359 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0]...11,592,765 |... ..38,392,397 | ..o 01.27,310,145 | ... (V)] 0 |...18,331,765 XXX XXX
1709999999. Total-Hedging Other. 0 0 . (172,812) | ... (231,593) | ....... 171,318 0 0 0 27,594 XXX XXX
1759999999. TOTAL 0 0]...11,419,953 | ......... (12,515,620) [XXX] ..38,160,804 | ....... 171,318 |..27,310,145 | .................. (V)] 0 |....18,359,359 XXX XXX
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69030

Code

Description of Hedged Risk(s)

REBALANCES PORTFOLIO DURATION

MANAGES CASH FLOW RISK

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF AN ASSET

HEDGES THE INTEREST RATE RISK OF A LIABILITY

HEDGES THE CREDIT RISK OF AN ASSET

REPLICATION OF AN INDEX

HEDGES THE CURRENCY RISK OF AN ASSET

© |o || (o~ w |

HEDGES THE CURRENCY RISK OF A LIABILITY

Code

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

QL

Qualitative Approach for Assessing Hedge Effectiveness
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Statement as of June 30, 2021 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 3 4 5 6 7 8 9 10 1 12 13 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 ltem(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
Long Futures
Hedging Effective - E Variable Annuity Under SSAP No. 108
S&P 500 E-Mini Index Future VAGLB: Equity Indexed Equity /
ESUT..oo | 39 | 8,207,910 | Sep 2021 Annuity N/A......... Index | 09/30/2021. | CME............... SNZ20JLFK8MNNCLQOF{ 06/10/2021. | ....... 4,209.1848 4,288.6000 | ........ 13457 | | 154,860 | .o | e 154,860 | .o | e | e 432,695 | ..o 01 [ o 50
1519999999. Total-Long Futures-Hedging Effective-Excluding Variable ANNUIIES UNAEI SSAP NO. 108...... .. iuuiiuiiuiisitiier ettt smssmes | ehtesess s ees st ee 1 es 88814888488 E 488888 bbbt | bnnins 13457 | covevvee 0 | s 154,860 | ................. 0 ... 154,860 | ................. ([ [ 0] ... 432,695 XXX XXX
1579999999,  TOtAI-LONG FUIUES. ... ..ttt esses kst s s E s E 0 £ SR8 EE e E e R f e E e eefeeE e £ eEfeeEoEE e e EeEE e f o0 R f o0 E R E RS E 810 E Rttt enens | snerenes 13457 | covinl0 | 154,860 | .o 0] . 154,860 | .o (U I 0] . 432,695 XXX XXX
Short Futures
Hedging Other
S&P 500 E-Mini Index Future Equity /
ESUT..cc. | v 1,475,336,146 | Sep 2021 VAGLB: Market Risk Hedge.... | N/A......... Index | 09/30/2021. | CME................ SNZ20JLFK8MNNCLQOF{ 06/17/2021. | ....... 4,208.0324 4,288.6000 | ..(2,369,498) | ....uvvrerrerinns [ v | e [ e (28,247,014) | (28,247,014) [ ..77,796,324 | ................ 01 | e 50
S&P 400 E-Mini Index Future Equity /
FAUT....... | oo ..478,202,422 |Sep 2021 VAGLB: Market Risk Hedge.... | N/A......... Index | 09/17/2021. | CME............... SNZ20JLFK8MNNCLQOF{ 06/19/2021. | ....... 2,713.9752 2,692.4000 (A79,778) | .vovvervievins [ e e | e ....3,801,542 |....3,801,542 |..19,548,934 | ................ 01 | v 100
MSCI EAFE Mini Index Future Equity /
MFSUT.... | conl ..790,538,236 | Sep 2021 VAGLB: Market Risk Hedge.... | N/A......... Index | 09/17/2021. |NYF.......ccoevvveee 5493004R83R1LVX2IL36.. | 06/20/2021. | ....... 2,347.9009 2,304.1000 |....6,232,787 [ ...cvvvvrvervrins [ vrrvrinnireiinins [ v [ L14,T47766 | ..14,747,766 |..74,711,986 | ............... 01 | oo 50
Russell 2000 Index Mini Future Equity /
RTYUT.... | oo ..140,259,130 | Sep 2021 VAGLB: Market Risk Hedge.... [ N/A......... Index | 09/17/2021. SNZ20JLFK8MNNCLQOF{ 06/19/2021. | ....... 2,314.5071 2,307.8000 (219,448) | ...ooovvvevivnns | [ | s | s 406,450 | ...... 406,450 |..13,446,826 |................ 01 [ o 50
16029999999. Total-Short Futures-Hedging Other.........coovvvnioniniininne ....3,164,064 ..(9,291,256) | ..(9,291,256) | 185,504,069 XXX XXX
1649999999. Total-Short Futures ..3,164,064 | ..oiiiin0 ] 0 ] s [ [P 0 | ..(9,291,256) | ..(9,291,256) | 185,504,069 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity GUArantees UNAET SSAP NO. 108.........cuuiuiuieiiiisiisiisissseersesssssessssssssssssesssss | asesessessssssesssssssssasssessessasssessassasssessasssessasssessessasssessessasssessossssssassasssessassssssessassssssasssssansenssessonsensiens | soseis 13,457 | oo 0 | e 154,860 | ..o 0. 154,860 | ..coocovvennnnd (U [ 432,695 XXX XXX
1709999999, TOtal-HEAGING OFNET. ... .ttt bt e s E £ E bbb n e frehbenb e ent bbb 3,164,064 | o0 | i (N [P (U [P 0 | ..(9,291,256) | ..(9,291,256) | 185,504,069 XXX XXX
1759999999, TOTAL......vovvuiriveeireirerisieeseseseieesesesesssss e essasssessessssssesessse | aetsesssssasssessassasesessees s s as s e s ees e b s e s s b s et b et st s et en e sbenins | ebiessaeses et en st LG3ATT521 |0 154,860 | ................ 0] ... 154,860 | ..(9,291,256) | ..(9,291,256) | 185,936,764 XXX XXX
Beginning | Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Bank of America - Life ....1,953,117 |....1,953,117
TOEAI NEE CASN DEPOSIES. .. vorrtrersreseesersseeseesese s seesers s ers s st ee st e 80 e e 8 0881084881408 48408404080kt e08eeE  44eLE1eEseEEoeEeE1oeE e o0t o8 eE 8oL E o8 eEE 48810808 £ 4080840880840 E 408400014088 E 80 E 084004080840 E o0k 00 et ne 4HEeEeEE oL LR oL LRt et AL E LR LRt ....1,953117 [...1,953,117

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
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Statement as of June 30, 2021 of the NATIONWIDE LlFE |NSURANCE 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.. | XXX | XXX I XXX 1,953,117 | 1,953,117 |. .6,246,244 | . 3,068,723)‘ . 6,246,244 | ... ...185,936,764 | . 185,936,764
NAIC 1 Desig
Bank of America NA..... BATYDEB6GKMZO031MB27 Y. 17,497,807 10,501,879 (2,463,687) 0 17,579,514 | ..... (2,020,139) 971,218 0
Barclays Bank PLC..........ccocevminiiiiceieiessienesineins G5GSEF7VJP5I70UK5573... | Y. | Yo I 2,857,344 (6,131,400) 0 6,914,535 | ...ccovvvienne (2,377,941) 0 [ 2,297,821 | oo 0
BNP Paribas..........ccoovvvrerviirrennis ROMUWSFPUBMPROB8KS5P8Y Y................ Y et | e | e | s 326,060 | ........cc.... (19,203,120) 0 167,419 | oo (11,191,224) | oo (0[N IO 4362177 | v 0
Citibank NA E570DZWZTFF32TWEFAT6 | Y. Yoo | e 2,837,000 9,044,896 (20,822,996) 0 18,304,489 | .....ccco.. (14,560,628) | ....ovvvrrrrans 906,861 | ....ovvrernnnd 6,154,876 | ...ooovevrerecens 0
Credit Suisse Intl.. E58DKGMJYYYJLN8C3868. | Y......ccooucee | (TR PR (231,593) (U TSRO IO (231,593) | ovovvre 0 ...27,594 0
JPMorgan Chase Bank NA..........cooiiiiiiieiee s TH6GLXDRUGQFUS57RNEI7| Y......ccovvenee. | FOTNINN 11,701,000 10,489,400 (1,451,997) 0 10,487,441 | covvvranee. (1,320,255) [ ...ooovvnvecrreirerierieinas 0 865,592 0
Morgan Stanley Capital Service............cccoevvivvinrirerierniins 17331LVCZKQKX5T7XV54... 3,706,756 0 7,843,709 | ..o | e 277,709 | oo 1,263,265 | ....oooeviiernnd 0
Royal Bank of Canada.......... ES7IP3U3RHIGC71XBU11... | Y. I (1,519,500) (U TR IO (514,546) | .cvovvvererrircerin 0 299,770 0
Royal Bank 0f SCOMIANG.........c.cciiiiiicesr e RR3QWICWWIPCS8A4S074 [ Y................ | (TR PR (6,482,211) 0 657,425 | ...ccovvvernn (2,546,655) | .....ccooevereireririna (0[N IO 1,361,688 | ... 0
Wells Fargo Securities LLC KB1H1DSPRFMYMCUFXTO09| Y Y. 680,000 (259,000) 0 725,405 B 45,405 220,626 0
UBSAG....oocniiniis BFM8T61CT2L1QCEMIKS0.. | Y.ooivvcrinens | RTTRINTY [FR 1,874,000 0 . o e 0 0
0299999999, TOtAl NAIC 1 DESIGNAHON. ... cvetttterstt ettt bbbt | ensnssnesenensd 46,995,807 0 36,926,335 | ..o (58,565,505) 0 62,679,935 | ..o (34,762,980) | ...ovvrvvniinn 1,229,975 | oo 17,824,627 | ..o 0
NAIC 2 Desi
Deutsche Bank AG.........ciiiiininieirissisesssis s snssneenes TLTWFZYICNSX8D621K86.. | Y...oovvrrenees | TR [P 10,068,000 9,123,550 0 10,243,848 | ..o | e 175,848 534,733 0
0399999999. Total NAIC 2 DESIGNALON. ... ..cveiiieeiiiiie ettt enines | cnsenssnssnees 10,068,000 0 9,123,550 0 0 10,243,848 | .o [ I 175,848 534,733 0
0999999999. Gross Totals. .57,063,807 0 48,003,002 | ...cooverenn (58,565,505) | ..oovverererinee 1,953,117 | oo 79,170,027 | ..ovovvnens (37,831,702) | ..ovvvvnne 7,652,067 204,296,123 185,936,764
1. OffSet PET SSAP NO. B4......o.ieieieiiiieriisisiesi st snses .
2. Net after right Of OffSEE PEI SSAP IND. B4.......... ittt ettt ettt sttt stssseeseeeesetesses | ee8etsessesessee et eesees et seeseseeseE et eeEeEseE e eeseEseE et 428 oL s e e A eeEee s e et en b e b e b et ensen et sesanten et antans 48,003,002 | .............. (58,565,505)
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Statement as of June 30, 2021 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 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
Bank of America Corp - CME/NYF/CBT........ccooceunvvinernnns SNZ20JLFKBMNNCLQOF39.. | SECUtY........cvvurerrerrererserisnerserenenes 3128MJ  2Z 2 | FHLMC Giant Pool #G08791 17,681,935 | .oovvvvrernn 16,924,658 | ..o, 17,151,642 | 12/15/2047.
Bank of America Corp - CME/NYF/CBT.. ... SNZ20JLFK8BMNNCLQOF39.. | Security.... 3128MJ  3M 0 | FHLMC Gold Pool #G08803. 17,391,277 ...16,700,923 | 03/15/2048.
Bank of America Corp - CME/NYF/CBT.. ... SNZ20JLFK8MNNCLQOF39.. | Security.... 3133KG U2 2 | FHLMC POl #RAT50T.......oovuvirrirrireinseieeriesiesiseeseesssnans 21,722,932 ...21,097,155 | 10/25/2049.
Bank of America Corp - CME/NYF/CBT..........cooccnvviniienne SNZ20JLFK8MNNCLQOF39.. | SECUTity........coovverrirriiriiriiniiiciirs 3138WF  LC 8 | FNMA POOI HASST22........coviiiiiiiiiie bbb 22,782,471 | ooiiee21,359,321 | i 22,035,599 |09/01/2045.
Bank of America Corp - CME/NYF/CBT.. ... SNZ20JLFK8MNNCLQOF39.. | Security.... 3140J7 XW 0 | FNMA Pool #BM3392 14,209,148 ...13,532,622 | 01/25/2048.
Bank of America Corp - CME/NYF/CBT.. ... SNZ20JLFK8MNNCLQOF39.. | Security.... 3140QC  KE 5 | FNMA POOIHCAATO2. ..ottt snsssinns | aessassisssssnes 29,325,996 ...28,416,910 | 12/25/2049.
Bank of America Corp - CME/NYF/CBT........ccooceuivunerenns SNZ20JLFKBMNNCLQOF39.. | SECUtY........cvvurerrerrererrerreerierinenes 377373 AH 8 | GlaxosmithKling Cap INC NE........coucvimririirieiiiierierieeeseeisesse et sssssssssssnnes | ensssessssssnns 27,768,000 | .................25,000,000 | ...oovvvvruvnes 26,743,688 | 06/01/2029.
Bank of America Corp - CME/NYF/CBT.. ... SNZ20JLFK8MNNCLQOF39.. | Security.... 459200 HP 9 |International Bus Machs Corp Sr Nt 6,371,298 | ...................6,000,000 | ........ccco...c. 6,021,017 | 08/01/2023.
Bank of America Corp - CME/NYF/CBT.. ... SNZ20JLFK8MNNCLQOF39.. | Security.... 459200 HU 8 |International Bus Machs Corp Sr Nt 5,386,855 | ........... 5,000,000 ....5,042,150 |02/12/2024.
Bank of America Corp - CME/NYF/CBT.........ccccoevvvvrniernns SNZ20JLFK8MNNCLQOF39.. | Security 459200 JZ 5 |International Bus Machs Corp Sr Nt 10,450,580 | ..ocooovrvrernee 9,500,000 | ...ccoovvrrrrnee. 9,914,058 | 05/15/2026.
Bank of America Corp - CME/NYF/CBT.. ... SNZ20JLFK8MNNCLQOF39.. | Security.... 478160 CE 2 |Johnson & Johnson Sr Nt 5,464,365 .5,000,000 .5,005,859 | 03/03/2027.
Bank of America Corp - CME/NYF/CBT.. ... SNZ20JLFK8MNNCLQOF39.. | Security.... 89153V AL 3 | Total Capital Intl SA Nt 5,428,790 .5,000,000 .5,037,528 | 04/10/2024.
Bank of America Corp - OTC......c..couvevirrerneenerinrienienes BATYDEBBGKMZO03TMB27.. | CaSh.......couieeriiriirrircesseisssriesiesisesessssssssess s ssssssssssesssessssenns Cash 1,953,117 [ oo 1,953,117 |,
BNP Paribas - OTC .... ROMUWSFPU8MPRO8K5P83 | Cash Cash 11,090,000 .11,090,000
Credit Suisse Intl - OTC ... E58DKGMJYYYJLN8C3868... | Cash Cash 347,000 347,000
Royal Bank of Canada - OTC..........cccccumuverimrirniineiiniins ES7IP3U3RHIGC71XBU11..... SNttt Cash 560,000 | ..oureurereirenineirnrienenns | e 560,000 | ...coorerrnnns
Royal Bank of Scotland - OTC.......c.cociminiinniniininiininns RR3QWICWWIPCS8A4S074.. | Cash Cash . 1,640,000 [ ..o ...1,640,000 | ..o
0199999999, TOAIS. ...-11reuereseeesseesseesserssers e ees e sees s eeE 4 £E8 4888488408 4£E14EE8 44884288 1£EE  44EE84EEE L8 4EEE1EEE4oEE LR R HEEE LA 4EE8 LR HLEf4EEE L8 4EE84EEE LR 4EEE L8 4LE4EEE4EEE 4R 4EEEHoLE L8 4EEE 4R HEEEHEEE LA 4R 8 eeEEeeEe  £feEEeLE LR R oL L eLE AR HeEE LR R LR oL LA SRR LR L AR RS E Rttt | senbeneseenas 199,573,764 | ..oovvneenns 172,572,188 | .oovvvvienns 192,289,267 XXX
Collateral Pledged to Reporting Entity
Barclays Bank PLC - OTC.......ccocorrvmrerneerneiseierierienes G5GSEFT7VJP5I70UK5573..... | Cash Cash 4,840,000 XXX
Citibank NA - OTC..... E570DZWZT7FF32TWEFATS.. | Cash Cash 2,837,000 XXX
Deutsche Bank AG - OTC......c.couemrrrerineirerserissinensenns 7LTWFZYICNSX8D621K86.... | Cash Cash 10,088,000 | .oouvermernrinrererienieens XXX
JPMorgan Chase & Co - OTC ... TH6GLXDRUGQFU57RNEY7. | Cash Cash 11,701,000 XXX
Morgan Stanley Capital Service - OTC . 17331LVCZKQKX5T7XV54...... Cash Cash 7,566,000 XXX
UBSAG-OTC........ BFM8T61CT2L1QCEMIKS0.... | Cash Cash 1,874,000 XXX
Wells Fargo - OTC... KB1H1DSPRFMYMCUFXT09. | Cash Cash 680,000 . XXX .
Bank of America - OTC SeCUrity........cccovvverrverereririreirnns BATYDEB6GKMZ0031MB27.. | Security 912796 AL 0 | U STIEASUMNY Bill.ci.ovvueveivirciiiicieii et 704,000 | oo 704,000 XXX 09/09/2021.
Bank of America - OTC Security.. . BATYDEB6GKMZO031MB27.. | Security.... 912828 6Z 8 |US Treasury Nt 563,914 543,000 XXX 06/30/2024.
Bank of America - OTC Security.. BATYDEB6GKMZO0031MB27.. | Security 912828 H8 6 |U S Treasury Nt 948,940 XXX 01/31/2022. | .
Bank of America - OTC Security.. .... BATYDEBBGKMZO031MB27.. | Security.... 912828 K7 4 |U S Treasury Nt 1,470,125 XXX 08/15/2025.
Bank of America - OTC Security.. . BATYDEB6GKMZO031MB27.. | Security.... 912828 L5 7 |U S Treasury Nt 3,190,926 .3,128,000 XXX 09/30/2022.
Bank of America - OTC Security.. B4TYDEB6GKMZO0031MB27.. | Security 912828 N3 0 | U S Treasury Nt 733,722 ....7113,000 XXX 12/31/2022. |.
Bank of America - OTC Security.. .. BATYDEB6GKMZO031MB27.. | Security.... 912828 P38 | U S Treasury Nt 382,136 373,000 XXX 01/31/2023.
Bank of America - OTC Security.. . BATYDEBBGKMZO031MB27.. | Security.... 912828 Q2 9 |U S Treasury Nt 523,829 512,400 XXX 03/31/2023.
Bank of America - OTC Security.. B4TYDEB6GKMZ0031MB27.. | Security 912828 V8 0 |U S Treasury Nt 553,072 ....527,500 XXX 01/31/2024. | .
Bank of America - OTC Security.. .... BATYDEBBGKMZO031MB27.. | Security.... 912828 W4 8 | U S Treasury Nt 626,727 599,000 XXX 02/29/2024.
Bank of America - OTC Security.. . BATYDEB6GKMZO0031MB27.. | Security.... 912828 W7 1 |U S Treasury Nt 3,670,617 3,506,000 XXX 03/31/2024.
Bank of America - OTC Security.. B4TYDEB6GKMZO031MB27.. | Security 912828 X7 0 |U S Treasury Nt 2,009,378 .1,924,000 XXX 04/30/2024. | .
Bank of America - OTC Security.. .... BATYDEB6GKMZO031MB27.. | Security.... 912828 XT 2 |U S Treasury Nt 1,672,062 1,600,000 XXX 05/31/2024.
Bank of America - OTC SeCuUrity........ociieiiennirinsincniinens B4TYDEB6GKMZO031MB27.. | SECUMtY......covverreeriririrersssriserieninnes 91282C AB 7 |U S Treasury Nt. 448,360 ....457,000 XXX 07/31/2025.
0299999999, TOAIS..........vvuriieiiiiiiiiiiiiieii sk bs ke b eSSk E bR RS bbb Ee bR Lheeed e b e L bR E s 57,063,807 6,924,900 XXX XXX
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Statement as of June 30, 2021 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of the Current Statement Date

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged 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 Offset to| 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 as of June 30, 2021 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned as of Current Quarter

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

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

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

04012M AP 4 | Argent Securities Inc RMBS Ser 2006-M1 C......... e | BB M | s 401,783 07/25/2036.......

362334 BQ 6 | GSAA Home Equity Tr RMBS Ser 2006-3 Cl A........coeviiiriirieieiinieesiseiseieies et sssseessnes . [1.DFM.. . 3,892 03/25/2036.......

36829 AA 9 | GE Capital Commercial Mortgage RMBS Ser.........cciiiiiiiiiniiiiiiiiiiisissiissiisensesssssssssissssssssessssensssesnes | sessssenssnees TDFM.iiins [ 107,753 08/25/2036.......
3399999.  Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtIES. ..........vvrerrirerreeieseieinrissi s .513,428 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated)...........cuiiiniiiniiiniiiiiiisisss s .513,428 XXX
Totals
6499999. Total - Residential Mortgage-Backed SECUMHIES. ........cvviiiriiriniiiiieissse e 1513428 | .o 704,036 XXX
7099999.  Subtotal - BONMS. ...ttt 513428 | 704,036 XXX
Cash Equival ( le E Part 2 Type)

000000 00 0 | Overnight Repos SEC LENDING ONLY.......iiiiiiiuimiirniesieerssrsssessnsssssensssssenssssssesenssssssnsenssssssssssssensensssssenssnssse | sosenssersessae TA i | s 154,858,856 | .....cccovuuce 154,858,856 |07/01/2021.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE).......covvrirriniriisranisrsnines 154,858,856 154,858,856 XXX
9999999, TOMAIS. ... veuierieieieieii e 155,372,284 155,562,892 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....54,285,090  Book/Adjusted Carrying Value $.....54,307,084
2. Average balance for the year:  Fair Value $.....130,341,389  Book/Adjusted Carrying Value $.....130,513,027
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE11




Statement as of June 30, 2021 of the NATIONWIDE LIFE 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

QE12




Statement as of June 30, 2021 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOUNT OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
Bank of America Charlotte, NC........coovereereierierineereeiseiseises | oneessessssinnees | seeessssnessens | cesssnensenes 787,710 | oo 1,363,656 | ...oovvvenee 783,600 | XXX
Bank of New York Mellon...........ccccccvvveverirnnee. NEW YOrK, NY ....oovoveieiiieceeiceeeeeeieeveeveeeens | eveveveieeeeens | evvesnessssneens | ceveeeeens 8,829,449 | ......... 12,652,435 | ......... 15,216,101 | XXX
JP Morgan Chase............ccoc...u.... INEW YOTK, NY coocoiieciieeieeieeiesisssiesiesinneens | eoneesesssnsssnens | eeesssssnensens | sesssessessssesssssnssss | semessnessessssesssnssonns | svnes (105,499,414) | ........ (93,226,240) | ........ (84,450,348) | XXX
PNC Pittsburgh, PA... 1,207,584 ,219,905 ,231,951 | XXX
Wachovia Charlotte, NC ..1,304,109 ..1,830,623 ..1,444,355 | XXX
The Federal Home Loan Bank of Cincinnati....... Cincinnati, OH..........coovveieieieieeceieeesseiies | ceevesseissisnes | ereevesssssnens | ceresieseneens 297,849 252,000 182,159 | XXX
0199998. Deposits in.....5 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DEpOSIOMIES.........cviverirerersrsrerersrinieas XXX XXX s 244,373 211,851 262,845 | XXX
0199999. Total Open Depositories XXX XXX [ 0 | . (92,828,340) | ........ (75,695,770) | ........ (65,329,337) | XXX
0399999. Total Cash on Deposit et XXX XXX 0. 0] (92,828,340) | ........ (75,695,770) | ........ (65,329,337) | XXX
0599999. Total Cash XXX XXX 0. 0| . (92,828,340) | ........ (75,695,770) | ........ (65,329,337) | XXX

QE13
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Statement as of June 30, 2021 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|
Exempt Money Market Mutual Funds as Identified by the SVO
38141W 32 3 | Goldman Sachs Fin Sq Treas Oblig Fd..........ccoeurrimiiveriieriiriisicsrseienss 06/30/2021....... 0.006 | .ooooooevvvviennnn | 18,815,204 54 236
825252 40 6 | S/T Investment Co Treasury Trust (AIM) 06/30/2021....... 0.010 ,980,337 47 6
8599999. Total - Exempt Money Market Mutual Funds @s 1dentified DY the SVO..............iiiiiiii b0 o880 Lo s | 23,795,541 101 242
Qualified Cash Pools Under SSAP No. 2R
Nationwide Cash Management Co.............ccccccccccvrrcrsccies 06/30/2021....... 0.038 |..... YR RN 2 P [ 9,704
8799999. Total - Qualified Cash Pools Under SSAP NO. 2R..........cccoovivrimeieineirersiscieeieenes 941,174,837 0 9,704
9999999. Total - Cash Equivalents 964,970,378 101 9,946
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