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Statement for September 30, 2021 of the

ASSETS

NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1 BONAS. oot | seresseennia 5,337,006,235 | ....overririreieieireininneinne | v 5,337,006,235 | ............. 4,671,344,303
2. Stocks:
2.1 PrEfErred SIOCKS. .. ...ttt sttt nsessenans | srenssssesseneas 15,362,335 | ..o | v 15,362,335 | oo 9,216,547
2.2 COMMON SOCKS. .. ..eeurerrerrereeesersssesesessssssesssesssssesssssssssessessansssssessessssssessessssssessessanssns | ssssssessessnes 416,639,306 | .....ocvvveeneen. 28,858,127 | .o 387,781,179 | e 340,717,151
3. Mortgage loans on real estate:
31 FIISEENS e | ceeeiennennees 517,689,028 |.....ooovevieereeereinens | v 517,689,028 | .......ccc.een. 559,396,741
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash($....1,064,683), cash equivalents ($.....145,817,357)
and short-term investments (§.......... 0) ettt enens | ererenrenienas 146,882,040 | ...coovevererereeereeeeeeeeees | e 146,882,040 | ................ 292,289,535
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
7o DEIIVALIVES. ....oooocveeevereeiceserisseee sttt sttt sensnnes | sesssseniesstinees 1,446,000 | ..ooooveenceicrerninecenenns | e 1,446,000 | ..ooovovvrernns 1,250,000
8. Other iNVESIEA @SSELS..........cvuuiiciiciiiiiri b | eesinesieniens 933,451,192 | ..o | e 933,451,192 | c.ovvvrinne 787,295,071
9. RECEIVADIES Or SECUMTIES. .......vvuveeiieiiiiiiitiiiriisrer bbb | stsesbaessess bbbt ensinsias | sebsrsssnsssnsisesisensssnsnnssnnse | siresiessinsssnesinesssesseneaa 0 [
10.  Securities lending reinvested collateral @SSEtS..........ccuvieiiiiirieieeieeee e | crresesisiesienns 21,509,774 | oo | e 21,509,774 | coovreee. 3,122,612
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [ PN 12,739
12.  Subtotals, cash and invested assets (LINES 110 11)......c..rurrrrenerememineiinerneseieeriseeses | veeeeenees 7,389,985,910 | ...ovvvvrnenne. 28,858,127 | ..cvvvvennes 7,361,127,783 | ............. 6,664,644,699
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccccoeevees | ceverrirennnn. 550,557,790 | .cocovvrrrernes 11,813,899 | .o 538,743,891 | ..ccovvrinne 545,547,931
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........cocoeveveeeeiies | covvverrrinnnns 889,826,795 | ...ccovererennne 1,116,899 | ...coovvenn 888,709,896 | ......ccoovunee 854,330,685
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cccovcuevereeeeieeteeceeeeeeesssessetesssesssesasseseees | ceevesssesessnans 43,743,830 [ .oooeveeeeeeeeeeeeeeeereeeen | v 43,743,830 | ..oooveereene 51,650,718
16.2 Funds held by or deposited with reinsured COMPANIES.............ccevrvererereresiereeieieens | eveieereeenns 13,409,994 | ..o | e 13,409,994 | ..o 4,677,918
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccoceeevvcees | covvieiveirinennns 1,041,229 | .o | e 1,041,229 | oo 1,646,927
18.2 Net deferred taX @SSEL...........rwririirerieries st esssssnsns | cessseesssnesens 266,371,544 | oo 85,345,644 | ......coocoo.n. 181,025,900 | ....occvvvneenn 215,574,875
19.  Guaranty funds receivable or 0N AEPOSIL............ccuiveieiieeiiiieieee e | eerenesssensenans 4,787,880 [ .o | e 4,787,880 | ..covvererne 1,649,727
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s (0 I 6,285
23. Receivables from parent, subsidiaries and affiliates............ccccouereverieiieceisieeeseieees | e 11,705,916 | .ovvvceecreeeeeiees | v 11,705,916 | .coocvcrve 13,540,425
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSetS..........covivieieiiieeieceeeeseseenes | ererisiesiennns 70,733,154 | oo, 2,386,540 | .cooovverernan 68,346,614 | ..cccovvriea 67,925,921
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........vururerienrereisiiesineieesssseeeesssessssesssessssssssssssessssesns | seesssessenns 9,280,783,301 | ..ovvvvvrenee 129,699,109 | .....coeevn 9,151,084,192 | ............. 8,459,087,236
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......ruuiererereireeireiseissseeeseeseseessse st sssssessssesesssssssssessesssssssessenssnssns
DETAILS O
1101. Other investment reCEIVADIES.........c..cviririii s
1102, oottt
1103, ettt | ieeb ettt ntnt s | eestenss st snnnt e nnntn | eesteess ettt (O
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 :@DOVE).......cceurverireesimernrieserrsneeesenssssnsses | seeeessesssssssssesssssesssenas [0 IR 0 | e (O I 12,739
2501. Deposits and Prepalid @SSELS...........cvvuieieiiieiieieicieee st snaens | evsesssssaeniesnias (111,804) | ovoeeeeeeeceeeeiens [ e (111,804) | ..o
2502. Funds held equity pools & @SSOCIAtIONS............cccvviviviieieierseieie ettt | sssesessssessenns 30,043,163 | ..oocvceeeieeeseneveens | e 30,043,163 | ..cocverne 32,293,804
2503. MISCEIIANEOUS @SSELS. ......cvvevverscersessseeeseriseesteesseesssessssess s sss st sessssssssenssssssssssnase | sosessssssssnens 23,715,016 | oo | cevereeeeneeinns 23,715,016 | .covvvrerrenne 23,222,727
2598. Summary of remaining write-ins for Line 25 from overflow page........c.ccccueeveererersesieiens | cveereeseiennenne 17,086,779 | oocveevne 2,386,540 | .cooverernnnn 14,700,239 | .cooovvervrne 12,409,390
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccveuirerirmeeeresseresecsssensssssnsssenes | corensssseesnes 70,733,154 | oo 2,386,540 | ..o 68,346,614 | ......ocoocvennce 67,925,921




Statement for September 30, 2021 of the NAT'ONW'DE MUTUAL FIRE |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....981,075,533).......cccrvrrerrriereerenssssssssssssissssssssssssssssssssssssssssssssssssssssssssssssssesssessssnssssssnnses | sesessessssssssensens 3,081,141,003 | c.oovevevrrere 2,852,312,975
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceuiieieiiiieieeissiese sttt sesssessens | srtessesessessesesessans 199,783,633 | .oovcvevrereireirirnns 229,511,150
3. LOSS AUIUSIMENT EXPENSES.......ouiviveiecieriie ettt bbbttt bbb a e s s bbb b b st b st b st s s benans | setesesessesseseesnans 733,014,054 | covvvveeeeree 549,948,284
4. Commissions payable, contingent commissions and other similar charges 82,699,216 101,796,802
5. Other expenses (excluding taxes, licenses and fe€s)..........cccoevverevrererrerennnes 37,324,330 | coeereeieeee 61,762,068
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cevuerervreierisinsieiesseie e sssssssesas | creesesssseessessesssens 14,240,526 | ....ccoovverrrcrerninns 17,663,221
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gaing (I0SSES))......ccrurrrrrrrrrrrerrerriererrerneereees | serreiessnesnsieessessesessssssesessesssses | eesessesssssssssessssssessessssssssessessseens
7.2 Net deferred taX HADIIILY.........cc.cccirerieciciescee ettt s bbbt sse s st sns | anbsessestess e b e s es s s st s ssentenes | ebsesteste s e st en ettt
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt bbbttt b st nnsas | nesbieeti et s bt ettt et sttt | ebsess ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....395,345,985 and including
warranty reserves of $.....2,308,206 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health Service ACt)..........ccceuiveieierrisieeseseee e | eveeisieiisisinnnns 1,969,850,224 | ........ccevvnneie 1,833,538,428
10, AVANCE PIEMIUM....couvevecveeeieeieeierestesee s tes et s s st s st s et s s s s e s bbbt st s s e s b s s s s ss st ss b sttt snses e sassnssssessesnsensessesansenes | evsesessesssssessssnsanans 39,157,414 | oo, 29,763,016
11.  Dividends declared and unpaid:
11,1 SHOCKNOIABIS. ..e.vvveereerise ittt sttt R st s st st ssensntns | anssessestesssessessansanssessansnsessentnes | sesestessnssnstensanssess st st nt st nene
112 POICYNOIAETS. ...ttt bbbttt bt nnt st | aeisessenss sttt 1,860,194 [ oo 1,748,929
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........covuveveirrrieereieieeses et sess s sssssssessenes | erreveesessessssesinans 216,392,141 | oo 248,892,045
13.  Funds held by company Under reiNSUFANCE trEALES............c.evcviieieie ettt snbenes | erbessessssstess s s et ssenaes 1. .
14, Amounts withheld or retained by company for aCCOUNt Of OtHES............vvriiinririni e sssnsesss | ersseesessessssssessensnes 96,663,292 | ..oovvierierieiienens 69,104,520
15.  Remittances and items NOt AlIOCAIEA..............cuueiciiieieee ettt bbb s st st esenans | svsebensessessessssestesenas 1,975,090 | oo 3,645,778
16.  Provision for reinsurance (including $.......... 0 COMfIEA)..vuvrrereeieierise ettt sttt ens s essenssnssens | sessessessesssnssessensnnssenaas 522,000 | oo 522,000
17.  Net adjustments in assets and liabilities due to foreign eXChaNGe FateS.........c.cc.eiiuciceiccisee st | sestessese s 6,605 | .o
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affllates...........cccveueiiirriiiiiceese sttt | erreese e tees 14,062,187 | .oovoeveeeevieeinns 3,270,712
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
21, PaYable fOr SECUMES. .......cuuevviiericiieiiesiseie sttt bbbttt bbbttt ss s s st st ensensanssenans | esbsessessssssesessansas 28 174,077 | o 13,908,686
22.  Payable fOr SECUMEIES IBNAING........c.ccviveieiciiecie ettt bbbttt bbb st st es s bensenas | eveesasssssesasssssesseses 22,409,399 | cooviiees 4,208,100
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25, Aggregate WIite-inS fOr lIADIHIES. ...........cevvrveieiiesicie ettt sttt n s ssnsessentenes | sssssessessensssssassansans 68,171,157
26. Total liabilities excluding protected cell liabilities (LIN€S 1 through 25)...........cueirininenreseseiseessieeeeese s sssssssssesnes | soeeensensssneensenees 6,607,446,543
27, ProteCIEd COll IADIIHES. .......evrevveeiseieiecieiieieiseis ettt s st es e n s s s s nsensessnes | ansesssssssassessessessnsesessessnsansensnsses
28.  Total liabilities (LINES 26 GNA 27)........ocieieeireireiseise sttt bbbttt ettt sttt enssenssenssenns | sesiessssssssseseseas 6,607,446,543
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI STOCK. ......eueeeceeieiecieie ittt bbbk sttt sb st e bsnnss | setseesestaseebsee s st es s st et estenbenes | eesesteetessessees e b sttt e
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovueieiiieiieicieiis ettt bbb a bbbt s b se s ssnsns | oebstessessessssessessesssssstessesssbensesses | ebiessssssssssessessntes s bbb s s snses
35, UNaSSIGNEA fUNAS (SUMPIUS)........cuevuirireieeseictete ettt se sttt s s sa s st nses st es s st ssnssstensnssntas | evestessesnsassnens 2,543,637,649 | ..oovvverererne. 2,393,565,465
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -ttt ettt sttt sanes | setessestens et ee st s st ssentenes | eesestent et sttt eeee
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)......
37.  Surplus as regards policyholders (LiNES 29 0 35, I8SS 36)........ecururerreerrurireeneereiseesseesessessssessesesssssssessssssssssssssessessssssessessssssesses | sesssssssssssssssseses 2,543,637,649 [ ..o, 2,393,565,465
38.  Totals (Page 2, LINE 28, COl. 3)......ccuieiiiiiiciiic ettt nsnnns | aeiiesniesi e 9,151,084,192 | ..oovvvvrvrrerrnn. 8,459,087,236
2501, Contingent SUIt ADIIILY...........cc.evverrerieeicieisee ettt ssessesssssessssssssesssssessenss | soesssessessenssnssessenseesn 2y 020,008 | ovveerresvreriersssseienes 2,710,510
2502, ESCIOW HADIIIY. ... .voevoveiieieciiieeeisseie ettt sttt s sense s s ssnsessesnsnnsensesens | sesnessnsensennsssnsensensessnensens 1O | trisisiessisseseese e 15,143
2503. MiISCElANEOUS IADINILIES..........cvrivrieireieieiieie ittt sssessesssssnsessesssssnsessesssssssessesssssnsessessnns | senesssssssssessensessnses LG 1D | oieiriisrieeissienienns 18,168,882
2598. Summary of remaining write-ins for Line 25 from oVerflow PAGE.........ccvuevicveirereeeceeceee e esseesesevssesessesssssssssssssssessessnss | ervevessessersniennesnenD8, 112,610 | oo 23,030,521
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)........cvuveiviiiiiieiiesicciessisisiscseseesesssssesessessessssesssssssssnsesssssessssssnssnes | serenessessenseneneeneens08y 111,107 | evvoviiisissesisereneenes 43,925,056
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0
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Statement for September 30, 2021 of the NAT'ONW'DE MUTUAL FIRE |NSURANCE COMPANY

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (Witten $.....640,396,384).........c.oervvrerenriesisssssiss sttt nssis | srienssieninnd 689,060,749 | ....cc.o...... 788,386,730 1,034,122,940
1.2 Assumed......... (written $.....3,282,752,645).. ...3,146,533,226 .3,037,207,377 ..4,068,876,782
1.3 Ceded.. . (written $.....642,163,199)...... N [P 690,914,777 ....790,446,925 ..1,036,733,646
14 Net......coorenne. (written $.....3,280,985,830)..........c0uumrrierisiriseisssiess sttt | errsnrinns 3,144 679,198 3,035,147,182 4,066,266,076
DEDUCTIONS:
2. Losses incurred (current accident year $.....2,016,620,514):
2.1 DIFECL. .. vu ettt bttt sttt ssenns | erieniientins 339,742,913 | v 373,717,958 | ..oooonee. 496,600,356
2.2 Assumed. . ...1,970,388,268 | .. .2,038,267,286 | . ..2,722,671,052
2.3 08U, ..ottt ettt nntns | sensessnees 340,432,731 | oo 374,470,897 | ..ooooneve. 497,596,629
2 NBL oot R bbbttt | srsnniinees 1,969,698,450 | ........... 2,037,514,347 | ........... 2,721,674,779
3. Loss adjustment expenses incurred.. 323,904,776 | .. ...310,134,677 | . 386,945,530
4. Other underwriting EXPENSES INCUITEM..........cccvucveivieeiieieicieie ettt ettt bbb snanes || saesnsenns 1,046,017,007 | .............. 999,969,951 | ........... 1,356,593,597
5. Aggregate write-ins for underwriting dEAUCHIONS.............curirieriririreireseneise e ieessseseeessensenssessesssssssssessens | sosssssssssssssssnsssssssssnsnss0 | onensmsrssnessesssssnessssesensd | eosmessesssssnsssesssssssssenses 0
6. Total underwriting deductions (Lines 2 through 5). ..4,465,213,906
7. NetinCOME OF PrOtECIEA CEIIS........cvuieieeriiicicie ettt s bt ses st ns st entensns | stssssssssnssnssssssnsenssnssnssnnss | sessesssssssssssssnssnssnssenssnsans | coonssssssssonssnsssesessssesnesenes
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).......eueeierrieirniireinireireieeneeeisssiseesesessesssessessssssessessessssesnss | essesensen (194,941,035)| ..oovvuvnne (312,471,793)| wevvvrnnn. (398,947,830)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cciviireiiicieiecee sttt sss st ssntenas | sbessesissenes 173,210,303 | .oovcveeene 145,562,721 | .............. 218,251,961
10. Net realized capital gains (losses) less capital gains tax of $.....21,064,510.........ccc.everrereerrieceeneieeeeeseeseeeeesieeniens | everiesinnns (12,655,377) [ oo 17,843,604 |......cco.co... 13,825,175
11. Net investment gain (I0SS) (LINES 9+ 10)......ccuiuuiiiiriieireiireiisscisseisei sttt ssbs bbbt sttt et st nstnnss | eiseeisnsinns 160,554,926 | .......c...... 163,406,325 | ...covvvnnee 232,077,136
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....(15,167) amount charged Off $.....9,898,635).........c.cvvverreerenreeererereeereeesseesssenssesssssssssssssssssees | soresseesssneees (9,913,802) .. ..(8,901,067)] .
13. Finance and service charges not included in premiums ....16,409,827 |... 17,396,167 |.
14. Aggregate write-ins for MISCEIANEOUS INCOME........c.cvuiveveeieeeeese ettt sse s es s ssssssssnsens | saessessnsnsenes 13,588,384 |.....ccoovvnen 5,834,635
15. Total other income (LINES 12 thrOUGN 14).......vucvcvieeee ettt s ss st ben s ses | saesssssssnsnes 20,084,409 |...ccoevnnenn 14,329,735
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11+ 15)....urrre ettt ss st snsnssensssssnssensns | sesessessesens (14,301,700) | ..ooovevvnn (134,735,733 ovvvvvrnnn. (152,403,508)
17. DIvIdends t0 POIICYNOIABTS............cvueveeveceieeieciesete ettt et s st sae s s b st s snens | sressssessssnssanes 1,428,575 [..ocvvernnns 1,665,666 [.......ccoecrne.. 1,697,456
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......vuriiirrireirrisinrineiscsstseessssssessesssssssssssessssssesssssessssssessssssssssssesssssesses | sessessensssns (15,730,275) | ..ooovenvnn (136,401,399) | ..covvvvvn. (154,100,964)
19. Federal and foreign iNCOME taXES INCUITEA...........ovururericnreriniierissiseesssesesesssssssesessessssssessesssssssssessassssssessessssssessessnssesss | sossssssssssaes (22,105,719)] .ooovvevrnns (50,050,842)] .......c....... (57,618,634)
20. Netincome (Line 18 minus LiNg 19) (10 LINE 22)..........covuurieriemiineinsinsissisnsssseissesssssssssssssssssssssssssssssssssssssssssssssssssns | aeseseesssnssend 6,375444 | ............. (86,350,557)] ............... (96,482,330)
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year ...2,393,565,465 .2,455,047,338 | . ..2,455,047,338
22. Netincome (from LiNE 20)..........cueveiiveieicieiisie ettt sttt bbb ss bbb s s saessssnsessens | svesbessesnsassand 6,375,444 (86,350,557) . ..(96,482,330)
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....38,167,607..........c.ccocoverrremerrverrrinnins | covvveriiens 143,036,695 | ..covvrvnnee. (34,915,784)[ ...cooveeve. (11,052,514)
25. Change in net unrealized foreign exchange capital gain (loss) 135112 |.
26. Change in net deferred iNCOME taX.........ccviveieiieieseeie ettt bs s ssssansens | evsesssissenans 11,360,009 |....cccoveverne 8,781,569
27. Change in NONAAMIEA @SSELS........c.vrrerieiiriireieeeireieee ittt ettt ettt st ssensensns | sebesssssesens (10,400,550) | .....ovvneneee 31,601,199
28. Change in provision for reinsurance.. ..(522,000)
29. ChanGe iN SUIPIUS NOTES......euvuuieererrireiereieiseis ettt sse st bsse st s st b es bbbttt ssess st ssestns | wbebsesssssasssnssestensanssnssenss | nebsesssssnsssnsssstassessestansans | stesssesessessnssssssnssasssnesenes
30. Surplus (contributed to) withdrawn from ProteCted CEIIS............ruirrrieierereiieeereeree sttt esssissesesseees | seteeesssessseissssessssssssessens | reesssssessesstessnssessessnnsns | sesssesssnsssssssessssessasssessees
31. Cumulative effect of changes in acCounting PANCIPIES..........cvcveviviiieieeieiee et | erresissessenaessenaes 170,094 | oo | v
32. Capital changes:
3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35, DiIVIdENdS 10 SIOCKNOIAETS. ........ouvuiiiiiieicieietie ettt sttt es b s s nsessens | nebnsessessessssassesssssntensesns | sessesessssessnsstessessessnsanses | sessessesssessessessessnsessesnsas
36. Change in treasury stock .
37. Aggregate write-ins for gains and I0SSES IN SUIPIUS.........c.cvueiveireieeieieiseieiesss et ssss e ssessss s sessssssessesessessns |_ssssssissesssssenes (129,222)| ..o [(CX:K72)] I — (80,482)
38. Change in surplus as regards policyholders (Lines 22 through 37).........c.ccceueiveineieieiseeeeeseseseessssesesssssesenes | eveseessssnes 150,072,184 | ... (80,755,293 .......cooce. (61,481,873)
39. Surplus as regards policyholders, as of statement date (Lines 21 PlUS 38)..........covvveeverereeirereiseereeseesssveesesiseies | eveesiens 2,543,637,649 | ........... 2,374,292,045 | ........... 2,393,565,465
DETAILS OF WRITE-INS
0507, ettt h bbbttt tnents | senbent sttt biens | eebeesenss sttt enen [ Hreeeteni ettt
0502. oottt ettt ents | senbes b st ettt esbtens | eebees ettt enes [ Heeertene sttt
0503, oottt
0598. Summary of remaining write-ins for Line 5 from overflow page. .
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
1401. Change in contingent SUIt TADIIILY.............ccvevuriuriieriicice ettt sss st stensnnns | susessssessssnsiend 684,904 | ..ooverern (712,639) ..ovverreee. (1,315,391)
1402. Otherincome..........ccoocevveerneenes 12,903,480 |... 4,311,712
TAD3. RS S £ R Rkttt | Hienbinebi bt een st ennts | nerteni st entes | eebeeb s
1498. Summary of remaining write-ins for Ling 14 from OVEMIOW PAGE.........ccveveveriiieieesie et ess s sssseseseesessessesenns | soeseesesisssssesissessessssenss O [ ooeeeereieeeieieeenennd0 | e 0

1499.

Totals (Lines 1401 thru 1403 plus 1498) (Line 14 aboVe).......ccoveviverriicriiersiens

2,996,321

3701.

BT02. et R AR ARt s s sessaents | aebiessieeste sttt stentiens | crsenssensies st st es s senes | sensrensae st enees
3703, AR ARt s s tenns | aebieesie sttt ssesbiens | ersenssnss s st es s [ sensressass et eeees
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes O [ oo | e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......ciuieiieieiiiiesieicseses st snsensssssssssenssssenns | esssessssssssnssns (129,222)] ..o (6,832) | o (80,482)

Change in surplus- pooled nonadmitted premiums in the course of collection offset.

..... (80,482)
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Statement for September 30, 2021 of the NAT'ONW'DE MUTUAL FIRE |NSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oieiuriiier ettt bbbt snsenns | sebessnenas 3,232,321,220 | ..coveenee 3,054,858,147 | ............ 4,103,158,531
2. Netinvestment income... 177,104,110 162,454,829 | ..... ..228,931,525
3. MiISCEIIANEOUS INCOME......euereercirisiseieisees et 11,352,333 12,134,755 | c.ovvvvneee 10,424,824
4, Total (LINES 1 TOUGN 3)...vuniveiiiricics ettt | enssnssas 3,420,777,663 | ............ 3,229,447,731 | v 4,342,514,880
5. Benefit and 10SS related PAYMENLS.........ccciiiieieiiiieie ettt nsentenae | sressesinees 1,903,685,030 | ..cocovvene 1,815,292,473 | ............ 2,526,865,569
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.rvurererrirrrenrerirnrneis [ cenerrsessenssnssssesnssessnniiees | sessesssssssssssssssessssssessessans | sessssessssessssssssesssssssssessns
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........cccvvieieiirineiieeieeessesessssesesesnes | seseennens 1,361,259,302 | ....evoee 1,323,326,090 | ............ 1,743,398,533
8.  Dividends paid t0 POICYNOIAETS.........cccueiirciriiicteicce et se st eaessnsesns | snsnsesessssnsasans 1,317,310 | oo 1,537,939 | oo 1,824,075
9.  Federal and foreign income taxes paid (recovered) net of $.....76,283,758 tax on capital gains (losses)... ..(1,646,907)| .... (9,154,379) ...(64,657,108)
10, Total (LINES 5 throUGN 9).......cuureeiereeieiiecirei ettt sttt stensnssentas | stensninees 3,264,614,735 | ............ 3,131,002,123 | ......c..... 4,207,431,069
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccueviviiriieiiieiiceeiee et esae s ssnnaens | evesisessesens 156,162,928 | ................. 98,445,608 | ............... 135,083,811
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... eoiereeciite ittt sttt | srinstnstnnes 654,966,128 | ............... 687,775,787 | oo 868,071,982
12.2 Stocks 1,831,525 3,394,264 | ...ovovviines 3,438,783
12.3 Mortgage loans 60,905,644 ..145,116,100 | ..covvrenenne 224,135,492
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  Oher INVESIEA @SSELS........ucvuieieeiiiiieie ettt bbbttt nsenieen | sbseensnsensens 72,122,016 | .cooveivenee 75,012,067 | ..coovvvennee 169,527,005
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS............cc.ccvecveveveeeeeeeieseeieees | e (B12) | covvverereeerereieis (G (358)
12,7 MISCEIIANEOUS PrOCEEAS. .......ovcvviveiiieieciii ittt ettt se st st es b b s s sssensens | dessessessssensa 14,278,131 | oo 27,378,414 | .. 30,045,878
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvcveeiieieeicreeie ettt ssse st ssssssenaes | evessssssanns 804,103,132 | ..cvvevne 938,676,021 | ............ 1,295,218,782
13.  Cost of investments acquired (long-term only):
1311 BONAS...o.vvoieeiieieciee ittt ss bbbt | sbsesbinenes 1,026,434,238 | ............... 641,910,123 | ..covvenne 948,415,013
1312 SHOCKS .ottt | srnstensennseeed 6,592,783 | ..o 5,090,896 | ...coovvririinnee 7,148,957
13.3 MOMGAGE I08NS........coveirciecisc ittt nsas | sienssenssenssnnssnnd 624,564 | .....oevvvnee. 91,788,436 | ............... 125,228,781
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13,5 Other INVESIEA @SSELS.......uuvuiererrereiieeeeie ettt sttt ess s s st ssnssensnes | sesessessosens 101,944,811 | oo 174,988,311 | ...ooeveevee. 198,647,913
13.6  MiSCEllANEOUS @PPIICALIONS. .......cvueiriviieiieieiiisieie sttt st s tes e nsnsensensens | sessessessssensa 18,261,999 11,008,512 | ovovvrereinas 2,174,780
13.7 Total investments acquired (Lines 13.1 to 13.6)... .1,153,858,395 924,786,278 ...1,281,615,444
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........ccoorrrrrnrrrnerreenere e eeseeseessssenens | eeveesseennes (349,755,263) | ......ovvenenee 13,889,743 | oo 13,603,338
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (PPHEA)..........cvuuevererierieririirieris ittt | eesiessensens 48,184,840 | ....coovvennee. (21,444,445) | .....ccvunve.. (20,097,797)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ccccovvvnnnee. 48,184,840 | ..o (21,444,445)| ................ (20,097,797)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......ccccovevvevves | cevevrvernnnes (145,407,495) | .....ovvneeee. 90,890,906 | ........c...... 128,589,352
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN......oiviiireiieiieieiesesiss sttt bbbt s b ssenssenssns | sbsnssanssanses 292,289,535 | ....coovrenes 163,700,183 | ...cooovenee. 163,700,183
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiirieiieirieiieiireiieciseeise ittt sttt sntens | sbnssnssnnees 146,882,040 | ............... 254,591,089 | ...ccooveenne 292,289,535
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Tax credit commitment liability. 2,202,316 1,783,938 | oo 4,522,343
20.0002  Exchange of bond investment to bond investment. 72,204,990 44,709,305 | ..ooovirennnn 60,604,029
20.0003  Capitalized interest on bonds 272,521 227,495 | oo 293,411
20.0004  Capitalized interest on mortgage loans................. 3,558,275 ...6,140,376 | ..... ..8,311,190
20.0005 Exchange of bond investment to equity investment.. ..15,312,930 L2771 L1217
20.0006  Assets and liabilities transferred settled through investment transfer 10207,628,336 | ..o |t
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Statement for September 30, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect partial ownership of Eagle through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the
Department, Eagle has applied a prescribed practice which values Eagle’s reserves on an alternative reserving basis from the NAIC’s accounting
practices and procedures manual. The prescribed practice changed the subsidiary’s valuation by $1.4 million and $(8.9) million as of September
30, 2021 and December 31, 2020, respectively.

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

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

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

SSAP F/S FIS

# Page Line # 2021 2020
Net Income
Nationwide Mutual Fire Insurance Company state basis (Page 4, Line 20,
(1) Columns 1 & 3) XXX XXX XXX $ 6,375,444 $ (96,482,330)
(2) state Prescribed Practice that is an increase/(decrease) from NAIC SAP - -
(3) state Permitted Practice that is an increase/(decrease) from NAIC SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 6,375,444 $ (96,482,330)
Surplus
Nationwide Mutual Fire Insurance Company state basis (Page 3, Line 37,
(5) Columns 1 & 2) XXX XXX XXX $ 2,543,637,649 $ 2,393,565,465
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 51 3 35 706,791 (8,920,383)
51, 86,
Subsidiary valuation -- Nationwide Corporation 101 2 2.2 (8,847,033) -
(7) state Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Olentangy 20 3 35 3,189,840 3,189,840
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 2,548,588,051 $  2,399,296,008

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

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

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

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

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

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

D. Going Concern

Not applicable.
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Statement for September 30, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 2 - Accounting Changes and Corrections of Errors

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

Note 3 - Business Combinations and Goodwill

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

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A. Mortgage Loans
There were no changes that were considered significant to the Company from prior year end.
B. Troubled Debt Restructuring
There were no changes that were considered significant to the Company from prior year end.
C. Reverse Mortgages
Not applicable.
D. Loan-Backed Securities
1. Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
2. Not applicable.
3. Not applicable.
4. Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized

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

a. The aggregate amount of unrealized losses:
1. Lessthan 12 Months $ (3,971,507)
2. 12 Months or Longer $ (3,196,511)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $ 286,280,382
2. 12 Months or Longer $ 46,812,378

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

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

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

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

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

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

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

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

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

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

2-11. Not applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

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

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

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

2. Type of Repo Trades Used

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) NO NO NO -
b. Tri-Party (YES/NO) YES YES YES -
3. Original (Flow) & Residual Maturity
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount
1. Open - No Maturity - - - -
2. Overnight $114,338,125 $12,490,719 $22,148,120 -
3. 2 Daysto 1 Week - - - -
4. >1Weekto 1 Month - - - -
5. >1 Month to 3 Months - - - -
6. >3 Monthsto 1 Year - - - -
7. >1Year - - - -
b. Ending Balnace
1. Open - No Maturity - - - -
2. Overnight $10,230,762 $15,396 $19,777,353 -
3. 2 Daysto 1 Week - - - -
4. >1Weekto 1 Month - - - -
5. >1 Month to 3 Months - - - -
6. >3 Monthsto 1 Year - - - -
7. >1Year - - - -
4. Not applicable.
5. Fair Value of Securities Acquired Under Repo - Secured Borrowing
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Maximum Amount $116,624,888 $12,740,533 $22,591,082 $-
b. Ending Balance $10,435,377 $15,704 $20,172,900 $-
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 $  $20,172,900 $- $- $- $- $  $20,172,900
b. LB&SS-FV - - - - - - - -
c. Preferred Stock - FV - - - - - - - -
d. Common Stock - - - - - - - -
e. Mortgage Loans - FV - - - - - - - -
f.  Real Estate - FV - - - - - - - -
g. Derivatives - FV - - - - - - - -
h.  Other Invested Assets - FV - - - - - - - -
i.  Total Assets - FV $  $20,172,900 $- $- $- $- $  $20,172,900
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7. Collateral Provided - Secured Borrowing

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

a. Maximum Amount
1. Cash $114,338,125 $12,490,719 $22,148,120 $-
2. Securities (FV) - - - R
3. Securities (BACV) - - - R
4. Nonadmitted Subset (BACV) - - - -

b. Ending Balance
1. Cash $10,230,762 $15,396 $19,777,353 $-
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 $19,777,353 $19,777,353
30 Days or Less - -
31to 90 Days - -
> 90 Days - -

aoop

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

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

O. 5GI Securities

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

Not applicable.
Q. Prepayment Penalty and Acceleration Fees

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

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

Asset Type Percent Share
(1) Cash 1%
(2) Cash equivalents 76%
(3) Short-term investments 23%
(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.
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B. Derivatives under SSAP No. 108 — Derivative Hedging Variable Annuity Guarantees

Not applicable.

Note 9 - Income Taxes

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

Note 10 — Information concerning parent, subs, and affiliates

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

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

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

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

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

Note 14 — Contingencies

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

Note 15 — Leases

Not applicable.

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

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

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

A. Transfers of Receivables Reported as Sales

Not applicable.
B. Transfers and Servicing of Financial Assets

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

Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

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

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

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

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

Level 2. Unadjusted quoted prices for similar assets or liabilities in active markets or inputs (other than quoted prices) that are observable or that are
derived principally from or corroborated by observable market data through correlation or other means. Primary inputs to this valuation technique may
include comparative trades, bid/asks, interest rate movements, U.S. Treasury rates, London Interbank Offered Rate, prime rates, cash flows, maturity
dates, call ability, estimated prepayments and/or underlying collateral values.
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Level 3. Prices or valuation techniques that require inputs that are both unobservable and significant to the overall fair value measurement. Inputs
reflect management’s best estimates of the assumptions market participants would use at the measurement date in pricing the asset or liability.
Consideration is given to the risk inherent in both the method of valuation and the valuation inputs. Primary inputs to this valuation technique include
broker quotes and comparative trades.

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

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

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

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

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

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

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

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Bonds $ 680,518 $ 163,685,767 $ 6,079,866 $ -8 170,446,151
Securities lending collateral assets - 1,500,987 - - 1,500,987
Preferred stocks - 10,900,118 4,462,217 - 15,362,335
Common stocks 15,731,834 - 21,523,968 - 37,255,802
Total Assets at Fair Value/(NAV) $ 16,412,352 $ 176,086,872 $ 32,066,051 $ - $ 224,565,275

The following table presents the rollforward of Level 3 assets held at fair value during the period ended September 30, 2021:

Total gains

Beginning and (losses) | Total gains and

Balance at Transfers into | Transfers out of [ included in | (losses) included Ending Balance at

6/30/2021 Level 3 Level 3 Net Income in Surplus Purchases | Issuances Sales Settlements 9/30/2021
Assets at Fair Value
Bonds $8,164,172 $- $(2,239,480) $ $(809,223) $- $ $ $964,397 $6,079,866
Preferred stocks $4,048,790 $- $- $- $466,636 $298,107 $- $(351,316) $- $4,462,217
Common stocks $13,021,398 $7,603,296 $- $- $899,274 $- $ $- $- $21,523,968

Total Assets at Fair Value $25,234,360 $7,603,296 $(2,239,480) $ $556,687 $298,107 $ $(351,316)  $964,397 $32,066,051

Transfers into and/or out of Level 3 during the period ended September 30, 2021 are due to either changes resulting from application of the lower of
amortized cost or fair value rules based on the security’s NAIC rating or changes in sources used to price certain securities.

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

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

Bonds $5,481,118,666 $5,166,560,084 $1,109,585,066 $4,241,780,814 $129,752,786 $-
Mortgage loans, net of allowance 528,327,211 517,689,028 - - 528,327,211 -

Cash, Cash Equivalents and
Short-term investments 146,882,040 146,882,040 7,023,451 139,858,589 - -
Derivative assets 1,668,779 1,446,000 - 1,668,779 - -
Securities lending collateral assets 19,967,246 20,008,787 19,777,353 189,893 - -
Total Assets $6,177,963,942 $5,852,585,939 $1,136,385,870  $4,383,498,075 $658,079,997 $- $-

D. Not Practicable to Estimate Fair Value
Not applicable.
E. Measured using net asset value

Not applicable.

Note 21 - Other ltems

A. Unusual or Infrequent Items
Not applicable.

B. Troubled Debt Restructuring for Debtors
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Not applicable.

C. Other Disclosures
Effective June 1, 2021, the Company renewed the Property Catastrophe Program as follows: National Tower with varying placements totaling
$2.61 billion for losses per event between $500 million and $3.40 billion. This includes the catastrophe bond, Caelus Re 2020-1, issued in 2020
providing national coverage at 75% of $400.0 million excess of $1.95 billion. The national tower includes a 'Top & Drop' layer which 'drops'
following a loss event over $500 million. The layer would drop from $250 million excess $3.15 billion to $250 million excess $250 million. For the
2021 risk period, the Caelus Re 2020-2 aggregate catastrophe bond also provides national coverage. See Note 21G for additional information
regarding the Caelus Re catastrophe bonds.

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

D. Business Interruption Insurance Recoveries

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

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

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

For the 2021 risk period, the Caelus Re 2020-2 catastrophe bond provides national coverage at varying placements of annual aggregate losses
between $1.26 billion and $1.80 billion. The coverage was effective June 1, 2020 and expires on May 31, 2023.

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

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

Not applicable.

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through November 9, 2021 for the statutory statement issued on November 11, 2021.

There were no material Type | events occurring subsequent to the end of the period that merited recognition or disclosure in these statements that
have not already been reflected as required.

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through November 9, 2021 for the statutory statement issued on November 11, 2021.

There were no material Type Il events occurring subsequent to the end of the period that merited recognition or disclosure in these statements that
have not already been reflected as required.

Note 23 - Reinsurance

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

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

Not applicable.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

A. As of December 31, 2020, loss and loss adjustment expense reserves, net of reinsurance recoveries, were $3.40 billion. On January 1, 2021, loss
and loss adjustment expense reserves of $345.1 million were transferred to the Company as a result of the pooling and quota share agreements,
effective January 1, 2021. See Note 26 for details. Payments for incurred claims and claim adjustment expenses attributable to insured events of
prior years were $1.06 billion for the nine months ended September 30, 2021. As of September 30, 2021, remaining loss and loss adjustment
expense reserves attributable to insured events of prior years were $2.68 billion. The Company experienced favorable prior-year development of
$11.1 million during the nine months ended September 30, 2021, primarily driven by ceded reinsurance recoveries on prior accident years as a
result of triggering CAT reinsurance treaties.

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

Note 26 - Intercompany Pooling Arrangements

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

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

Effective July 1, 2021, in conjunction with the merger of Victoria National with and into Victoria Fire and Casualty on July 1, 2021, Victoria National
terminated its participation in the Nationwide Pool.
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Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

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

Note 31 — High Deductibles

Not applicable.

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

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

Note 33 - Asbestos/Environmental Reserves

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

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.
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9.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[X] Nol[ ]
If yes, date of change: 02/10/2021
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
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[X] NoJ[ ]
If the response to 3.2 is yes, provide a brief description of those changes.
Victoria National Insurance Company was removed due to its elimination by merger in July 2021
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. 12/31/2021
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] No[ ]
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] Nol[ ]

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

Qo7

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

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

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
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PART 1 - COMMON INTERROGATORIES

9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]

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

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

10.1

10.2

1.1

1.2

13.
14.1

15.1

15.2

16.1
16.2
16.3

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT

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]

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 290,274,654
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 354,508,766 379,383,505
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 30,000,000 29,836,139
14.26 All Other 53,566,208 58,835,635
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 438,074,974 $ 468,055,279
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] Nol[ ]
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.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 21,468,233
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 21,509,774
Total payable for securities lending reported on the liability page: $ 22,409,399

Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, lIl - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286

17.2

17.3
174

17.5

17.6

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)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle
securities"].

1 2

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

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's invested assets? Yes[ ] No[X]

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]

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.
I 1 I 2 I 3 I 4 I 5 I

Q07.1



Statement for September 30, 2021 of the NAT'ONW'DE MUTUAL FIRE |NSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

18.2 If no, list exceptions:

19.

20.

21.

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an

a.

b.
c.

a.
b.
c.

d.

a.
b.
c.

d.
e.

f.

FE or PL security is not available.

Issuer or obligor is current on all contracted interest and principal payments.
The insurer 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:
The security was purchased prior to January 1, 2018.

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

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.

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

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

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.

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

Q07.2

Yes[X] Nol[ ]

Yes[X] Nol[ ]

Yes[ ] No[X]

Yes[ ] No[X]



Statement for September 30, 2021 of the NAT'ONW'DE MUTUAL FIRE |NSURANCE COMPANY
GENERAL INTERROGATORIES (continued)

3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

71

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

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

If yes, attach an explanation.

Effective 1/1/2021, Nationwide Indemnity Company was added to the NW pool with 0% retrocession.

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

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

If yes, attach an explanation.

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

If yes, give full and complete information thereto:

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

greater than zero?

If yes, complete the following schedule:

Yes [X]

No[ ] NA[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total

0.000 | 0.000 0 0 0

Total XXX XXX 0 0 0
Operating Percentages:

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

Do you act as a custodian for health savings accounts?

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

Do you act as an administrator for health savings accounts?

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

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

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

of the reporting entity?

Qo8

Yes[ ] No[X]

0

Yes[ ] No[X]

0

Yes[X] Nol[ ]

Yes[ ] NoJ[ ]



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

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

NONE

Qo9




Statement for September 30, 2021 of the NAT'ONW'DE MUTUAL FIRE |NSURANCE COMPANY

Current Year to Date - Allocated by States and Territories

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama........ccocoovnineiniininnns AL|....... Lo | v 22,308,440 | ..ocvvrrenee 25,959,588 ...12,303,589 | ................14,235,825 | .........cc.... 13,394,717
2. AASKA.....oerreernreen AR L [ e | sonnnnnnnnnnnnnnn22, 19T | 22,191 |l 197,729 | 228,280
3. ANiZONa....cccee e AZ | L | 28,076 | .o 29134 | 37,409 | 1A 28,539 | (6,057)
4. Arkansas 11,835,548 | .oovvvrrenes 13,758,060 ..8,164,442 | ..o 14,018,328 13,542,655 | oo 4,132,602
5. California.......cccoerernieneirenen 250,382 247,025 | ..o 993,750 | oo (94,011) 1,909,896 | ..o 6,278,995
6. C0I0rado.......coveererrerrrnirnnen GO [l e [ et [ sereeeessssesi s nntssnnies | ressessesessees et essentenes | sreeseestessansesseseanes (<7 30,588
7. Connecticut 11,957,412 | oo 14,314,090 ....5,339,874 9,276,345 ..6,920,862 | ..o 9,706,665
8. Delaware 10,711,302 | oo 11,085,178 ....6,684,201 9,454,377 4,991,138 | e 7,066,380
9. District of Columbia................ DC|...... Lo | v 4,395,248 | .......ccovvnnn 4,621,267 | .oovvvrirernn 1,674,375 | oo 2,314,079 | oo 912,300 | .ovevirireenne 1,129,444
10, FlOrida. ..o FL | il | e | veeneeinnieens (3,002,211) 240,359 | .o 3,190,974 | oo 3,822,697
11.  Georgia ...29,405,709 .33,073,791 .19,971,427 22,252,782 ..14,992,332 ...16,122,977
12, Hawali.....coccovvrenrrrnieircenne
13.
14. 15,132,148 | ... 19,472,109 ..13,845,460 13,559,160
15. 8,807,313 | oo 9,901,308 8,255,403
16, 1OWA. oo A | il | [ e | s
17, KaNSAS....veeeeernrrerernen e S [l | e | e | e
18, Kentucky......cocoveeveereersiencenens KY | ...o.c. Lo | e 10,397,360 | ..ocovvvrennee 12,613,748 | oo 3,797,456 | ..o 4,565,688 ..5,184,884 | ..o 4,905,784
19, LOUISIANA........cvverererreriririririnas LA|...... Lo | e (27) ] oo | e 4,285 | 4,300 | oo 511,668 | ..o 518,007
20.  MainB....ocooeeeenierererineineieinae ME |....... Lo | v 3,294,133 | oo 3,216,405 | ..oovvvvenne 1,642,598 003,333,150 | e 1,316,973 | oo 1,274,916
21, Maryland.......c.cocovevvvminirninne MD ... L.... 50,068,124 | .......ccoeene. 54,164,407 30,040,410 33,433,212 | 32,402,116 | o 37,788,247
22. Massachusets........c..ccceneenee. MA|...... Lt [ errtereireieeeineinsnnsinees [ ettt nsienies | eetessestese sttt esints | srrestet sttt ettt s | sebeebeeest et eenteneas 206 | .ooveeeeeneireiienens 3,224
23, Michigan........ccccooerrerninrerrennns 299,499,511 | v 326,462,001
24.  Minnesota \ , , 1356 | i 1,443,896 | ...coooovveennn 1,750,820
25, MiSSISSIPPI..coerermeerereereernrenes MS|....... IO ST 12,359,007 | ..oovverene 14744597 | .o 8,521,948 | .ooovrnne 5,193,050 | .ovrrerrirnenns 6,208,552 | ..ovvrerrinne 7,572,092
26, MiISSOUM.....coererererererneneen MO L e [ e | evseenenisnineenenen 10,626 | e 10,626 | 234177 | e 282,037
27, MONtaN@.......coovereeeerereeeeed T il [ [ e | et | eeseseesss s nssessesesees
28, NEbraska......ooveveeereenenecned NE it o [ e | et sesesenines | sessssinessess st sesssssseenes
29, Nevada......ooooeveverneeeeeed NV Ll i [ e | et | eesessesesssseeeenseessesesees
30. New Hampshire... ..1,718,980 629,583
31 New Jersey....ovveneeneend N il [ eiieecen(398) | e 23,380
32, NeW MeXiCO......cvrrerreend NM | L s [ e | it eeeniens | sesbssinesiess st enes
33.  New York..... ..44,109,042 | ... 46,623,227 ..22,451,300 27,284,117 ....46,920,588
34.  North Carolina 64,117,446 | ....coovvnnne. 94,179,611 37,533,615 ....47,856,716 28,579,811
35, NOrth Dakota.......cveeveeeererreesdND oL e | ettt | cestnessessesssssssssssssssnennes | sessessessnssnsssesssssssssesessns | sesesseessesssssessesssssens(D) | seereeseesnsueesnssnsennesenes (7)
36. ...95,943,129 ...115,250,882 ..58,356,988 69,897,567 ...42,510,741
37. 810,674 | .o 155,230 | e 191,117
38, 0regon.......covevernenernerenenn OR o Lt | 04,154 | 76,510 | i 10,888 | (27,001) [ oo (918) | o (20,029)
39. Pennsylvania ...44,386,895 | ...............42,530,500 | ................ 42,816,168
40. Rhode Island 5,444,021 | ..o 3,846,627 | oo 3,576,003
41.  South Carolina.........coceevevenee. SC| ... Lo | e 62,934,052 | .....ceoonvne. 68,982,310 | ..coveveeenn 30,828,331 | wovovrerienes 33,893,912 | ...............27,076,081 | ............... 28,018,934
42.  South Dakota..........c.cceerernnee. SD|....... s e | e | s sssererenes | sesrerssesesssessssesesssesens | enneresesssesssnssessseessa(Q) | rerereereeriseresnsesesinns (5)
43, Tennessee.......ccommeurereeens TN|....... Lo | e 13,531,028 | ..ocovvvene 16,460,165 | ....cccoveerennnee 7,018,629 | ..ccvvrenee 14,497,346 | ....ocovvvenee 5,831,448 | oo 8,837,978
44, TeXAS...ocirerrirerinrirereinrins TX| e Lo | v 7,765,061 | ..oovveverenee 8,257,691 | coeveerrernan 5,603,144 | ..ccoovvirinnn 4,033,881 | .coverrinne 10,886,416 | ..coovverrnee 12,690,504
45, Utah..ccee UT . Lt [ e [ ettt | erseesssee st es e entesinens | sebnesessst et nienis | sreeeeesesesi s [QIV72516) (2,806)
46, Vermont.........coevvveeninnennenns VT ....... Lo | v 2,616,450 | ..ooovverrenne 2,787,908 | ..covvvrrernns 1,042,739 | oo 980,634 | .covvrrienn 1,051,680 | ..ocovvvrrrrnnn 1,009,405
47, Virginia.......ocoeveeeneereeeineiieenns VA|...... IO PR 54,668,267 | ......ccoevene. 57,289,863 | ......cccovenue 23,436,887 | oo 27,692,970 | .oovvvvverenee 23,199,299 | ..ooovirernn 19,707,091
48.  Washington 102,959 108,986 220,047 114,353 | oo 23,918
49.  West Virginia 16,082,461 | ...covveenee. 18,237,681 ......8,963,611 8,351,493 | 4,498,062
50.  WIiSCONSIN.....c.ccvvererreririnrenes
51, Wyoming......ccocovvevererrnrennnnn.
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58. Aggregate Other Alien............ XXX...
59.  TotalS....ovuvereieirirernirircreins XXX | 640,396,384 | 748,519,610 ....366,066,915 | ..............435,493,860 | .............649,564,225 | .............. 699,293,690
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 51 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 6
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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Statement for September 30, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

NATIONWIDE®

|Common Stack: 21,000 Shares

‘ommon Stock: 33,600 Shares

Common Stock: 20 Shares

Common Stock: 100 Shares.

Casualty-100%

Liability Company

Casualty-100%
Casualty-100% Casualty-100% Casualty-100% Casualty-100% DE
OH OH FL OH
CRESTBROOK INSURANCE NATIONWIDE NBS INSURANCE NW FYREBYRD, LLC
COMPANY INDEMNITY COMPANY AGENCY, INC. il Momber Limiod HARLEYSVILLE GROUP INC
(NW INDEMNITY) (NBS) ingle Member Limite (HGH
|Common Stock: 90,000 Share: — Liability Company — N
|Common Stock: 26,000 Shares |Common Stock: 1,615 Shares 100Shares
NNOV8-100% AHDI-100%
Casualty-100% Casualty-100% Casualty-100%
OH oH| oH OH DE
NW NEXT, LLC
Rl NATIONWIDE INSURANCE| qusnlﬂ‘ AEﬁsgﬁgv INC. i iviiowd
COMPANY COMPANY OF FLORIDA / INC. Single Member Limited INSURANCE COMPANY
(NC) Liability Company OF NEW JERSEY
Stack:30,000 Shares | Common Stock: 1,000 Shares ||
|Common Stock: 100 Shares " " Common Stock: 5,000 Shares
(Casualty-100% (Casualty-100% Casualty-100% > HNove-100% OH HGl-100% NJ
OH oH
1 I
NCC OF AMERICA, LTD. ;S.T_Sﬂ,:; counry NATIONWIDE REALTY HARLEYSVILLE LAKE
NATIONWIDE LLOYDS NS g STATES INSURANCE COMPANY
‘Common Stock:300,000 Shares| T —
o ATEXAS LLOYDS Surplus Debenture Casualty-97%
Assurance NW Indemnity-3% ‘ommon Stock: 927,041 Shares.
NC-100% Lone Star HGI-100%
G.B T LL OH i
NATIONWIDE REALTY
NATIONWIDE AFFINITY NATIONWIDE PROPERTY SERVICES, LTD. NATIONWIDE ASSET HARLEYSVILLE PREFERRED
INSURANCE COMPANY n sc::’f&sgg'%m ) MANAGEMENT, LLC INSURANCE COMPANY
OF AMERICA 5'"9L‘e memger Limited Single Member Limited
|Common Stock: 500,000 Shares, |Common Stack:84,000 Shares iability Company ... wek " Labilty Company Conn 470000
HGI-100%
Casualty-100% ot Casualty-100% OH Casualty-100% OH Casualty-100% OH OH
NATIONWIDE NATIONWIDE SERVICES NATIONWIDE CASH
SCOTTSDALE COMPANY, LLC MANAGEMENT COMPANY HARLEVSVILLE
AGRIBUSINESS INDEMNITY COMPANY INSURANCE COMPANY
INSURANCE COMPANY (Nsc) ‘OF NEW YORK
lCommonStock: 5,690 Shares Common Stock: 58,334 Shares Single Member Limited " |7 Common Stock: 100 Shares |

CommonsStock: 15,000 Shares

HGI-100%

Liability Company

Casualty-100% OH

Casualty-100% A OH Casualty-100% OH Casualty-100% OH OH
HARLEYSVILLE LIFE
E| INSURANCE COMPANY NCSARIZONA, LLC E-RISK SERVICES, L.L.C. HARLEYSVILLE
COMPANY ) Single Member Limited Single Member Limited INSURANCE COMPANY
|Common Stock: 1,750 Shares tock Liability Company Liability Company Commonstock 2375000
| Shares
Casualty-100% Casualty-100% g Casualty-100%  OH Casualty-100%  DE HGl-100% OH
OH
DANFORTH, LLC HARLEYSVILLE
----- Single Member Limited WORCESTER
INSURANCE COMPANY

Commen Stock: 20,000
Shares.

HGI-100% OH

Common Stock 850 Shares

AHDI - 100% A

ALLIED PROPERTY
AND CASUALTY
INSURANCE COMPANY

ICommon Stock: 300,000 Shares|

| Common Stock: 30,136 Shares

NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY) OH (FIRE) OH
NATIONWIDE
CCORPORATION RETENTION
CommonStock ALTERNATIVES LTD.
13,642432 Shares (Common Stock: 120,000 Shares
Casualty-95.2%
Fre-48% OH fFre-100% BER
(See Page 2)
ALLIED INSURANCE A iauies DEPOSITORS SCOTTSDALE
NATIONWIDE GENERAL AMERICAN MARINE NNOVS, LLC (DELAWARE), INC. ALLIED GROUP, INC. THIHOLDINGS
COMPANY OF AMERICA INSURANCE COMPANY UNDERWRITERS, INC. (NNov) (AHDI) (aGh INSURANCE COMPANY INSURANCE COMPANY (DELAWARE), INC.
(DEPOSITORS) (slc) (THI)

|Common Stock: 100 Shares

DE

(ALLIEDP&C)

Icommon Stock: 300,000 Share:
lAGH-100% 1A

AGI-100%

AGH-100% 1A Casualty-100% OH Casualty-100%
I
SCOTTSDALE
NATIONWIDE INSURANCE
C(IIMPANIV 0||= AMERICA SURPLUS LINES TITAN INSURANCE
INSURANCE COMPANY COMPANY
Common Stock:12,963 Shares| Common Stock: 10,000 Shares | Common Stock: 1,000,000 Shares

VICTORIA FIRE &
CASUALTY COMPANY
(VICTORIA FIRE)

Common Stock: 2,525 Share:

AMCO
INSURANCE COMPANY
(AMCO)
Common Stock: 300,000 Shares

AGI-100% 1A

ALLIED TEXAS
AGENCY, INC.

| Common Stock: 1,000 Shares

|AMCO-100%
LR

(Casualty/Fire subsidiaries)

|Common Stock: 20,000 Shares|

\G-100%
1A

‘CommonStock: 292,000 Shares

SIC-100%
OH

SIC-100% THI100% THI-100%
OH Az M OH
NATIONWIDE SALES
SOLUTIONS, INC.. FREEDOM SPECIALTY TITAN INSURANCE VICTORIA SELECT
INSURANCE COMPANY SERVICES, INC. INSURANCE COMPANY

Common Stock: 1 Share

THI-100%
TX

Common Stock: 1,000 Shares

Victoria Fire-100%

OH|

NATIONWIDE
ADVANTAGE MORTGAGE
COMPANY (NAMC)

Common Stock: 333,837 Shares

JAMCO - 87.3%
flied P&C -8.47% 1A

INSURANCE CO.
(vel)

| Common Stock: 6935387

Shares

SIC-100% OH

NATIONWIDE AGENT RISK
PURCHASING GROUP, INC.|

| Common Stock: 100 Shares.

THI-100%
OH

REINSURANCE, LTD.

Common Stock: 11,000 Shares|

NAMC-100% T&C

DVM INSURANCE
AGENCY

Common Stock: 1,000 Shares

VPI-
100% CA

V.P.. SERVICES INC.

Common Stock: 1,000 Shares

VPI-100%
CA

Subsidiary Companies
Contractual Association

— Solid Line

Double Line

Limited Liability Company - - Dotted Line

September 30, 2021

Page 1
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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
Common Stock: 3,814,779 Shares Jekaty Compsen( Preferred Stock:
NES-10i% OH NFS-100% NFS-100%
NF5-100% OH OE DE
NATIONWIDE LIFE AND
ANNUITY INSURANCE NATIONWIDE S8, LLC NATIONWIDE FUND
) . ADVISOR! 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

September 30, 2021

Solid Line
Double Line
-- DottedLine
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NAIC

Group

Code Group Name
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide

NATIONWIDE INSURANCE COMPANIES

NAIC
Company
Code

10127

42579
19100
29262
18961
42587
15821
22209
23582
42900
10674
14516
64327
35696
26182
64017
15727
11991
26093
28223
10723
23760
10070
25453
10948
92657
66869
42110
23779
23787
37877
13999
15580
41297
10672
36269
42285
42889
10105

State of

Domicile

OH
1A
1A
TX

OH
1A

Federal ID
Number

T27-0114983

42-1201931
42-6054959
74-1061659
68-0066866
42-1207150
42-4523959
75-6013587
41-0417250
23-2253669
23-2864924
38-3198542
23-1580983
23-2384978
04-1989660
75-0300900
47-1180302
38-0865250
48-0470690
42-1015537
95-0639970
31-4425763
31-1399201
95-2130882
31-1613686
31-1000740
31-4156830
75-1780981
31-4177110
31-4177100
31-0970750
27-1712056
31-1117969
31-1024978
86-0835870
86-0619597
95-3750113
34-1394913
34-1777972

Name of Company

Allied Insurance Company of America

Allied Property and Casualty Insurance Company
AMCO Insurance Company

Colonial County Mutual Insurance Company
Crestbrook Insurance Company

Depositors Insurance Company

Eagle Captive Reinsurance, LLC

Freedom Specialty Insurance Company
Harleysville Insurance Company

Harleysville Insurance Company of New Jersey
Harleysville Insurance Company of New York
Harleysville Lake States Insurance Company
Harleysville Life Insurance Company

Harleysville Preferred Insurance Company
Harleysville Worcester Insurance Company
Jefferson National Life Insurance Company
Jefferson National Life Insurance Company of New York
National Casualty Company

Nationwide Affinity Insurance Company of America
Nationwide Agribusiness Insurance Company
Nationwide Assurance Company

Nationwide General Insurance Company
Nationwide Indemnity Company

Nationwide Insurance Company of America
Nationwide Insurance Company of Florida
Nationwide Life and Annuity Insurance Company
Nationwide Life Insurance Company

Nationwide Lloyds

Nationwide Mutual Fire Insurance Company
Nationwide Mutual Insurance Company
Nationwide Property & Casualty Insurance Company
Olentangy Reinsurance, LLC

Scottsdale Indemnity Company

Scottsdale Insurance Company

Scottsdale Surplus Lines Insurance Company
Titan Insurance Company

Veterinary Pet Insurance Company

Victoria Fire & Casualty Company

Victoria Select Insurance Company



Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE Y

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

[4%9)

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

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing

Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
ﬁ?:ﬁbers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide..........cccoeerereerrrens [ orrerrennns 31-1486309.. 10 W. Nationwide, LLC.... Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvereens [ corererrenes 31-1486309.. 1000 Yard Street, LLC Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide..........ccoovererrvrrrens [ corrrrrennes 31-1486309.. 1015 Long Street, LLC.......cooevvevveriecrieienns Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR IS
0140 [ Nationwide.........cccovurrerrrerrerens | corerereneene 31-1486309.. 1050 Yard Street, LLC......ccoevrerereercerieciens Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccovvvverereenes [ orreriinas 31-1486309.. 1125 Rail Street, LLC........coccoevvvveeicceiean Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........cccoeererrerrrens [ errerrennes 31-1733036.. 120 Acre Partners, LLC.........ccccoovviervernieieinenns Nationwide Realty Investors, Ltd...................... ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company........... | ...... N T
0140 | Nationwide..........ccvvrverrverenns [ covvrerrenns 20-4939866.. 1125 Yard Street, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccevrererrvriens [ correrrennens 20-4939867.. 1175 Bobcat, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... \ TR ISR
0140 | Nationwide 26-2451988.. 1492 Capital, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. . | 111 Rivulon Boulevard, LLC.... . INRI-Rivulon, LLC.. ... |ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. 155 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......covveeeiecene e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1486309.. 161 Rivulon Boulevard, LLC.........ccccovrvrrrenrennen. NRI-Rivulon, LLC.......vvevreerseeneereeieeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1580283.. . | 170 Marconi, LLC................ . NWD Investments, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. 245 Parks Edge Place, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccvvvverrrreens [ orvrrrrenns 31-1486309.. 275 Rivulon Boulevard, LLC NRI-RivUlon, LLC......oovvvvrieieseseieieieene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennes 31-1486309.. 300 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......cceviveeieceieeresiinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide........ccccovurrerrrerrerens | corererrneene 31-1486309.. 310 Rivulon Boulevard, LLC.........ccccocvvinrnrunne NRI-Rivulon, LLC.......ooeieeieeneereeieeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceevrrverereeees [ ovreriirnas 31-1486309.. 343 N. Front, LLC.....ccoveervieivcereceees Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrens [ orrrrrennns 31-1486309.. 400 Rivulon Boulevard, LLC...........cccccoeverernnnns NRI-Rivulon, LLC.......coeveveeieceee e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvererens [ crvvrerrenes 31-1580283.. 400 West Nationwide Boulevard, LLC................ OH............ NIA..conne NWD Investments, LLC......cccoeuvrvrerrerrerniennenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccevrererrvrrens [ correrrennens 31-1486309.. 410 Rivulon Boulevard, LLC NRI-Rivulon, LLC.......covveeieeeieeseisnieinns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | OSSO ISR
0140 [ Nationwide..........coeurrerrrerrerens | corvrereneene 31-1580283.. 425 West Nationwide Boulevard, LLC OH........... NIA .o NWD Investments, LLC........ccocoveneereerrerninienes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide.........ccceeervverereeees [ erreriinas 31-1486309.. 44 Chestnut, LLC........cocoovveieeieccece e Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 38-4118665.. 500 Neil Avenue, LLC........ccocvevvvrerririisiieieiins NWD HP, LLC.....ovevereeiecreeeeeeeeiie ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvereens [ crvrrerrenns 38-4118665.. 515 Kilbourne Street, LLC.......ccovvvvereereinineenns NWD HP, LLC....ovirireieenereeeeeeneeeeeeinenn ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide 87-1954007.. 525 Cleveland Avenue, LLC Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 20-4939866.. . | 735 Bobcat Avenug, LLC.... . | GVY Residential, LLC... ... |ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. 75 Rivulon Boulevard, LLC NRI-RivUlON, LLC.....ooveeveeseeeeieeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 20-4939866.. 775 Yard Street, LLC.....c.ovevevveeiecreesiinns NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 20-4939866.. . | 777 Swan Street, LLC. . INRI Equity Land Investments, LLC... . | ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 780 Yard Street, LLC.......cccovoveveveceiiceeieieinns NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 [ Nationwide.........cccveurrerrrereereens | corvrereneene 20-4939866.. 795 Rail Street, LLC......vovveeereeincerereineeneis NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccovvrverereeees [ ovreriirnas 20-4939866.. 800 Bobcat Avenue, LLC..........ccvvveverviiicinne NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrrens [ errerrennes 20-4939866.. 800 Goodale Boulevard, LLC...........ccoceverivnnee OH............ NIA....ccooe. NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovreerrvereens [ crvrreenenns 20-4939866.. 800 Yard Street, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide.........ccceeevvverereeees | ovreriirnas 20-4939866.. 805 Bobcat Avenue, LLC GVY Residential, LLC...........cccoevvverirririrernen. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
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Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide. 20-4939866.. n/a... . |808 Yard Street, LLC....... . [NIA.... . | GVY Residential, LLC................... ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 820 Goodale Boulevard, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 20-4939866.. 825 Junction Way, LLC.......ccooovvnrrrininrrnirnenns GVY Residential, LLC.......ccccoevrrnrerrerreriereeens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide. 20-4939866.. . | 828 Bobcat Avenug, LLC.... . INRI Equity Land Investments, LLC... ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. 840 Third Avenue, LLC.......oovverrenrrrrrneens NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 20-4939866.. 840 Yard Street, LLC GVY Residential, LLC...........cccccevrverirririrernnen. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 20-4939866.. 845 Yard Street, LLC GVY Residential, LLC.........cccocevevirieieiriinnns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 20-4939866.. 860 Third Avenue, LLC.......cccoovrevnrnrrrireinnees NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccevrvverereeees [ errerirnas 20-4939866.. 880 Third Avenue, LLC........cccoeveveerrrveereieinenns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 [ Nationwide..........ccoeurrerrrreerens | corvrereneene 20-4939866.. 880 Yard Street, LLC......coocvrereererereiecreis GVY Residential, LLC.......ccccocurrrrenrrrerrrienieneens ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necooe s
0140 | Nationwide.........ccoeevrvverererees [ covrerrirenas 20-4939866.. 895 W. Third Avenue, LLC..........ccccoevvvivererrinenne NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 20-4939866.. 950 Dorchester Way, LLC.........ccocevvieriiriinnns GVY Residential, LLC.........cccooevveririiieiriinnns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ccovvvrerrvereens [ covrrerrenns 20-4939866.. 950 Goodale Boulevard, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 31-1486309.. 960 Bobcat Avenue, LLC.........ccccoceevecvvvecenienes |OHuceeeees [NIAL Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........cccoevevereerrrens [ orrerrnnns 31-1486309.. 975 Rail Street, LLC.........cccoeveervereeeirereeseceees |OHuce [NIAL Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvreens [ corvrrrnenes 31-1486309.. 995 Yard Street, LLC........cocovvvereriernrrererrnnennes | OHucrecoes [NIAG i Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide 31-1486309.. 18615 Claret Drive, LLC......c.cocvverererieieieiene NRI Cavasson, LLC.........cccccoevevvevieieirisiennns ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1486309.. . | 18700 Hayden Road, LLC... . INRI Cavasson, LLC...... ....| ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. AD DORA, LLC....cooveviereeecesieeeeee s NWD Investments, LLC.........ccccooeevvveerricrennns ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1580283.. ADTV, LLC...ovreecetecee e NWD Investments, LLC.........ccccveuvivererrerennnn. ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide. 52-2227314.. . | AGMC Reinsurance, Ltd. . |Nationwide Advantage Mortgage Company..... | ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 42-0958655.. ALLIED Group, INC.....cvvvvereirrnrieicseieneseieninne Allied Holdings (Delaware), InC..........cccccvvvnnne ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 46-4628790.. Allied Holdings (Delaware), INC.........c.ccccvsvenrenee DE......c... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... ) (RN PO
0140 | Nationwide . 127-0114983.. ALLIED Insurance Company of America............ OH............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
ALLIED Property and Casualty Insurance
0140 | Nationwide . [42-1201931.. Company ALLIED Group, INC....ccvvererrerereeneereieeeneineines ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide 42-1527863.. ALLIED Texas Agency, INC......cccccooeevevereereeennnes AMCO Insurance Company............c.cceeevernnnes ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide . |42-6054959.. AMCO Insurance Company............ccceeeeeereenen. ALLIED Group, INC......vverererereeneereieeeneereenes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 59-1031596.. . | American Marine Underwriters, Inc..... . | Nationwide Mutual Insurance Company........... | ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 81-4532504.. American Tax Credit Fund 2017-A, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 82-2001573.. American Tax Credit Fund 2017-B, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 82-4591498.. . | American Tax Credit Fund 2018-A, LLC . | Nationwide Life Insurance Company.... ..|ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 83-0606592.. American Tax Credit Fund 2018-B, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........cccoeevereereens [ cerrereeinns 83-0620232.. American Tax Credit Fund 2018-C, LLC............ OH............ NIA....cooona. Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company...........| ...... [\ USRI
0140 | Nationwide..........ccooeererreriens [ orrrrrennes 83-3900932.. American Tax Credit Fund 2019-A, LLC............ OH............ NIA....ccoonne Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccoervrerrrerenns | crvvrirrenns 83-3953721.. American Tax Credit Fund 2019-B, LLC............ OH........... NIA . Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
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0140 | Nationwide. 84-3443067.. n/a... . | American Tax Credit Fund 2020-A, LLC . [NIA.... . | Nationwide Life Insurance Company.... ..|ownership.. ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide 85-2359702.. [n/a American Tax Credit Fund 2020-B, LLC NIA Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
American Tax Credit Fund 2021-A, LLC (fka
0140 | Nationwide..........ccoovererrerrens [ corrrrrennns 85-2649655.. [N/a.....cccvie | oo [ American Tax Credit Fund 2020-C, LLC) OH............ NIA....ccoonne Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
0140 [ Nationwide.........cccoeurverrrerrerens | corerereeene 86-2502912.. | Nf@...erierins | v [ e American Tax Credit Fund 2021-B, LLC............ OH.......... NIA ..o Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccovvvvvevereeees [ evreriinas 87-1349942.. |n/a.............. American Tax Credit Fund 2021-C, LLC............ OH............ NIA.....ccoone. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooverereerrrens [ orrrrrennns 31-1580283.. |n/a.............. Arena District CA I, LLC......occovvevrrieierieieienns OH............ NIA....ccooe. NWD Investments, LLC..........ccovvvrreieirirennnn. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSUO ISR
.................................................................... 90-0280710.. | N/@...covrcerrs | wovererreerniinnes [ cereersenenennnneene. | Arena District Owners Association..................... |OH............ |OTH.............. | Other non-Nationwide............ccccovrvvnrrrrecnens | NM@eiirirsininenns | cerrineeneennn. | Other non-Nationwide..........coooveevevncnccnecnnns [eeeedNeviiinn | 20
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 31-1486309.. Ballantrae Woods, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 [ Nationwide.........cccoeurrererenrerens | corverrnenne 31-1486309.. Cavasson Hotel, LLC Cavasson Hotel Holdings, LLC...........cccccouuue.. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 31-1486309.. Cavasson Hotel Holdings, LLC..........ccccovvrrunne NRI Cavasson, LLC.........ccoovrvererernrenrirnnnnes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 20-1618232.. . | CNRI-Cannonsport Condominium, LLC.. . . |CNRI-Cannonsport, LLC........... ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-1618232.. CNRI-Cannonsport, LLC........cccoenrenienrereininnnen. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide . | 74-1061659.. Colonial County Mutual Insurance Company..... | TX............. A Other non-Nationwide.............ccceveevenierennene contract.......ccceee. [ evveeicennins Other non-Nationwide............ccccevveveviieviins | ceene N
0140 | Nationwide. 31-1486309.. . | Cottages at Hyatts LLC........... . | Nationwide Realty Investors, Ltd...... ... | ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide . |68-0066866.. Crestbrook Insurance Company. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........cccovererrerrens [ corrrrrennes 31-1486309.. Crewville, Ltd.......coeveerieesieceeseeeeeis Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide.........ccccovurrerrereerens | corerereneene 84-5052608.. Danforth, LLC.......ovoreerereieieeseieeeeseieenas Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccccevvivererinnns 42587... |42-1207150.. Depositors Insurance Company..............c..c....... A A ALLIED Group, INC.....c.ccvverveerercrcresieverereies ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
Discover Affordable Housing Investment Fund |

.................................................................... 46-4104813.. LLC OH............ |OTH.............. | Other non-Nationwide...........c..cocrvrrmrmrrrrnrins [ MBeriiirririirnininnes [ cveierinnenene. | Other non-Nationwide.........c.oeeevveevrrinvcnecneons | veeeelNuviieis [ 21
0140 | Nationwide 33-0096671.. DVM Insurance AgeNCY........cccovveveerieerreerevenennne (07 W NIA....ccoonne Veterinary Pet Insurance Company................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide . |47-4523959.. Eagle Captive Reinsurance, LLC...........c........... Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccceevvverereeees [ evreriinas 20-1945276.. East of Madison, LLC...........cccoevevieeivicreeine, 120 Acre Partners, Ltd..........cccccovveeviecrereinnen, ownership.......... | ...... 24910 |Nationwide Mutual Insurance Company........... | ...... N...... T
0140 | Nationwide 20-1945276.. East of Madison, LLC..........ccccoevreirerirereiennnn. ND La Quinta Partners, LLC.......ccccocreurrrneen. ownership.......... | ... 75.090 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 26-3260559.. . |E-Risk Services, L.L.C.... . |Nationwide Mutual Insurance Company........... | ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide . |75-6013587.. Freedom Specialty Insurance Company............ Scottsdale Insurance Company...........ccceveeenes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 20-4939866.. Grandview Yard Hotel Holdings, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 20-4939866.. . | Grandview Yard Hotel, LLC . | Grandview Yard Hotel Holdings, LLC... .... | ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. GVY Residential, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccovrverrverenns [ covvreenenes 31-1486309.. Harlem Road Developers, LLC.........c..ccccrvvenrene. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide..........ccvvrererrerrens [ corrrrrennes 51-0241172.. Harleysville Group INC.....c..cvvveveeeiniieieeiniiennns DE......c...... NIA....ccenne Allied Holdings (Delaware), InC..........ccccovvunnne ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide...........ccocererrrnen 23582... [41-0417250.. Harleysville Insurance Company............c..cc....... OH............ A Harleysville Group, INC.......ccccocveverereiiicicnnns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide...........ccoeerrerrrrrinnns 42900... [23-2253669.. [N/a...cccivriers | correrrerieniiens e Harleysville Insurance Company of New Jersey |NJ............. A, Harleysville Group, INC......cccovvverererririciennns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide...........cocrrerrrrrrennn. 10674... |23-2864924.. |N/@.....ocrreee | ceverereinieens | rrereeeneereineneenens Harleysville Insurance Company of New York... |OH............ A Harleysville Group, INC........cccoovueeerrerneencireinanne ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
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0140 | Nationwide. .114516... | 38-3198542.. . | Harleysville Lake States Insurance Company.... . | Harleysville Group, InC..........cccovvevinnee ... |ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 64327... |23-1580983.. Harleysville Life Insurance Company................. Nationwide Mutual Insurance Company........... ownership.......... . Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 35696... |23-2384978.. Harleysville Preferred Insurance Company........ Harleysville Group, INC........cccovveererrirrieneirrininns ownership.......... Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide. .126182... | 04-1989660.. . | Harleysville Worcester Insurance Company...... . | Harleysville Group, Inc.............. . | ownership.. Nationwide Mutual Insurance Company.. N
0140 [ Nationwide........ccccveurrerreenrerens | corerrrrneene 32-0051216.. Hideaway Properties Corporation...............c...... Nationwide Realty Investors, Ltd..................... ownership Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 20-3289512.. Jefferson National Financial Corp...................... Nationwide Life Insurance Company................ ownership.......... Nationwide Mutual Insurance Company...........| ...... A SO U
0140 | Nationwide . [75-0300900.. Jefferson National Life Insurance Company...... Jefferson National Financial Corporation......... ownership.......... Nationwide Mutual Insurance Company........... | ...... Neoooos [
Jefferson National Life Insurance Company of
0140 | Nationwide . |47-1180302.. New York Jefferson National Life Insurance Company.... |ownership.......... Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide 61-1340595.. Jefferson National Securities Corporation.......... Jefferson National Financial Corporation......... ownership.......... Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 31-1486309.. Jerome Village Company, LLC.... Nationwide Realty Investors, Ltd ownership.......... Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. . |JV Developers, LLC.... . [ Nationwide Realty Investors, Ltd....... ... | ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 74-1395229.. Lone Star General Agency, INC........cccccocovverrenne. Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company N
0140 | Nationwide . | 38-0865250.. National Casualty Company............cccccouevverevnnee Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company N
0140 | Nationwide. AC000920.... . | National Casualty Company of America, Ltd...... . | National Casualty Company.. .. |ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 42-1154244.. Nationwide Advantage Mortgage Company....... AMCO Insurance COmMPany..........c.veeeverrerreens ownership Nationwide Mutual Insurance Company........... [ ... Y
ALLIED Property & Casualty Insurance
0140 | Nationwide..........ccvvrvrerrvereens [ covrreerenes 42-1154244.. Nationwide Advantage Mortgage Company....... Company ownership.......... Nationwide Mutual Insurance Company........... [ ...... Yoo | P
0140 | Nationwide.........ccceevvverereeees [ erreriinnas 42-1154244.. Nationwide Advantage Mortgage Company....... Depositors Insurance Company....................... ownership.......... Nationwide Mutual Insurance Company...........| ...... Yo T
Nationwide Affinity Insurance Company of
0140 | Nationwide . |48-0470690.. America Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide . |42-1015537.. Nationwide Agribusiness Insurance Company... Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1578869.. . |Nationwide Arena, LLC....... . INRI Arena, LLC..... ... |ownership.. Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-8670712.. Nationwide Asset Management, LLC Nationwide Mutual Insurance Company........... ownership.......... . Nationwide Mutual Insurance Company N
0140 | Nationwide . 195-0639970.. Nationwide Assurance Company...............c....... Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovrverrrereens [ covrrerrenns 31-1036287.. Nationwide Cash Management Company.......... Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccvvererrvriens [ corrrrrennes 31-4416546.. Nationwide Corporation............cccceeerierreerinnnns Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company........... | ...... Yoo P
0140 [ Nationwide.........cccoeurrererereereens | corverenenne 31-4416546.. Nationwide Corporation............cccceeeeeereerreneences Nationwide Mutual Fire Insurance Company... | ownership.......... Nationwide Mutual Insurance Company...........| ...... Yoo P
0140 | Nationwide..........ccovvverrrreens [ corrrrrnenns 31-1667326.. Nationwide Financial Assignment Company...... Nationwide Life Insurance Company................ ownership.......... Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
0140 | Nationwide..........ccooeererreriens [ orrrreennes 23-2412039.. Nationwide Financial General Agency, Inc......... NFS Distributors, INC........ccccoverreririreierinnn. ownership.......... Nationwide Mutual Insurance Company........... | ...... \ TR ISR
0140 | Nationwide..........ccvvereerrrereens [ crvvrirnenes 31-6554353.. Nationwide Financial Services Capital Trust...... Nationwide Financial Services, Inc................... ownership.......... Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide.........ccoeerrvevereeees [ erreriirnas 31-1486870.. Nationwide Financial Services, Inc..................... Nationwide Corporation............cccoeeeveriverennnns ownership.......... Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........cccoeerereerrrens [ errerrinns 52-6969857 .. Nationwide Fund AdVisors.............cccevvevrivernnee. Nationwide Financial Services, Inc................... ownership.......... Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovvverrvreens [ corerrrnenes 31-1748721.. Nationwide Fund Distributors LLC............cc.cee.e. NFS Distributors, INC........cccoouvevrrnrerrirnisrenninns ownership.......... Nationwide Mutual Insurance Company........... | ...... | TSI ISR
0140 | Nationwide 31-0900518.. Nationwide Fund Management LLC................... NFS Distributors, INC........cccocovevrerirrieierrinnn. ownership.......... Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide . | 31-4425763.. Nationwide General Insurance Company........... Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide . 131-1399201.. Nationwide Indemnity Company Nationwide Mutual Insurance Company ownership Nationwide Mutual Insurance Company N
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0140 | Nationwide. .|25453... |95-2130882.. |n/a... . | Nationwide Insurance Company of America...... .. |ALLIED Group, INC....cccvvevrreiirerriernnns ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 10948... | 31-1613686.. Nationwide Insurance Company of Florida........ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.........ccoeevrrrverereeens [ orrerrirenas 41-2206199.. Nationwide Investment Advisors, LLC................ Nationwide Life Insurance Company. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 73-0988442.. . | Nationwide Investment Services Corporation.... Nationwide Life Insurance Company. ownership ....100.000 |Nationwide Mutual Insurance Company
Nationwide Life and Annuity Insurance
0140 | Nationwide . [31-1000740.. | n/a.............. Company OH............ Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide . 131-4156830.. |n/a.............. Nationwide Life Insurance Company.................. OH............ Nationwide Financial Services, Inc................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUSUO ISR
Nationwide Life Tax Credit Partners 2002-A,
0140 | Nationwide..........ccoovvrrerrvriens [ corrrrrennens 13-4212969.. | n/a.............. LLC OH............ NIA....ccoonne Nationwide Life Insurance Company................ Other...covevevees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2002-B,
0140 | Nationwide.........ccceevvvverereeees [ evreriirnas 01-0749754.. [N/a..eceiiies oo e LLC OH............ NIA.....cccoone. Nationwide Life Insurance Company................ other......cocoeeeees [ 0.010 |Nationwide Mutual Insurance Company........... | ...... N...... T
Nationwide Life Tax Credit Partners 2003-A,
0140 | Nationwide........cccoeerrrererevens [ errerirenas 54-2113175.. [N | e e LLC OH............ NIA....ccoone Nationwide Life Insurance Company................ other......ooceevnes [ rornnad 0.010 | Nationwide Mutual Insurance Company........... | ...... N....... T
Nationwide Life Tax Credit Partners 2003-B,
0140 | Nationwide..........ccooeerereeriens [ errrrrennes 58-2672725.. [N/a....iive | e e LLC OH............ NIA.....cccoone. Nationwide Life Insurance Company................ Other...ooveveeees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2004-A,
0140 | Nationwide..........ccoovererrerrens [ corrrrrennes 20-0382144.. [N/a...ciivie | oo [ LLC OH............ NIA....ccoonne Nationwide Life Insurance Company................ Other....ccovevenrs [ v 0.010 | Nationwide Mutual Insurance Company........... | ...... N T
Nationwide Life Tax Credit Partners 2004-C,
0140 | Nationwide.........ccceeevvrerereeees [ ovrereirnas 20-0745965.. |n/a.............. LLC OH............ NIA.....cccooone. Nationwide Life Insurance Company................ other.....ccoceeeeees [ 0.010 |Nationwide Mutual Insurance Company........... | ...... N...... T
Nationwide Life Tax Credit Partners 2004-F,
0140 | Nationwide..........ccvvvverrvreens [ corerirrenns 20-1918935.. | NfA...vrrrrs | evrrrrireiiennnes [ cererieriseieeissinninns LLC OH............ NIA....cone Nationwide Life Insurance Company................ Other....covvevees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ T
Nationwide Life Tax Credit Partners 2005-A,
0140 [ Nationwide.........ccccoeurverrrerrerens | corererrneene 20-2303694.. | Nf@...cririrs | i [ e LLC OH.......... NIA .o Nationwide Life Insurance Company................ Other....coerenes [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... N | P
Nationwide Life Tax Credit Partners 2005-B,
0140 | Nationwide..........cccoverereerrens [ errerrennes 20-2303602.. [N/a...cciiviie | coereireiieiiens e LLC OH............ NIA....ccoooe. Nationwide Life Insurance Company................ Other....ooveveees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N P
Nationwide Life Tax Credit Partners 2005-C,
0140 | Nationwide..........ccoovererrvriens [ corrrrrennes 20-2450960.. [N/a.....cccvie | e [ LLC OH............ NIA....ccoonne Nationwide Life Insurance Company................ Other...ooveveves [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N P
Nationwide Life Tax Credit Partners 2005-E,
0140 | Nationwide.........ccccoevvverereeees [ ovreriirnas 20-2774223.. |n/a.............. LLC OH............ NIA.....cccooone. Nationwide Life Insurance Company................ other......cccoeeeees [ 0.010 |Nationwide Mutual Insurance Company........... | ...... N...... T
Nationwide Life Tax Credit Partners 2007-A,
0140 | Nationwide..........ccovvverrvereens [ corerrrrenes 21-1288836.. | NfA...oorerrs | evrerrirriinrinnes [ cernrierineieisninninns LLC OH............ NIA....cone Nationwide Life Insurance Company................ Other....coovvevees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ T
Nationwide Life Tax Credit Partners 2009-C,
0140 | Nationwide..........ccooeerereerrrens [ orrerrnnns 26-3427479.. [N/ | e LLC OH............ NIA...conn Nationwide Life Insurance Company................ Other.....coocevevnes [ 0.010 | Nationwide Mutual Insurance Company........... | ...... N....... | P
Nationwide Life Tax Credit Partners 2009-D,
0140 | Nationwide..........ccoovererreriens [ orvrrrennes 26-3427525.. [N/a..ciiiie | [ LLC OH............ NIA....cccoonne Nationwide Life Insurance Company................ Other....ocovevenis [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N P
0140 | Nationwide..........ccvvrerrerreriens | corrrrrennnns 27-1362364.. [N/a...ciiiiien | v e Nationwide Life Tax Credit Partners 20091, LLC| OH............ NIA....ccoonne Nationwide Life Insurance Company................ Other...ocevenees | e 0.010 | Nationwide Mutual Insurance Company........... | ... N P
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0140 | Nationwide..........ccooeerereerrens [ orrrrrennes 45-0469525.. | N/a.....coiiies | erereiieieiieins e Nationwide Life Tax Credit Partners No. 1, LLC |OH............ NIA.....cccoone. Nationwide Life Insurance Company................ Other...ooveveees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N | P
0140 | Nationwide..........c.coevrerrrerennns 42110... [75-1780981.. | N/A...vrcerirs | covrrrirriieinnes [ cererrerireiieisninnenns Nationwide LIOYdS..........ovvrvrerneeieiririrereiniens D, SO A 1T PR CONraCt......coovvvee | vevvririirinins Nationwide Mutual Insurance Company........... | ...... [\ .
Nationwide Sales Solutions, Inc. (fka
0140 [ Nationwide.........ocoeurrerrrereerens | corvrereneene 42-1373380.. Nationwide Member Solutions Agency Inc.) A NIA. ... ALLIED Group, INC......vverveeeeeeeneereieeeneineinees ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necooe s
0140 | Nationwide 75-3191025.. Nationwide Mutual Capital, LLC..........c.cccevuev... OH............ NIA....ccoone. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company...........| ...... N | e,
0140 | Nationwide . 131-4177110.. Nationwide Mutual Fire Insurance Company..... OH............ RE....ccveenne Other non-Nationwide...........ccccceevvereresnceines [ M@ [ Other non-Nationwide............cccoervveererrennes | cvnee N 2
0140 | Nationwide . 131-4177100.. Nationwide Mutual Insurance Company............. OH........... A s Other non-Nationwide...........coevrvrrerrerrerneinnens | MAiieirirerinenns | e Other non-Nationwide.............coveeverreneenereirnnes [ e [\
0140 | Nationwide 34-2012765.. Nationwide Private Equity Fund, LLC Nationwide Mutual Insurance Company ....100.000 |Nationwide Mutual Insurance Company N
Nationwide Property and Casualty Insurance
0140 | Nationwide . 131-0970750.. | n/a.............. Company OH............ A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........cccovererrerrens [ orrerrennes 31-1486309.. |n/a.............. Nationwide Realty Investors, Ltd..............c.co...... OH............ NIA....ccoonne Nationwide Mutual Insurance Company........... ownership.......... | ...... 97.000 |Nationwide Mutual Insurance Company........... | ...... N | P
0140 | Nationwide..........ccoereerrrereens [ coerreerenns 31-1486309.. | N/a...erieirs | v [ cerreneireireesseinnenns Nationwide Realty Investors, Ltd............ccccouenne OH........... NIA ..o Nationwide Indemnity Company............ccc.ceee.... ownership.......... | coeeee. 3.000 |Nationwide Mutual Insurance Company........... | ...... [\ T
0140 | Nationwide..........ccovveverreriens [ corvrrrrnnes 31-1486309.. |n/a.............. Nationwide Realty Management, LLC................ OH............ NIA....ccoonne Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR IS
0140 [ Nationwide.........cccoeurrerrerrerens | corverrneene |1/ I Nfa..ieienes Nationwide Realty Services, Ltd..........cccocovuurenee OH............ NIA ... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrvriens [ corrrrrnenns 73-0948330.. | N/@...cvrerrs | eovrrrrirriinrnnes [ cererierireieiiesinninns Nationwide Retirement Solutions, Inc................ DE............. NIA ... NFS Distributors, INC........cccovurevrrnrerrininrenninns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
Nationwide Life and Annuity Insurance

0140 [ Nationwide........ccccovurrerrrenrerens | corererrneene 83-2250056.. Nationwide SBL, LLC.......cocvverrerrerencreieincens Company ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide.........ccceovvvvverereeees [ ovreriinas 36-2434406.. Nationwide Securities, LLC...........cccccovveverriirenne NFS Distributors, INC.........ccoevvveeriieeriierens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........cccoeerereerriens [ orrerrennns 31-4177100.. Nationwide Services Company, LLC.................. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ccovvverrvereens [ covererrenns 46-1952215.. Nationwide Tax Credit Partners 2013-A, LLC.... Nationwide Life Insurance Company................ Other....covvevees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\ | P
0140 | Nationwide.........ccvvererrvriens [ cerrrrrennens 46-1971926.. Nationwide Tax Credit Partners 2013-B, LLC.... Nationwide Life Insurance Company................ Other...ocveveiees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N | P
0140 [ Nationwide...........coeurrerrrereerens | corvrereneene 31-1592130.. Nationwide Trust Company, FSB..........ccccccceeene. Nationwide Financial Services, Inc................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N..ooee 2
0140 | Nationwide.........ccoeerrverereeees [ evrerrirnas 20-5976272.. Nationwide Ventures, LLC........c.coceevevrreveverenan. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccoovererrerrens [ orrrrrennes 31-0871532.. NBS Insurance Agency, INC........ccccovvveverrivennnn. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovrverrvreens [ covrreenenes 85-4193218.. NCS Arizona, LLC.......ovvverrerrrirerreinenciseeeenns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvrererrvriens [ corrrrrennns 11-3651828.. ND La Quinta Partners, LLC.........ccccccvvvreirnnee. Nationwide Realty Investors, Ltd...................... ownership.......... | ..... 95.000 |Nationwide Mutual Insurance Company........... | ... N | P
0140 [ Nationwide........ccccoeurverrenrerens | corerereeene 31-1630871.. NFS Distributors, INC.........covvevenrereeneneeneereenes Nationwide Financial Services, Inc................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceevvvvvevereeees [ erreriinas 82-5195340.. NLIC REO Holdings, LLC........ccccevvvevirricreirinnes Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide 82-5194959.. NMIC REO Holdings, LLC.........cccovevereirrieiennes Nationwide Mutual Insurance Company ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 46-3762545.. . INNOVS, LLC... . |Nationwide Mutual Insurance Company........... | ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 20-4939866.. North of Third, LLC........cceoevviereeiieiieeieicinae NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1486309.. NRIArena, LLC.....covveereireieiecseeieciseieenas Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1486309.. . |NRI Brooksedge, LLC. . | Nationwide Realty Investors, Ltd... .. | ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. NRI Builders, LLC Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide..........ccvvrverrrereens | covrrernenes 31-1486309.. NRI Cavasson, LLC........cccovnreneneerrinineeneenns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
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0140 | Nationwide. 31-1486309.. . |NRI Communities/Harris Blvd., LLC . [NIA.... . | Nationwide Realty Investors, Ltd... .. | ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1486309.. NRI Corporate Housing, LLC...........cccocvvvernnaee. Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 31-1486309.. NRI Cramer Creek, LLC........ccovverereerrincrrereenns Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 20-4939866.. . |NRI Equity Land Investments, LLC. . | Nationwide Realty Investors, Ltd... .. | ownership.. 80.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 26-0212217.. NRI Equity Tampa, LLC.....c.coovevreerirereienne Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 31-1486309.. NRI Office Ventures, Ltd..........cccccvveveeicrrnnnen. Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N......
0140 | Nationwide..........ccooeererrerrens [ orreriennes 31-1580283.. NRI Telecom, LLC........coevevivereeieieieesiienns NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 31-1486309.. NRI-RIVUION, LLC.....vveirrireeneeieieesneeenns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\
0140 | Nationwide.........cccevrvverereeees [ errerirnas 90-0729552.. NTCIF-2011, LLC.....ovrverrcreceeeeeeve s Nationwide Mutual Insurance Company........... ownership.......... 50.000 |Nationwide Mutual Insurance Company........... | ...... N.......
0140 [ Nationwide..........ccoeurrerrrreerens | corvrereneene 90-0729552.. NTCIF-2011, LLC...eeeereeeeereeeeeeieeae Nationwide Mutual Fire Insurance Company... | ownership.......... 50.000 |Nationwide Mutual Insurance Company........... | ...... N...oooe
0140 | Nationwide.........ccoeevrvverererees [ covrerrirenas 27-4700627.. NTCP 2011-A, LLC....oveeeee e Nationwide Life Insurance Company............... other......cccveveves [ 0.010 | Nationwide Mutual Insurance Company........... | ...... N......
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 46-0741029.. NTCP 2012-A, LLC.....ovreeeeeeeee Nationwide Life Insurance Company................ Other....ocoveveees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccovvvrerrvereens [ covrrerrenns 46-3309896.. NTCP 2013-C, LLC....overeererereecnereeenes Nationwide Life Insurance Company................ Other....coovveves [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 46-4111078.. NTCP 2014-A, LLC.....ovreeeeereeeenie Nationwide Life Insurance Company................ Other...covevevees [ e 0.010 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........cccoevevereerrrens [ orrerrnnns 47-1404116.. NTCP 2014-B, LLC.....covverereeeeeeee Nationwide Life Insurance Company................ Other.....cooevveeis [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccvvvverrvreens [ corvrrrnenes 47-1413242.. NTCP 2014-C, LLC....coovveeeererrereecsrieieenes Nationwide Life Insurance Company................ Other....covvevees [ e 0.010 |Nationwide Mutual Insurance Company........... | ...... [\
0140 | Nationwide 47-3909345.. NTCP 2015-A, LLC Nationwide Life Insurance Company............... Other...oovevenees [ e 0.010 | Nationwide Mutual Insurance Company N
0140 | Nationwide. 47-4148470.. . INTCP 2015-B, LLC. .. |Nationwide Life Insurance Company.... v | Ot s 0.010 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 81-3836925.. NTCP 2016-A, LLC Nationwide Life Insurance Company............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 82--2015065. NTCP 2017-A, LLC Nationwide Life Insurance Company............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide. 84-1969518.. . |NW Fyrebyrd, LLC... . INNOVS, LLC....ovvreerrireieireerrninenns ... |ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 85-3363961.. NW Next, LLC Nationwide Mutual Insurance Company.......... ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 [ Nationwide.........cccoeerverrrrerens | corvrerrneene 81-0936428.. NW Private Debt, LLC.......ccccovrrurrniereirrirnineenes Nationwide Mutual Insurance Company.......... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........ccccovvvvevereeees [ evreriinas 26-1903919.. NW REL LLC......ovovvieeieee e Nationwide Mutual Insurance Company.......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N......
0140 | Nationwide..........ccooeerereeriens [ orrrrrennes 46-3654078.. NW-Amesbury, LLC........cccoveviirererieeeis NW-REL LLC.....ooveverieieeseseeeeie ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccovvverrvereens [ covrrernenns 81-1263284.. NW-Amesbury II, LLC Nationwide Mutual Insurance Company.......... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\
0140 | Nationwide..........ccovvrererrerrens [ corrrrrennes 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. 87-0899685.. . |NW-Antioch, LLC..... . | Company ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 87-1087011.. NW-Asheville, LLC Nationwide Mutual Insurance Company.......... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 84-3727023.. NW-Ashland, LLC........ccccovrrrrernenerrireincnnereenns Nationwide Mutual Fire Insurance Company... | ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 83-2056769.. . |NW-Athens Way, LLC. . | Nationwide Life Insurance Company............... ownership.. ...100.000 | Nationwide Mutual Insurance Company...........| ...... N
0140 | Nationwide 84-3942108.. NW-Beloit, LLC......cueeeeeereeeereirneeneereieeieeineieenns Nationwide Mutual Fire Insurance Company... | ownership.......... ....100.000 | Nationwide Mutual Fire Insurance Company... | ...... N
0140 | Nationwide.........ccoevrveverereeees [ covreriirenas 87-0847675.. NW-Broadway at Surf, LLC Nationwide Mutual Insurance Company.......... ownership.......... ....100.000 | Nationwide Mutual Insurance Company...........| ...... N......
0140 | Nationwide..........ccooeererreriens [ orrrrrennes 83-1613456.. NW-Cameron Village, LLC..........ccevvvrrererennen. Nationwide Life Insurance Company............... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........ccvvvvrerrrerenns [ crvvrcrrenes 83-4513883.. NW-Carothers, LLC.........ccccrvuerenrrrenerneenrereenens Nationwide Mutual Flre Insurance Company... | ownership.......... ....100.000 | Nationwide Mutual Fire Insurance Company... |...... N
0140 | Nationwide.........cccevrrverereeees [ orreriirnas 84-2920247.. NW-Cranberry, LLC........cccccovvverevireericreerenes Nationwide Life Insurance Company............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N.......
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0140 | Nationwide. 86-3529884.. . |NW-Englewood, LLC... ... INIA.... . | Nationwide Life Insurance Company.... ....|ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 84-4388876.. NW-Escalante, LLC..........ccccoveverrierericrrieiennns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 86-1538532.. NW-Escalante Il, LLC........ccccovvrrrrrrrerrrerrereeens Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 31-1580283.. . |NWD 205 Vine, LLC........ . INWD Investments, LLC.... .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. NWD 225 Nationwide, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 31-1580283.. NWD 230 West, LLC........ccccevererrierccrcrene NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 31-1580283.. NWD 240 Nationwide, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 31-1580283.. NWD 250 Brodbelt, LLC.........cccovrrrrerrrerrerrernes NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccevrvverereeees [ errerirnas 31-1580283.. NWD 250 West, LLC........cccevvveeerreerrererennen, NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 [ Nationwide..........ccoeurrerrrreerens | corvrereneene 31-1580283.. NWD 265 Neil, LLC......coeereerreeiecreieieereireenns NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necooe s
0140 | Nationwide.........ccoeevrvverererees [ covrerrirenas 31-1580283.. NWD 275 Marconi, LLC........cccccovvvvvvrrererernren. NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 31-1580283.. NWD 300 Neil, LLC.....coevrreireeeeseeeee NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ccovvvrerrvereens [ covrrerrenns 31-1580283.. NWD 300 Spring, LLC......ocvvenverrerirncerrireerneenes NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
0140 | Nationwide..........ccovvererrvriens [ corrrrrennes 31-1580283.. NWD 355 McConnell, LLC........cccovvrverrrrrernnns NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR IS
0140 | Nationwide..........cccoevevereerrrens [ orrerrnnns 31-1580283.. NWD 425 Nationwide, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvvverrvreens [ corvrrrnenes 31-1580283.. NWD 500 Nationwide, LLC NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... | TR ISR
0140 | Nationwide 31-1580283.. NWD Arena Crossing, LLC NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1580283.. . NWD Arena District I, LLC... . INWD Investments, LLC .. |ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. NWD Arena District I, LLC NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1580283.. NWD Arena District MM, LLC.............cccoererneen. OH............ NIA.....ccooone. NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide. 31-1580283.. . NWD Arena District PW, LLC.. . INWD Investments, LLC .. |ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide 31-1580283.. NWD Arena District V, LLC.......ccooovrrerrvrrirerennns NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company N
0140 [ Nationwide.........cccoeerverrrrerens | corvrerrneene 31-1580283.. NWD Athletic Club, LLC........ccovvereererrincireireinne NWD Investments, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR RN
0140 | Nationwide.........ccccovvvvevereeees [ evreriinas 31-1580283.. NWD Brodbelt, LLC..........ccccovveveeriieiiicreiines NWD Investments, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereeriens [ orrrrrennes 30-0876022.. NWD Franklinton, LLC..........cccoovevvevieieirirnnnn. Nationwide Realty Investors, Ltd...................... ownership.......... 80.000 |Nationwide Mutual Insurance Company........... | ...... N T,
0140 | Nationwide..........ccovvverrvereens [ covrrernenns 31-4118665.. NWD HP, LLC....o i NWD Investments, LLC ownership.......... 75.000 |Nationwide Mutual Insurance Company........... | ...... [\ T
0140 | Nationwide..........ccovvrererrerrens [ corrrrrennes 31-1580283.. NWD Investments, LLC..........cccovvrererrerienenns Nationwide Realty Investors, Ltd ownership.......... 80.000 |Nationwide Mutual Insurance Company........... | ... N | P
0140 | Nationwide..........ccooeerereerrrens [ erreriennns 35-2642005.. NWGH, LLC....ovvere e Nationwide Realty Investors, Ltd...................... ownership.......... 75.000 |Nationwide Mutual Insurance Company........... | ...... N.oooa. P
0140 | Nationwide..........ccvvvverrvriens [ corerrrnenns 85-1262262.. NW-Gator Walk, LLC.........covurverrenrerrireireirnrenninns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccoovererrvrrens [ corrrrrennns 85-0524968.. NW-Groves, LLC........cccovvrerinieereeeesnine Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide.........cccoververrrenrerens | corereeeeene 86-2431839.. | NfA...eiieirs | v [ e NW-HUDB13, LLC...ooeeeeeceeeeseeeeeena Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceeervverereeees [ ovreriirnas 47-2482818.. NW-Jasper WAG, LLC.........ccccoevveveverrieererinenns NW REI, LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 81-5146596.. NW-Logan, LLC........ccceveriereririeereeiese i NW REI, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide 87-1565013.. NW-Midtown, LLC......c.covrrerrrrireireererrireeeeees NW REL LLC....ovrvirerieeineireeiesnsiseesesssseneenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 84-2937171.. NW-Naples, LLC Nationwide Mutual Fire Insurance Company... |ownership ....100.000 |Nationwide Mutual Insurance Company N
Nationwide Life and Annuity Insurance

0140 | Nationwide.........cccevrrverereeees [ orreriirnas 85-1246853.. |N/a....covvies | eererieeieiiiies | e NW-0akbrook, LLC..........ccccvverericreriereeeenen, OH............ NIA.....ccoone Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
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0140 | Nationwide. 83-2260477.. |n/a... . INW-ORBPD, LLC.... . [NIA.... . INWREI (NMFIC), LLC...... ... |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 83-0849392.. NW-Park Place, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide 47-1740812.. NW-Peachtree, LLC........ccccovvrrnrrrirrescineereenns NW REI, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. 46-2469044.. . |NW-Portales, LLC... . INWREI, LLC .. |ownership.. ...100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 47-2449044.. NW-Promenade at Madison, LLC...........c.......... OH........... NW RE|, LLC.... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide.........cccevrvrverereeees [ ovrerininas 83-2173918.. NW-Radius, LLC........ccccovverirrcerieesere e, OH............ NW REI (NLIC), LLC.....ovvereieevcreeee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide..........ccooeererrerrens [ orreriennes 87-1367836.. NW-Rancho, LLC........cccccveviereirieieiereisienns OH............ Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccvvrverrverenns [ crvererrenns 86-3702669.. NW-RPG Cranberry, LLC.......ccccocovrrrrrnrrrerrernns OH............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........cccevrvverereeees [ errerirnas 87-0890277.. NW-RUbBY, LLC.....coooereeieereceeeccee s OH............ Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 [ Nationwide..........ccoeurrerrrreerens | corvrereneene 84-4326171.. NW-Southbank, LLC.........cccoereunineereirriniencenne OH........... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Necooe s
0140 | Nationwide.........ccoeevrvverererees [ covrerrirenas 81-3212025.. NW-Springfield, LLC........ccovvvvrrererrereeerereenne OH............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N | e,
0140 | Nationwide..........ccooeerereerrrens [ orrrrrennes 85-0536537.. NW-Sweetwater, LLC........cccovvrvervieieicsieiennns OH............ Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 | Nationwide..........ccovvvrerrvereens [ covrrerrenns 46-5764783.. NW-TYSONS, LLC.....ooveriireereeeiecireieiecsneeenns OH........... NW REL LLC....voieerieenereire e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSSO ISR
Nationwide Life and Annuity Insurance
0140 | Nationwide. 81-1603024.. . INW REI (NLAIC), LLC. . |Company ownership.. ..100.000 | Nationwide Mutual Insurance Company.. N
0140 | Nationwide 81-1619428.. NW REI (NLIC), LLC.....ovrrrerrrerrireerrrieieires Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide..........cccovererrerrens [ corrrrrennes 81-1861190.. NW REI (NMFIC), LLC Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TR ISR
0140 [ Nationwide.........ccccovurrerrereerens | corerereneene 31-0947092.. | n/a.............. OCH Company, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
.................................................................... 26-0263012.. |N@...ccovcvins | eovrnerrrrerinns [ cveisiineennenenne.. | Old Track Street Owners Association, Inc..........| OH............ |OTH.............. | Other non-Nationwide............c.ccocovvvercrcrinens | Maciiirciininines | v | Other non-Nationwide...........cooeverervenccncnnns [eveedNeviiinn | 20
Nationwide Life and Annuity Insurance
0140 | Nationwide..........c.coevrerrrerennn 13999... | 27-1712056.. [N/@....orirrrs | cererrirererenns | vnerereseeresessnnennes Olentangy Reinsurance, LLC..........cccovvrvrrnnnn. VT A, Company ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TSI ISR
Nationwide Agent Risk Purchasing Group, Inc.
(fka On Your Side Nationwide Insurance
0140 | Nationwide..........cccoeeverevreens [ cerrereeinns 471923444, [ N/@...cuceries | ererevereiieies | ereerersreieiisieiens Agency, Inc.) OH............ NIA...ccooonn. THI Holdings (Delaware), INC...........ccvvvrvvernnne ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... [\ TOUS IS
0140 | Nationwide..........ccoovererrerrens [ orrrrrennes 31-1486309.. Perimeter A, Ltd.......ccocovereeeniecseeeee OH............ NIA....ccooe. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... Neoooos [
0140 | Nationwide..........ccovrverrvreens [ covrreenenes 20-4939866.. Rail Street Parking, LLC.........coccovvrvvinreriereennes OH........... NIA ..o NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TS ISR
0140 | Nationwide..........ccovvrererrvriens [ corrrrrennns 75-2938844.. Registered Investment Advisors Services, Inc... | TX............. NIA ... Nationwide Financial Services, Inc................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 [ Nationwide........ccccoeurverrenrerens | corerereeene 82-0549218.. Retention Alternatives Ltd..........cc.ccovvririnenns BMU.......... A Nationwide Mutual Fire Insurance Company... | ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... |\ TR ISR
0140 | Nationwide.........ccceevvvvvevereeees [ erreriinas 31-1486309.. Rivulon Hotel [, LLC.....c.cocvevveceeccrceee NRI-Rivulon, LLC........ccoovveverervieieeieee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N | e
0140 | Nationwide 31-1486309.. Rivulon Hotel II, LLC NRI-Rivulon, LLC.......covveieeieicere e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide. . 131-1117969.. . | Scottsdale Indemnity Company... . | Nationwide Mutual Insurance Company........... | ownership.. ...100.000 |Nationwide Mutual Insurance Company.. N
0140 | Nationwide . 131-1024978.. Scottsdale Insurance Company.............ccccuvnee. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ...... N
0140 | Nationwide . | 86-0835870.. Scottsdale Surplus Lines Insurance Company... |AZ.........c... [1Acccoeiviueenee Scottsdale Insurance Company..........c.ccoeueeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ...... N
20-3541511.. . | The Madison Club...........couceneeneeneenernerreins . . .... | Other non-Nationwide............... A [ Other non-NationWide.............cereereerreenrinnien | cvenee N
31-1610040.. The Waterfront Partners, LLC Nationwide Realty Investors, Ltd...................... ownership.......... | .o.... 50.000 |Nationwide Mutual Insurance Company........... | ... N
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. | THI Holdings (Delaware), Inc.. ... |DE. . . | Nationwide Mutual Insurance Company........... | ownership.. ...100.000 | Nationwide Mutual Insurance Company..
Titan Insurance Company............ccoeveuerrerennn. 7] THI Holdings (Delaware), InC.........c.ccovvvrvveinnne ownership.......... ....100.000 |Nationwide Mutual Insurance Company
THI Holdings (Delaware), InC..........ccc.covrreernnee ownership.......... ....100.000 | Nationwide Mutual Insurance Company
...100.000 | Nationwide Mutual Insurance Company..

52-2031677.. |n/a...
. | 86-0619597..
75-1284530..

33-0160222..

0140 | Nationwide.
0140 | Nationwide
0140 | Nationwide
0140 | Nationwide.

Titan Insurance Services, INC.........ccccovevevrinnnes X

. |V.P.I. Services, INC......cccevvrrrrrrrnnnes ... |CA. . |ownership..

.. | Veterinary Pet Insurance Company..

0140 | Nationwide . 195-3750113.. Veterinary Pet Insurance Company................... OH Scottsdale Insurance Company..........c.ccocueeene ownership.......... ....100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide . [34-1394913.. Victoria Fire & Casualty Company.............c....... OH THI Holdings (Delaware), Inc............c.cccveneeee. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . | 34-1777972.. Victoria Select Insurance Company................... OH Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide........cccoeerrrerereeens [ ovrerrirenas 31-1486309.. Wellington Park, LLC.........ccooevvevereccereieieans OH Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
Aster Explanation

1 For the purposes of this schedule, Nationwide presumed control of these entities because they are owned by at least 10% and are not wholly-owned by a Nationwide entity.
2 Other ownership indicates a non-ownership circumstance by a Nationwide entity.




Statement for September 30, 2021 of the NAT'ONW'DE MUTUAL FIRE |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
1. 19,439,859
2. 16,363,310
3. Farmowners MUIEPIE PETl............ccueireieiiiiieieieiseiece e seeisesstesesseienes | eressssesses s esse s sssessesnnas
4. Homeowners multiple peril... . 392,195,341
5. Commercial MUIPIE PEIL........cccvreierieirieiccseeeeese e essesesiens | evreissseses s 51,635,947
6. MOrtgage QUATANEY.........ccvuieerieieieieie ettt s st ssessnsenss | sssessssessesessssessessessssnsessesnsas
8. Ocean marine
9. Inland marine........
10. FiN@NCIAl QUAIANEY......c.evueieiiiiicieiee ettt nsens | sressessssessessessstesse s st ensessesses
11.1. Medical professional liability - OCCUITENCE.........c.vuiveiriiiiriieicieese et | e
11.2. Medical professional liability - claims-made..

. International..
L Warranty.......ocoeveeneneeecnnns
. Reinsurance-nonproportional assumed property...........ccuveeereereeneeeneeees
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.

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

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

. Auto physical damage.............cccoevevneee.
. Aircraft (all perils).........ccoeeeveereereriinnnns

3,409,086

....5,819,392
..36,067,449

..75,840,653
. ..18,554,818
........................ 59,591,620

34. Aggregate write-ins for other lines of business.
35, TOAIS....ceevce e
BADT. b
3402.
3403, e
3498. Sum. of remaining write-ins for Line 34 from overflow page. e
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)......cccconiinrinninninniissiisninns
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1. ....17,852,000 ...20,772,775
2. Allied lines.... ....15,333,828 ....17,378,365
3. Farmowners multiple peril
4. Homeowners MUIPIE PEIl.........ccceveviiieeiieicieeee et esssnes | onee ...124,762,652 ..370,937,710 412,131,134
5. Commercial MUIPIE PEFl.........covviveieieieieieces et | eree 12,377,110 43,415,097 58,379,789
6. Mortgage guaranty
8. OCEAN MAMNE......coucveieieeiiciieeiie ittt be st bt s st s bbb s s bt st sss s b st es e bstes | Hiessssastessesassessessesssessessessssestessesntes | oebisssssssesssssssessessesesbessesanbensassessnsans | sbsssssessessssessessessss st st es s entes s benes
9. Inland marine........ ..2,241,679 7,712,011 ..9,648,768

. Auto physical damage......

. International..
L WAITANEY ...ttt
. Reinsurance-nonproportional assumed property
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business
o TORAIS. .ottt

. Financial guaranty..........c.cccccuvevvevnnnn.
Medical professional liability - occurrence....
Medical professional liability - claims made..
. Earthquake........cccocoevereiricicicnn,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

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

...1,188,343

...1,437,035

..3,301,589

..5,337,726
....32,162,423

991,301
"""""""""""""""" 70309615
17,007,702

..3,902,394

..7,188,362
....40,919,496

1072732
"""""""""""""""" ..88,073935
18,679,160

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




Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

10

1 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2021 2021 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Year-End Loss and LAE Loss and LAE Total 2021 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2018 + Priof.....cc. | vovveerrcrneans 1,033,962 | .ooooeereeeaeenna 752,357 | oo 1,786,319 | oo 366,265 | ..cooovrererrieen 2485 | e, 368,750 | .ovovrrereran 799,378 | oo 15445 | oo 626,215 | .coocverre 1,441,038 LG A31681 (108,212) | e 23,469
2. 2019 s [ 335170 | oo 343,930 | o 679,100 | .oovvorereirerens 181,806 | vovoovereirecrerean 14,041 | oo, 195,847 | oovovvceiernn, 242,768 | oo 17,108 | e 238,331 | oo 498,207 |..cooovvrrirerrnns 89,404 |..oooverrirnn (74,450) | oo, 14,954
3. Subtotals
2019 + Prior.....co. | coveeivrearnns 1,369,132 | ................. 1,096,287 | ........cc....... 2465419 | .o, 548,071 | oo 16,526 | ..covoverrinnnen 564,597 | .o, 1,042,146 | .o 32,553 | e 864,546 | .....cccoovuenn. 1,939,245 | ......oe0e0e0 221,085 | .o (182,662) | ..o 38,423
4. 2020.....cciiis | e 520,846 | ...ccoeeeeeeeeeen 761,097 | oo 1,281,943 | v 411,522 | oo 81,238 | oo 492,760 | .ooovvreens 310,713 | o 44371 | oo 384,612 | oo 739,696 | .o 201,389 | ..o (250,876) | ..o (49,487)
5. Subtotals
2020 + Priof........ | cooerrerierennas 1,889,978 | .................. 1,857,384 | ....ccoevuuu 3,747,362 | oo 959,593 | o 97,764 | ..o, 1,057,357 | oo, 1,352,859 | oo 76,924 | ..o, 1,249,158 | .ocvvevre. 2,678,941
6. 20271 s [ 0.0 T DRI 0., SN PR D0, T D 0.0 S [ 1,169,455 | ..o, 1,169,455 |...cconeee. D0, S 429,873 | oo, 705341 | i 1,135214 | ..o .0 SN R 0.0 T PR XXX i
7. TotalS....ccveeees | v, 1,889,978 | ..................1,857,384 | .................. 3,747,362 | oo 959,593 | ..o 1,267,219 | oo 2,226,812 | .o 1,352,859 | .o 506,797 | covverererne, 1,954,499 | ......ccoevevnee 3,814,155 | ..o 422474 | ... (433,538) | ..o (11,064)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | oovevvveeeee 2,393,565
| P 224 % | 2. o (23.3)% | 3. oo (0.3)%

Col. 13, Line 7

Line 8

Ao (0.5)%




Statement for September 30, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

> w N

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

Bar Code:

A A U AR A TR
* 2 3 77 920214 9000O0O03 =
A 0 AR A
* 2 3 77 920214550000 3 =
AR U TR A
* 2 377 9202136540000 3 =
A0 AU AR R TR
* 2 3 77 920215050000 3 =

Q15

Response

NO

NO

NO

NO




Statement for September 30, 2021 of the NAT'ONW'DE MUTUAL FIRE |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. ReCOUPMENE FECEIVADIE...........cvevicecectecece e ssnssesessesessssesessssesensnns | seesensnsesersnnesssDy LU0, 79D | tiitiviiiteisieressevesseeenns | everesssesennnes 5,776,799 6,995,646
2505. Third party administrator receivable.. | . . . ..8,324,367 ..4,811,587
2506. Deductible reCeIVADIES..........cuevriiceeiceieesice e sssesesssssssssssesessnsessnss | sressnssserensesennnns (OO AT | i 181,341 | 599,073 602,157
2507. Other assets NONAAMILEA.............cccoevreveveerereiree e sessssesse s sssssssssessnnns | sveseessnrenesseseeens s 020 | oevveeisiieieinireeen 3,626 | o 0 [
2597. Summary of remaining Write-ins for LiNe 25..........cccoeveereisicreeiisieriesessiesesresesseseessssseneens | evensenieneereeen 1 1,086,779 | ovireiiiiennnnn 2,386,540 | oo 14,700,239 | .....cco.ec.. 12,409,390
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
2504, POONNG EXPENSE PAYADIE.......cuiieveiiiteiieietcieiie etttk bbbttt 52,658,662 20,210,106
2505. State surcharge/recoupment payable... 2,437,239 |....
2506. Third party administrator payable..... 3,616,709 |....
2597. Summary of remaining write-ins for Line 2 8,712,610

Q16




Statement for September 30, 2021 of the NAT'ONW'DE MUTUAL FIRE |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......c.iviieieieiie ettt sensens | ebsebssessessesssssse st s st es b s s s st naens 0 | oo
2. Cost of acquired:
2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............cccerrrrrererrennn.
6. Total foreign exchange change in book/adjusted Carrying ValUe...........c.ovururiirrerriniinrinrsnsisesssssiee st ssessnens
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+68-7-8)........cocvvuirieiirieieiiesneeessesssesissenens | sresesssssssesessssessesessssssessesssssssesses 0 | oo 0
10.  Deduct total NONAAMILEEA GMOUNES............civivieeieiciec ettt bbbt s b b st sess | oebsssssssssessessstessesssbsssessessssssssnsesssssnts | 4isbstessssssssnssssessesantentessesssbensassessnssns
11. Statement value at end of current period (Lin 9 MINUS LINE 10)..........ccciiiriiiiieiiicieiictesiiesecte et ssresesessesssssesens | ctessssesessssesssssesessesessssssessssesessssenes 0 | oot 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI...........c.ccuvvvieereiivriieiie e | evereiesissie e 564,725,921 | .oooviveeeeeeeea 655,321,443
2. Cost of acquired:
2.1 Actual cost at time of acquisition ..13,513,866 ....91,000,000
2.2 Additional investment made after acquisition 624,564 ....34,228,782
3. Capitalized deferred INtEreSt AN OthET ..ottt s e sants | sbestessesssssssssesses st antessesas 3,558,275 | oo 8,311,189
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals.
7. Deduct amounts reCeIVEd ON AISPOSAIS..............cvueveuiveiieieieisiesie ettt bbbt
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........cuviveveviciiirie et | ceretess s s s s st ss s ssssses | sesbestessessssesssssesssssssessessessseseesansaneans
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment FTECOGNIZEA. .........cueueirrirrieiierieieeirseeeeeisises et sssessesess | sesessssssssesessssessessessssessssssssnsassesssssnss | snsassessesssssnsassessessssassessessnsensassessnsns
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 521,516,982 | ... ..564,725,921
12, Total ValUGHION GIOWEANCE. ..ottt nnen 1(3,827,956) [ oo (5,329,182
13. Subtotal (Line 11 plus Line 12).. 517,689,026 ..559,396,739
14, Deduct total NONAAMILEEA AMOUNES............ccoiviveieeiciee ettt a st b st s s nssssebessnnes | oebssssssssssssssssessesssssnsessessssssssssessnssnss | sstssessesssssnsassessessnsessessetnsessesssssnsans
15. Statement value at end of current period (LIn€ 13 MINUS LINE 14)......uiiiiiiiiiiieiiesieiciisississessstssiesessssssssssessesssssssesssssssessans | sssesssssssessessessssssassesan 517,689,026 | ...coovevrierereriisiinias 559,396,739
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAT.......c.ccciviiieiicreieteiee et b st sssssseaes | sesssassesssesesssaes s st sanes 787,295,066 | ..oocvevrrererererecreines 756,692,070
2. Cost of acquired:
2.1 Actual cost at time of acquisition 23,042,847 78,202,132
2.2 Additional investment made after acquisition 76,699,648 125,043,723
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) 117,930,188 | oo (37,723,233)
6. Total gain (loss) on disposals 3,988,000 | ..oovvrreieiereieie e 44,457,957
7. Deduct amounts received on disposals ..12,122,016 169,602,605
8. Deduct amortization of premium and dEPreCiatioN............ccuueuiiriveieiciieie ettt nsens | sbestessessb sttt 3,042,262 10,085,969
9. Total foreign exchange change in book/adjusted CaIMYING VAIUE.............ccveveveevriesieeieieeees et sss st s ssassseses | evtessssssessesesssssssssssesassnsas (340,286) | ...ovvrererrireeereeiie 310,991
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccvrrrrerererrrsrereseiseesieseesiesens | cveveessssesesessissssssssenes 933,451,185 | oo 787,295,066
12, Deduct total NONAAMILEEA MOUNES..........c.ciiiieieicicisi ettt bbb s bbb s s s s bsesnes | oebsetsnsesses et sntes et et entesebsetsnsansessnsants | 4ietstessesssssnsassessessntens et et st ensansesnsns
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ciiuiviiiiiieieseieciissiescsestsstesesessssssssssessssssesssssssessess | svsesssssssessessssssssssassesans 933,451,185 | i 787,295,066
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year 4,966,144,609
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 1,016,452,320
3. Accrual of discount 8,831,097
4. Unrealized valuation increase (decrease) ....23,275,284
5. Total gain (loss) on disposals 5,392,215
6. Deduct consideration for bonds and stocks disposed of. 935,735,194
7. Deduct amortization Of PrEMIUM..........ccviiueiriireiiee et ettt bbb s bbbt aes ....16,026,279
8. Total foreign exchange change in book/adjusted carrying value...
9. Deduct current year's other-than-temporary impairment recognized....
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. .8,208,658
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... ..5,769,007,902
12.  Deduct total nonadmitted amOUNtS.............cccueuerieiceiceeeceese s ...28,858,127
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......c.ciueiiieiciiiiieiesessctesesesiesiesesssssssssssssesssessessssssenes | srssesisssssessesessssssses 5,740,149,775




Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

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):vvrevermeerrermseeesssesseesesseeesseesssesessessssss s sssssenssssesssssssessasssns | sasessesssssssssssenns 3,163,808,175 | ...ooocercrirccinns 123,728,758 | ..o 118,860,422 | ..o 26,932,762 | ..oovvveericcinns 3,261,257,709 | ovoovvrrcrernens 3,163,808,175 | ...cvvvrvrrrrciennes 3,195,609,273 | ...ooovrerecrienn 2,991,725,705
20 NAIC 2 (@)..nveverercerneriesie i sss et | e 1,639,211,969 | ..ooocvvvcrirerrinnns 114,632,366 | ...ovovveerrririennns 39,868,050 | ....cevurirnirirriinn (19,944,665) | ......coovrerrrinnn 1,520,344,753 | ...vvvvvrreriis 1,639,211,969 | ..o 1,694,031,620 | ...oocvevcrircrinnes 1,288,802,028
3. NAIC 3 (@) e nese s | oeesisesessesnessienes 334,751,865 | ...ovvvereriirirerii 12,502,632 | ..oovvvererrieriin 23,135,803 | ..ovvorrrvcriririenens (3,480,950 | .vovueverrernirirens 352,607,331 | ..o 334,751,865 | .coovvverrrririinns 320,637,744 | ...oovvovvrn 285,192,982
B, NAIC 4 (@)oot ssess st sss s assssssssnes | sessssssssassssssssssssans 78,321,354 | v 24,537,914 | oo 10,798,549 | .oooovveeeiens 3,420,994 | oo 72,110,081 | vveoeerereeeerneens 78,321,354 | oo 95,481,713 | v 57,983,239

NAIC 5 (8)-vvvveverereeraereseeesseesseeesseesseeesseesesesessssssssesssssssssessseessssssssassssssssns | osessssssssnssssasessseens 12,892,924 | oooooveeeenne KIOCTCY & I 1,014,528 | ooooeceecns 1,267,901 | oo 12,880,300 | cveoovvrrererirerenn 12,892,924 | ..o 13,509,668 | ....vooneernrrerrerinens 16,031,708

NAIC B (8)-v.vveverererarereeesaeesseeeseeeseesseseeeesssessssesssessssessassssssnssssssssnssns | fsesssssssssssssssssssens 21,394,558 | ..., 118,934 | oo 4,947,683 | ..o 1,170,407 | oo 26,685,608 | .....ccocrerrriririens 21,394,558 | ..o 17,736,216 | ..oovveivcencriccienns 31,608,641

TOtAl BONGS. ... s sssnssenesseneenes | eosesnesnsnesssesencs 5,250,380,845 | .....ccocovniriiiiinnns 275,883,975 | ...oocvvvnrniriincnens 198,625,035 | ... 9,366,449 | ..o 5,245,885,782 | ....ccoovinurirncnens 5,250,380,845 | ......ccooririenines 5,337,006,234 | ....coovrrnriinnnins 4,671,344,303

329,816 (72K H 1) | 325426 | oo 329,816

NAIC 2.ttt ettt esssnens | coonesissessssess s snenns 4,274,691 | .ooveoeceeeceeeen 298,107 | ovvererreernerieenienens 351,316 [ v 466,636 | ...oovvrrerniiciins 3,917,360 | ..o 4,274,691 | ovvvoceeeeienenns 4,688,118 | ..o 4,023,366
10, NAIC 3ottt esssnens | ceoeesiesesi st 5,460,477 | ..oovvererirerieceiennns 1,051,475 [ ooooceeerieeenieesseriseenes | rerieesiesesssseesesens (1,258,739) | ..ovevrcernrirnerercrinne 4,496,677 | oo 5,460,477 | ..oovvererererrirecrinenns 5,253,213 | oo 3,877,273
P10 NAIC 4t | s 323,774 | oo 1,898,000 [ ..coouvverereerrirrenieriseenisereseenes | rerereseenieseseene s TA25 | oo 320,340 | oo 323,774 | oo 2,229,199 | oo 629,363
12, NAIC 5ottt ness st nsssnnns | crsessssssss s enessesenns 1BTAATY [ e resseeesesesnneens | eeessesssnsss s sess s ssstenssns | sessnesssnss s ansssenes 1,524,100 | ovvooveerecercrineeens 1,296,785 | ooooovercereiinenens 1314479 | oo 2,838,579 | oo 617,000
13, NAIC Bttt ettt ees | sestses st 346,804 | ..o s | et | et 6,626 | .o 315,071 | oo 346,604 | ..o 353,230 | v 69,546
14, Total Preferred SHOCK.........ovvuurvirrrercrireeierineriseessesessessenssesssesssnesees | ossrssssssssssssssssseens 12,049,841 | oo 3,247,582 | ..o 351,316 | v 416,233 | s 10,671,659 | oo 12,049,841 | ..o 15,362,340 | ..o 9,216,548
15, Total Bonds and Preferred StOCK..........currrirniisnirensisnsnssenissesessnenns | soeeesensssssessseens 5,262,430,686 | .....c.ocoooiriiiiinnns 279,131,557 | oo 198,976,351 | ..ovvevrvncririniiieninns 9,782,682 | ..oovvviiiiririnienne 5,256,557,441 | .oooovvriniiinnnnens 5,262,430,686 | .......ccocriiiinines 5,352,368,574 | ....covirriiiinnnins 4,680,560,851

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC18§.......... 0; NAIC2S......... 0; NAIC3S...... 0; NAIC4S.... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement for September 30, 2021 of the NAT'ONW'DE MUTUAL FIRE |NSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date

9199999

SCHEDULE DA - VERIFICATION

Short-Term Investments

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term investments acquired
3. Accrual of discount
4. Unrealized valuation increase (decrease)
5. Total gain (loss) on disposals
6. Deduct consideration received on disposals
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11.  Deduct total nonadmitted amounts

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

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

QsI03




Statement for September 30, 2021 of the NAT'ONW'DE MUTUAL FIRE |NSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (LINE 10, PHOM YEAI).........ceiiuriueireieieieie et bs s bbbttt ss bbb b s sans 1,250,000
2. Cost paid/(consideration reCEIVEA) ON @AUIIONS. ..........euururirriieriiriieierire et sr st s s s s8R s £ttt sen
3. Unrealized ValUGtion INCTEASE/(AECTBASE)..........euuevieerrereieisisesse et tesse e sssses e ss s b st bbb se s s s s e st 8 b8 s RS8Rttt
4, SSAP NO. 108 QUJUSIMENTS.......eurvueererereiieeeseiseeseessseseesesssesseesessesssessessesssssesssssssessessasssessessassssssessasssnssessessssssessessssssssessssssssessassessessasssssessessssssessessasssnssessessnsssessassnsss
5. Total gain (10SS) ON tErMINAION FECOGNIZEM. ........cevreiriiiieiieiseiieiesie ettt s s s st s bbb R s st R bR n bbbt
6. Considerations received/(Paid) ON tEIMINGLONS. .........ccurieiririierireie ettt es et s s st a £ s8££ Rt
T AMOTHIZATION. ...
8. Adjustment to the book/adjusted Carrying Value Of NEAGE IEM...........c ettt s sttt
9. Total foreign exchange change in boOK/adjUStEd CATYING VAIUE...........cuiuiirireieiiisieiee et sttt 196,000
10. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 +5 -6+ 7 + 8 4 9)...ruiiiiiiriieiiecre ettt bbbt 1,446,000
11, Deduct NONAAMIEA @SSELS.........cuuiiiiiiiiiir bbb
12. Statement value at end of current period (LINE 10 MINUS LINE T71)...... ittt ss st ees sttt 1,446,000

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI).........uovuururrereererrereeeeeseisessseseasessessssesessessseesessessssssessessssssessessssssssessessssssessessnssessassssssssessons (0)
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN)...........cceviereieiniieieieesieee e
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus............cc.coeureenee
3.12 Section 1, Column 15, PriOF YEAI........ccvirrerieieireissreieieessessseeenns 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............ccceevnene
3.14 Section 1, Column 18, PriOr YEar........ccovveerereeereeeerereereieereeiseieenns 0 0
3.2 Add:

Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, PriOr YEAI........c.ccvvrieererereieeeie e 0

Change in amount recognized:

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

3.24 Section 1, Column 19, prior year plus.........c..cceevvererreveeereereerennns
3.25 SSAP No. 108 adjustments..........cccovevvererireieiieiseeie s 0 0

3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....curereireiirieiieissseeieesssessssessessssssessesssssssesessessssssessessessssssessassssssessasssssessessesssessessasssssnssasssssosssnssessessasssessesssssnssessasssnssnssessnssnssessansanes 0

4.1 Cumulative variation margin on terminated contracts during the year.............cccocceeriveeiesieieieies

42 Less:

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

4.22  AMOUNE FECOGNIZE. ... vvveerieerireieieiee e naes
4.23 SSAP No. 108 adjustments..........ccceerererrerrieieissee s 0

4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2).......cuurireieieeeeiieeeseiseisessestseese st ssssese st sssssse st essessseesess s s es e 8ees 4858428482848 2284882ttt n e 0

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

5.1  Total gain (loss) recognized for terMINALONS IN PIIOF YEAN.........c.riuiuiuriaieeeereeseeeeeeseesseeess st ee st es s s s e s bbb bbb bbbt

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PHOT YEAI..........coveiiiiirieieee et en
6. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 = 4.3 = 5.1 = 5.2) ...ttt (0)
7. Deduct NONAAMILEA @SSELS...........iiiiicici bbb
8. Statement value at end of current PEriod (LINE B MINUS LINE 7).........vureruriueeereieiseieeteessieeeese e ssessssas e ssssss et ess et ss bbb b es bR bbb bbbt bnen (0)
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Statement for September 30, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

Sch.DB -Pt.C-Sn. 2
NONE
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Statement for September 30, 2021 of the NAT'ONW'DE MUTUAL FIRE |NSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

1. Part A, SECHON 1, COIUMN T4......oooiiicie et bbb s bbbttt nann 1,446,000

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

3. TOUAI (LINE 1 PIUS LINE 2)...vuviiviieiriiiieiieietesie ettt sttt s £ 2 880818 bR ARt a e n sttt 1,446,000

4, PartD, SECHON 1, COIUMN B.......courvieiriieieiieieieie ettt bbb skttt 1,446,000

5. PartD, SECHON 1, COIUMN 7.ttt sttt

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 1B.......ouivieireiiieiieieieiseis ettt bbbt 1,668,779

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

9. TOtAl (LINE 7 PIUS LINE 8).....vovoieeieie ettt ettt ettt a s s s a st e bbb s s s s s et et A s bbb e b e s et st st s sttt s e et s na st 1,668,779

10, Part D, SECHON 1, COIUMN 9.ttt ettt bttt bbb st b st s s b e 1,668,779

11, Part D, SECtON 1, COMUMN 0. ....ruiiueieeriirireieiiesissiesiess e esssess s ss et sttt s st s st n s n st

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

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....oieeeecee ettt ettt bt ettt bt e ettt s bt nee 92,732

14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e

15, Part D, SECHON 1, COIUMN 12......coivieeicieiieeiceee ettt s sttt bbb s b e s st nee 92,732

16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15). ... curereireeeireiseesseeeeseessseeesessessse e ssessssssessesssssssssessessssssessessssssessessssssessssssssessessasssessessassssssessassnssessesssssessessasssnssessassane 0
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Statement for September 30, 2021 of the NAT'ONW'DE MUTUAL FIRE |NSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

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

.......................................... 964,423,623

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

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

....................................... 1,110,311,484 | ...ovvvvrrierinn. 1,650,607, 155
.......................................... 145,817,357 | oo 291,705,218
.......................................... 291,705,218

QsI08
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Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Showing aII Real Estate DISPOSED Durlng 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 | Encumbrances on| 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 for September 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 Location 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
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
00-1102850........ccovvrmreeerenes FREMONT. CA.oovveners [ v 02/09/2018.... | 07/27/2021... | ...cvvocvernve. 10,000,000 | .vouvvvemrerrirrerenins [ erereneeseriesseniens | v | e (V1 OOOPOORRRTON PO 10,000,000 | ......... 10,000,000 | ..coovernerncrirnrrienes [ v 0
99-0000078.......ccoueerrrinnrnnae AUSTIN. .t L I 02/14/2020.... | 07/15/2021.... [ ..oovvvvrens 15,989,230 v s | s (V] [N [ 16,951,895 | ......... 16,951,895 | ..ovovreneineriinninnnes | cennnienns 0
0199999. Total - Mortgages Closed by REPAYMENL. ... arsassessesssseanssssnes ...25,989,230 0 (U 0 0 0 0 26,951,895 | ......... 26,951,895 | oo 0 0
Mortgages With Partial Repayments
00-1000701.... v | VILLANOVA....ooooiiiiernnneennnssnsersssssenssssssssnenenns | PR | e 1211712007, | oo | e 215,829 0 ..50,099 0
00-1001038.... e [ ITHACA. rerereeeriseiseniensnensenissesssssssenenene | NY v | o 10/01/2002.... 3,381,127 0 .43,159 0
00-1101900.... v | BELLEVUE. ....vviiieieencsereseiseienieeisesnssesensssnnsennee. | WA | e, 12/06/2012.... 9,772,483 0 ..94,472 0
00-1102548. [ SALT LAKE CITY oot UT. .103/01/2017.... | .... 27,000,000 0 0
00-1102633.... CA.ovvveneis [ e 03/01/2017.... 9,250,955 0 0
00-1102652.... UT. e [ 03/01/2017.... | ... 20,601,965 0 [ e | e 113,921 0
00-1102703.... ... | SANTA MONICA.... CA.oovvenes [ v 03/21/2017.... | .... 11,412,612 0 ..88,823 0
00-1102715.... o [ROGERS.......ccoiniiiiinrinricniinniecienissisniessiessisessnnnns | MN | e, 04/03/2017.... 8,906,366 0 41,579 0
00-1102726 ... |ATLANT, .| 04/11/2017.... 5,669,740 0 ..35,590 0
00-1102809.... 1t [CHICAGO.....cooiereerverieriseserisssisersesiesisesssssisssneses | e | oo 11/01/2017.... 9,803,885 0 .47,330 0
00-1102820.... 1o [ONTARIO......coriiniirininessisssiesienissssssssssissssessesees. | CAueiierirnees | cvveeens 11/01/2017.... 4,710,298 0 ..25,520 0
00-1102831.... re [PHOENIX...c.ooviirnieierieniseeenissessenssessssnenssnsssenssssses | A v | coveeens 01/28/2021.... (V1 SRR R 181,051 0
00-1102834.... co [ATLANTA crseiesesesssssissesssssssesssnsssesssses | Guiiiisiinnein | e 06/22/2018.... | .... 10,000,000 (V1 ORI PO 3,322,688 0
00-1102862 ... |CLAYTON .103/29/2018.... 11,736,081 0 ..78,201 0
00-1102901.... ve [MECHANICSBURG........otveuririrneineisseiesesesssesisesissins PA oo e 12/17/2018.... 5,812,296 0 ..25,100 0
00-1102939.... v | KELSO.iiiviniesneerssssenssnssnsseensnssesenssssssenes | WA | e 11/15/2018.... 5,163,869 0 .31,873 0
00-1102978.... v | BURKE......oiiiiieriericinsessnissrienieseseessssnsenneneseneeneens. | VA | s 04/11/2019.... 4,913,667 0 ..21,949 0
00-1103037.... ... | GARDEN GROVE.........ccocosvrrrrerriinrersesiesissiissssssssessisssienes | CAuervieiies | e 08/08/2019.... 2,200,000 0 9,633 0
00-1103051.... [ WARRENVILLE.........ccoooovereeerveerceeeseesseesneesnsessesnesneenne | everieseennes | ceveneees 11/14/2019.... 3,722,903 0 .71,847 0
00-1103057.....covvvmirerinernnes SCOTTSDALE S [ 1211312019, | oo [ s 30,000,000 0 [ e | erveeenenes 163,861 0
00-1103066.... ... | CHATTANOOGA... TN e 01/14/2020.... 8,500,000 0 ..42,486 0
00-1103078.... v |PHILADELPHIA........ooorierierinernereeineesssisssisenieneseennens | PR | o 11/18/2019.... 2,789,113 0 ..54,527 0
00-1103084.... | RICHMOND....coooiriciiriiiinninnicesiseiesisnissiessisnsens | VA [ 11/19/2019.... 7,862,750 0 ..35,947 0
00-1103101.......ccvverevrrrerres | BELLEVUE oo | WA | s 12118/2019.... [ oo | v 12,228,055 0 17,442 0
00-1103140.......coveirrrireinnes OGDEN......ccovrrmrrins UTeviees [ 04/29/2020.... 1,823,437 [ oioeeierierinees | cevneeissiseisssssesins | oeseiesissisesinsinnns | creesiesiessesnne 0 .78,132 0
00-1103164.........oovvrerirnne MENOMONEE FALLS.... Wloioieooes e 04/30/2020.... 3,837,001 [ oo | v | s | e 0 ..71,801 0




1'2030

Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 + 9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal
00-1103166.. | PHOENIX ..o | A i | e 08/25/2020.... 8,315,845 | ...t | e 0 ....188,157 ....188,157
03-4002170.. L SALT LAKE CITY .o | U e | o, 01/01/2015.... 1,853,788 | ...ooviiiriiniiciinnns | e e 0 v 108,397 | ... 108,397
0299999. Total - Mortgages With Partial REPaYMENtS.........cuuuuiiiiiiiiiiiiiiiisiiisii i ensiissssensssisssissnienns ..231,484,065 [ IR 0] 0 0 [ I 5,296,468 | ........... 5,296,468
0599999. Total Mortgage: ..257,473,295 [ [ 0. 0 0 0 32,248,363 | ......... 32,248,363
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Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation,
NAIC
Desig-
nation and
SVO
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
GSO Capital Opportunities Il LP...........ccc.cccceunn. New York NY.... | Blackstone Credit. 03/31/2017.... 2 37,333 .14,829,121
GSO Capital Opportunities Fund IlI WiIlMington........coeeveriereerercieienns DE.... | Blackstone Credit. 06/03/2016.... 2 55,082 ....3,105,274
Ares Private Credit SOIULIONS, L.P.........c.oeuiicieieeceeececeeeece e WIlMINGtoN.......ccevvriieerieisics DE.... [ Ares Management...........cuuuverrmerersnemrensenisesensnnnes 06/23/2017.... 2 | e | e 280,470 | cooveeeeeereereeeeeeeeeeeeenes | e 4,758,024
ICG SDP Fund 4B Grand DUChY......c.ccvvreeeririeennns LUX.. | Intermediate Capital Group.. 03/31/2020.... 2 [ e | e 457,627 . 6,866,023
HPS Specialty Loan Fund V-L, L.P........cccoeoorninrrrnnne New York NY.... |HPS Investment Partners 01/25/2021.... 2 | e, 250,327 | oottt | et enens | cevereeeren e 3,375,000
HPS Specialty Loan Fund V, L.P.......ccccccovvvrvrnrenes New York NY.... |HPS Investment Partners...........ccccovvvevrrnvenens 01/25/2021.... | covoevenene 2 | 1,892,149 | oo | e | e 2,880,000
Oaktree Opportunities Fund XI, L.P Grand Cayman........ccocovvrrrnernence. CYM. | Oaktree Capital MANAGEMENL..........oiiiieiii it 01/15/2021.... | oververens 3 ....1,000,000 ....8,000,000
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.......... ....2,942,476 ..43,813,442
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
EnCap Energy Capital Fund IX.... Dallas TX.... | EnCap Investments.. 03/31/2017.... 3 61,369
Vista Equity Partners Fund V, L.P DOVET ..o DE.... [ Vista EQUItY PArtners..........coeviuiiririeiiinincecssissecsescsseeinessssessessesssessessensssnnss | sevessessennees 03/31/2017.... 3 | e | 118,068
Dyal Capital Partners Il L.P... New York NY ... | DYAI CAPHAL.....cveererrirereeseieise it 09/30/2016.... B | s | e 112,765 | coooeeeeeeererieriseennnias | veeinsiineninnd 6,193,260
MBK Partners Fund IV.. .| Grand Cayman . | CYM. | MBK Partners... 03/09/2017.... 3 3,366 . 383,593
Yukon Capital Partners IIl, L.P. Minneapoli MN... | Yukon Partners. 07/18/2017.... 2 ATABAT | oo | v 1,503,334
Veritas Capital FUNG VI, L.P.......coiiiieiciesieeeeesise st ssssesssees WilMINGtoN. .......ouevveieeieiiens DE.... | VEritas Capital..........coc.eieeierrermreiniieeissiseeisessssisseisssseesssessenes 06/15/2017.... 3 1,127 805,994
Riverside Strategic Capital Fund I, L.P.... New York NY.... [Riverside... 05/23/2017.... 2 ...100,326 . 959,933
One Rock Capital Partners II, L.P New York NY.... | One Rock Capital Partners 10/30/2017.... 3 A5,614 | oo | e 1,485,369
Vista Equity Endeavor Fund |, L.P Grand Cayman. . | CYM. | Vista Equity Partners . |06/01/2017.... 3 542,033
Fundamental Partners IlI, L.P.. . | Wilmington.... DE.... | Fundamental Advisors 05/18/2017.... 3 1,611,278
SVB Capital Partners IV, L.P Silicon Valley | CA.... [ SVB Capital.........coureriireriiiiiiiciesiieseieresseienieiees 12/06/2017.... 1 258,300
EnCap Energy Capital FUNd XI, L.P.....cooviieeieircnisieeeseee e HOUSLON. ... TX.... | EnCap Investments.. 07/17/2017.... 3 2,677,967
GTCR Fund Xll....cccovvvrerrrrirennns New York NY.... 05/04/2018.... 3 1,388,584
Providence Equity Partners VIII L.P Providence.........c.cccovuviiiiiniiininns RI.... Providence Equity Partners................... 07/17/2019.... 3 | [ S43,076 | ..o | e 2,045,883
Clearlake Capital Partners V Santa Monica.........coceveereenrereeninns CA.... | Clearlake Capital........c..cccoeerrvrrrrererneenes 12/05/2017.... 3 19,743 . 1,138,963
Siris Partners IV, L.P............ New York NY .. [ SIFS CaPHAL.....ceverreiicieic st | s 03/15/2019.... B | e | s 500,072 | oo | e 2,553,431
Dyal Capital Partners V..o New York NY.... [ DY@l CAPItAL......cooveereieieicie e 06/11/2018.... 3 | e | s 309,153 | .o 5,762,325
Ampersand 2018 Limited Partnership...... BOStON. ... MA... [Ampersand Capital...........co.corururrreirirrinirersece s 10/30/2018.... 3 ...275,000 650,000
ICG Europe FUNA VI, L.P.....oooiiicneeseeenseennis St Helier. JEY.. | Intermediate Capital Group..............o....... 08/24/2018.... 2 ...236,205 ....1,968,204
Carlyle Asia Partners V..........cccoceeene. Washington..........ccooeeeeererenreennes DC.... [ The Carlyle Group........ccoeurereerereereereineeeseereeseseeeeees 12/26/2018.... K T SRR (ST 150,091 | .ovveercenee . 3,347,609
Blackstone Infrastructure Partners...............cooceevvieeisvecieeieeeeeeesee e New York.. . | Blackstone Infrastructure.............cccccvvunene 03/14/2019.... 3 | e | ereereeereeieree D15 T52 | e | e 2,073,939
TPG Healthcare Partners, L.P....... Fort Worth. | TPG CaPIAL.. oot enennns | seienneenenees 10/01/2019.... 3 . 3,297,400
TPG Partners VI, LP............. Fort Worth | TPG CaPHAL ...ttt | erinenesenias 10/01/2019.... B | s | e TOBAT | i | e 2,412,047
Vista Equity Partners Fund VII, L.P... Austin..... .| Vista EQUItY PArNErS.........ccivieiirciciriiiciesseeieite s sssisssesssessssssesenssiense | seresseesenees 01/24/12019.... 3 ....1,567,800
Navis Asia Fund VIII, L.P... Grand Cayman..........ccceeereeeeeenns CYM. | NQVIS....ceooerrereineiserieseiess i essss s 05/08/2019.... 3 . ....3,975,000
Energy Spectrum VI LP................ Dallas. TX.... | Energy Spectrum Capital. ..o ssiessssisessssssesssssessesssssessenss | sovnssssnenes 04/08/2019.... 3 77,968 | oo | e 2,660,035
ICG Europe Mid-Market Fund............... Grand DUChY......c.ccvvveriririreennes LUX.. | Intermediate Capital Group..................... 04/09/2020.... 2 [ e | s 574,484 | ... 4,001,484
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Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation,
NAIC
Desig-
nation and
SVO
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
SLSPV-2, LP.....oovreriricrincincinns New York o | SHVET LAKE.....ooooiecieeie e 02/14/2019.... 3 5,828 | ..o EORRNIN IV 0.500
Advent International GPE IX, L.P........... Grand Cayman . | Advent International.............cccceuieniiiicinieeieeee s 10/21/2019.... 3| s | e 279,951 . 2,029,566
Vista Equity Endeavor Fund II, L.P Grand Cayman . | Vista EQUity Partners...........coeuiuriieirircrceieeeecseeisseseie s ssesssessessssssssnsenss | sesessesseennes 09/19/2019.... 3 58,281 | oo | s 1,797,317
RiverGlade Capital, L.P Chicago IL...... RIVEIGIade Capital..........c.eveivrereiiiiriiicseiessiess s esesssseenes | coersssinnenes 07/31/2019.... B | e | e 1,029,482 | oo | s 1,158,891
ZMC I, L.P New York NY oot | ZMCe e 01/03/2020.... 3 25,531 3,414,264
Global Infrastructure Partners IV, L.P New York NY.... | Global Infrastructure Partners............cccccouveunaeae 10/23/2019.... B | et | e 308,741 . 3,529,069
Veritas Capital FUN VIl.......o.ooviiiiieinnnnseseesseeneniens New York NY.... [ VEritas Capital........covrermrreiiricieissinsiessesesissiessesssssensenns 04/15/2020.... 3 6,154 | oo | e 3,317,165
Brookfield Infrastructure Fund V. Toronto CAN. | Brookfield Asset Management 11/05/2019.... 3 33,068 1,738,112
BIF IV Renewable Sidecar-B, LP. Toronto CAN. | Brookfield Asset Management 03/20/2020.... 3 24,952 980,581
MBK Partners Fund V. .| Grand Cayman. . | CYM. | MBK Partners.........ccccoueveeeeneereenenereenes 03/23/2021.... 3 AB,174 | e 5,409,177
Peppertree Capital Fund VIII QP, LP Chagrin Falls. OH... | Peppertree Capital Management 01/27/2020.... 3 2,716,000
Clearlake Capital Partners VI, L.P....... . | Santa Monica . | Clearlake Capital.........cccovvrvvrrererinrenes 05/22/2020.... 3 ....1,487,067
Vista Foundation Fund IV, L.P Dover. . | Vista EQUity Partners...........cooeuiuriirireinesceieeseecseeisseseie e ssesssessessssssssssenss | seseesesseeses 07/24/2020.... 3 ....2,122,988
L Catterton IX Offshore, L.P. . | Greenwich. . | Catterton Partners 05/22/2020.... 3 ....3,855,186
Ampersand 2020, L.P . | Ampersand Capital............coorerrrireereesee s 11/12/2020.... 3 4,494,856
Altaris Health Partners V, L.P New York . | Altaris Capital Partners, LLC...........cccccervirirrirennce. 04/22/2021.... | oo 3 2,273,230
FP Solar Finance LP.... . New York.. . | Fundamental Advisors . 107/30/2020.... 3
Silver Lake Partners VI, L.P Wilmington.... .| Silver Lake.......c.cocueveeeeeeicceeceee e 01/06/2021.... | coervrne 3 3,347,643
Whitehorse Liquidity Partners IV LP Wilmington.........ccovvvvniiciniicis DE.... | Whitehorse Liquidity. 11/25/2020.... 3 1,031,707
GTCR Fund XIl.... New York NY....|GTCR.... 09/07/2021.... | .... . 5,204,640
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated L A14153841 | 0 | 110,990,921
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Harbert U.S. Real Estate FUN V, L.P........cooiiicee e Birmingham..........ccccocovvrrinieinnnn AL.... | Harbert Management COrpOration.............ceeeeierereireseninessensessse e esesssesseenns 03/31/2017.... 77,195
CDS Enterprises Master Tenant LLC...........cccoouuiveimrinennrinniieninenienns Columbus .| OH... | Casto Communities................ 10/30/2014.... 2,222
AEW Core Property Trust (U.S.), INC.....evvvrvrrrririreeenes Baltimore MD... [AEW. 03/31/2017 .. | veeeeeieens | e | creeneeeereeseeeenees 783,970
Crow Holdings Realty Partners VII WilMINGtoN. ... DE.... | Crow Holdings Capital Partners 03/31/2017.... 17,257
Rubenstein Properties FUN 111, LP........ooiiicreeeseeceseeecseeneens Wilmington..........coevevveeneereennee DE.... | Rubenstein Partners 03/3172017 .. | v | cereeeireeeeereseeeeieiees | eereeeereineeenns 1,831,858
Crow Holdings Retail Fund II, L.P Dover. . | Crow Holdings Capital Partners...........c.cccocerreeereeceinnincinieinsinenns 10/21/2016.... | oevereeeveeeees e | v 426,735 . 1,877,506
DivcoWest Fund V, LP Dover. | DIVEO WESE, LLC ...t 06/23/2017.... 65,408 | ... | e 1,080,996
Waterton Residential Property Venture XIlI, L.P DOVET ..o DE.... | Waterton Residential.............ccovrrererinrenenesereseeeeeens 10312017 .. [ e | e eseiseseees | eereeseeeereanennene 133,136 | .o 491,162
Harrison Street Real Estate Partners VI, L.P Dover. . | Harrison Street.. 08/09/2017.... 23,158 448,271
Harrison Street Real Estate Partners VII, L.P Dover . . | Harrison Street.. 03/12/2019.... | ovvoveicies | e | e 143,720 . 438,850
Almanac Realty Securities VIII, L.P........... DOVET ..o DE.... | Aimanac Realty Investors. 12/121/2018.... T1,661 | oo [ e 3,435,826
HSREP VII Co-Investment, L.P.........ccccvireiimrieriensiseiissienienes New York NY.... | Harrison Street.. 05/02/2019.... 54,930 392,022
Bell Institutional Fund VII, LLC (D617 DE.... | Bell Partners. 10/30/2019.... 66,414 . 2,591,330
Exeter Industrial Value fund V, L.P........cccooeervvrciceceeiceeine DOVET ..o DE.... | EXEter Property GrOUP. .......oc.cviiriereriiiciisiieiseseesss et essssaes 10/23/2020.... | .evoveveeeeeeeens [ e | e 600,000 | ..oerverrrereieeeereeeeeeenes | e 3,300,000
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
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1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation,
NAIC
Desig-
nation and
SVO
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Madison Realty Capital Debt FUNA V LP.........ccoooiiirireeieeeee e . | Madison Realty Capital.........ccccccovurrerrreranee. 03/27/2020.... | .oooveeeerieins | e | e 702,875 | oo | e 1,835,075 | ........... 0.350
Waterton Residential Property Venture XIV, L.P . | Waterton Residential...........ccccviiieieniiceseeeeeesens 12/10/2020.... 7,434 ...1,677,233
Related Real Estate Fund Ill, LP........................ . | Related Fund Management 08/2712020.... | covrveeeeeees | et | oo 110,231 ....1,518,222
US Regional Logistics Program IlI, L.P .|USRLP GP, LLC.... 01/2712021.... | covovveerreees | v 3,000,000 | .evouierririiieireiineiiennes | e | e 22,725,000
Harrison Street Real Estate Partners VIII, L.P. . | Harrison Street 03/29/2021.... 260,261 1,307,907
Ares US Real Estate Opportunity Fund Ill, L.P . | Ares Management 04/15/2021.... | cvoveerrnas 100,159 | 1o | e sesnisnennesnes | anreneieesneeneas 1,499,203
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - UNffilated. ... ..ouviriiniiiiniisiiiiiinins corisiissiersssissssssssssssssessssssessesssssssnsssssssassssssssseses [ 3,360,420 | ..o 5,118,204 | oo (U 48,119,072
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
| NW REI (NMFIC), LLC.. |Columhu< . IOH. INationwide Mutual Fire Insurance Company | |03/16/2016A.A. ...................... 134,865 | ..o, S e | s 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = AffilIAtEa. ... .. .o riiireie s st nnas {0 134,865 | oo [0 0 ... XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
| Nationwide Affordable Housing Fund 36: Apollo Tax Credit Fund 62 LLC IApoIIo Housing Capital..........ccocvvvnns | | 10/01/2013.... oo | e | e 342,000 [ .o | e 1,439,518
3799999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated.............c.ccccovrenee 0 342,000 ....1,439,518
4899999. Subtotal - Unaffiliated ....8,251,497 ..20,444,557 204,362,953
4999999. Subtotal - Affiliated 0 .. 134,865
5009999, TOMAIS........vvvreeeieeesieeitee ettt eb et es kbbb etk eeeRe AeEkieeREeeE R e LR R ARk s bR etk eeE AeLkseek s E LRt B 8,251,497 | .coovvvcrnennes 20,579,422 | ..ovvvvinrisid
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
GSO Capital Opportunities Il LP............c.ccocrerrerneens NeW YOrk.......ooeevveenennnee NY.. [ DIStDUHON. ....ooveeererceiieerieienis 03/31/2017 |09/08/2021 | .......... 191,448 | oo e | e (VN UROURII IOV 191,448 | ........ 191,448 | - - 0
TCW Direct Lending LLC .. | DE.. | Distribution... .| 03/31/2017 | 09/29/2021 | ....... 4,618,893 [V RPN (PP 4,618,893 | ..... 4,618,893 | - - 0
GSO Capital Opportunities Fund IIl.. .. | DE.. | Distribution... .| 06/03/2016 |09/27/2021 | .......... 595,920 (V1 SRR IOV 595,920 | ........ 595,920 | - - 0
Newstone Capital Partners I, L.P.........ccccocvererninnns .. | DE.. | Distribution... ..109/20/2016 |{09/17/2021 | ....... 1,287,204 0 [ [ e 1,287,204 | ..... 1,287,204 | - - 0
ICG SDP Fund 3B . | LUX | Distributio . | 03/22/2018 | 08/23/2021 203,098 0 203,098 203,098 | - - 0
Newstone Capital Partners IV, L.P.......cccccociviiiniinnnens .. | TX.. | Distributio .. | 06/02/2019 | 09/03/2021 | ..........355,211 o - 0 355,211 | 355211 | - - 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated...........coc. [ eveee. 7250774 | oo (U (U I 0 0 0 0. 7,251,774 | ... 7251774 | oo 0 0 0 0

Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
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Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE 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 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

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

Silver Lake Partners |1l CA.. | Distribution 03/31/2017 | 07/26/2021 (V1 UPORRORIOIN IOV 415,196 - - 0

EnCap Energy Capital Fund IX ..| TX.. | Distribution 03/31/2017 | 09/02/2021 (V1 OO (S 1,474,009 - - 0

Dyal Capital Partners IIl, L.P. .. | NY.. | Distribution 09/30/2016 | 07/28/2021 0 - - 0

MBK Partners Fund IV. .. | CYM| Distribution 03/09/2017 |09/27/2021 0 - - 0

Yukon Capital Partners IIl, L.P. .| Minneapolis. .. | MN. | Distribution, 07/18/2017 | 07/13/2021 0 - - 0

Veritas Capital Fund VI, L.P. . | Wilmington.. .. | DE.. | Distribution 06/15/2017 |08/10/2021 0 - - 0

Riverside Strategic Capital Fund I, L.P. . | New York.... . | NY.. | Distribution 05/23/2017 | 09/03/2021 0 - - 0

Silver Lake Partners V, L.P.......... Wilmington.........ccccoeeeeene DE.. | Distribution. 06/12/2018 |07/16/2021 0 - - 0

EnCap Energy Capital Fund XI, L.P. Houston TX.. | Distribution 07/17/2017 | 07/19/2021 0 13,012 - - 0

Providence Equity Partners VI L.P.........cccccovvvninenne Providence........cccccovveuens RI... | Distribution 07/17/2019 | 09/29/2021 0 97,062 - - 0

Clearlake Capital Partners V. Santa Monica.. . | Distribution, 12/05/2017 | 07/07/2021 0 | o [ v 65,030 - - 0

Siris Partners IV, L.P.... . | New York.... . | Distribution. 03/15/2019 | 08/06/2021 0 37,731 - - 0

Dyal Capital Partners IV... New York.... . | Distribution. 06/11/2018 | 08/31/2021 0 84,350 - - 0

ICG Europe Fund VII, L.P. . | St Helier. Distribution 08/24/2018 | 08/04/2021 0 82,607 | .........84,349 | .......... 1742 | - e | s 1,742 | s

Carlyle Asia Partners V... ..| Washington. . | Distribution 12/26/2018 | 09/08/2021 0 58,446 - - 0

Landmark Equity Partners XVI, LP.......ccccccocvirinnnen. Wilmington.........cccoeeevnee. . | Distribution. 12/06/2018 | 08/16/2021 0 - - 0

TPG Partners VIII, L.P..... . | Distribution 10/01/2019 | 07/21/2021 0 - - 0

Navis Asia Fund VIII, L.P. . . Distribution 05/08/2019 | 09/15/2021 0 - - 0

SLSPV-2, LP.....oriiiiiririisniesineniesesisssisniens New YOrk.......oocevvvnnienee . | Distribution. 02/14/2019 | 07/16/2021 0 - - 0

Brookfield Infrastructure Fund IV . | Toronto Distribution. 11/05/2019 | 09/24/2021 0 - - 0

BIF IV Renewable Sidecar-B, LP. TOrONt0...vvveericvine Distribution. 03/20/2020 |09/24/2021 0 - - 0

Clearlake Capital Partners VI, L.P........cccocoovveiriunenee Santa Monica..........c..c..... . | Distribution. 05/22/2020 | 07/28/2021 0 - - 0

Vista Foundation Fund IV, L.P Dover. . | Distribution. 07/24/2020 | 07/16/2021 0 - - 0

Silver Lake Partners VI, L.P......ccccooovvviveieiercrinns Wilmington........ccccoveveeene . | Distribution 01/06/2021 | 09/22/2021 | ... 25,040 | e | e | e 0 - - 0

Whitehorse Liquidity Partners IV LP.........cccocooininnin Wilmington. ..o . | Distribution. 11/25/2020 | 09/24/2021 | .......... 226,616 | ..o | e | e 0 . 226,616 | - - 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffili@ted. ... ssssessssssssesssssssssnnes | eonnend 4,065,300 | ...ooovviricnnnd (U (U I 0 0 0]....4,065300 | ... 4,067,042 | ........... 1,742 | o (V] I 1,742 | o 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

Harbert U.S. Real Estate Fund V, L.P..........cccconevunn. Birmingham............ccccoeueue AL.. | Distribution 03/31/2017 |07/02/2021 | .......... 371,425 | oo | e | e (V1 UPORORI ROV 371,425 | ....... 371,425 | - - 0

Crow Holdings Realty Partners VIl.........cc.coovvrernrinns Wilmington.........cocvevnennee DE.. | Distribution. 03/31/2017 {09/30/2021 | ....... 1,765,133 | oo [ v [ e (0[N ORI (DT 1,765,133 | ... 1,765,133 | - - 0

Crow Holdings Retail Fund II, L.P.... Dover. DE.. | Distribution. 10/21/2016 | 09/23/2021 | .......... 209,818 | ..o [ e | e (V1 ORI IOV 209,818 | ........ 209,818 | - - 0

PCCP Credit IX, LP......oorvveriieiieiiiniinnes Dover. DE.. | Distribution. 03/28/2017 | 09/24/2021 (V1 ORI IOV 832,800 | ........ 832,800 | - - 0

Waterton Residential Property Venture XIlI, L.P.......... | Dover.. .. | DE.. | Distribution 11/03/2017 | 08/13/2021 0 - - 0

Harrison Street Real Estate Partners VI, L.P... . | Dover.. . | DE.. | Distribution, 08/09/2017 |09/10/2021 0 - - 0

Nationwide Sol 2 LLC Washington............cccev..... DC.. | Distribution. 07/19/2017 |07/29/2021 0 - - 0

HSREP VI Co-Investment 3, L.P......... Dover. DE.. | Distribution. 05/02/2018 | 09/10/2021 0 . - - 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........ccccciiiiiiniiscssies s 0 0 0 0 0 0 0
4899999. Subtotal - Unaffiliated .....14,897,962 0 0 0 ... 14,897,962 |....14,899,704 1,742
5099999. Totals .....14,897,962 0 0 0]... 14,897,962 |....14,899,704 1,742
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Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE 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 - All Other Government

040114  HS 2 |Argentina (Republic of) St Nt 0.500% 0. sssssesnees | | DI | 08/16/2021........ Direct............. 28,245 76,976 | .o 27 |5.BFE

1099999.  Total - BONAS = All ONEI GOVEIMMENL...........c.cvveivivieiectetereceetecettetetetcteteteseteteteaeteeeseeaesessaeseses  etetessssssssossesesessssseesssesesesessseesssetesesessesassesetes s aesesesseee st s sssesanssee st s ses et s sseeses s setes s essetessssetesassssasssnsetesanastensnsnsese  tevevrsees 28,245 76,976 | .o 27 XXX
Bonds - U.S. Special R e and Special A

21969A AL 6 |Corona CA Pension Oblig TXbl 2.442% 05...........cccomvniumrimererninrirernnireensisseeninenns | veveessneenes 09/30/2021........ Stifel Nicolaus & Co Inc 10,000,000 | .eovovverrrireririeeeeieis 10,000,000 |........ 1.BFE

48542R SV 7 |Kansas St Dev Fin Auth Rev TXDI SEr K........covueveiiieieieccce s .| 08/18/2021........ Citigroup... 10,000,000 | oo 10,000,000 |........ 1.DFE

59335K  EB 9 | Miami-Dade Cnty FL Rev Txbl Ref Ser B3 .. | 08/19/2021........ Wells Fargo Securities LLC...........ccccoonrevininrreenerinisenns 9,525,000 | ..o 9,525,000 |........ 1.DFE

59335K EC 7 [Miami-Dade Cnty FL Rev Txbl Ref Ser B3 .| 08/19/2021........ Wells Fargo Securities LLC.. 5,445,000 | .oooveeieeeeeeees 5,445,000 1.DFE

76913D  GE 1 |Riverside Cnty CA Infa Txbl-Ref-Ser B .. | 09/29/2021. Loop Capital Markets LLC 5,000,000 .......5,000,000 1.DFE

76913D  GF 8 |Riverside Cnty CA Infa Txbl-Ref-Ser B .. | 09/29/2021........ Loop Capital Markets LLC.... 5,500,000 | ..ccorevrririeriieeeienis 5,500,000 |........ 1.DFE

801139  AK 2 | Santa Ana Pension Obligations Txbl-Ser A .. | 08/26/2021........ Merrill Lynch 2,500,000 | ..o 2,500,000 |........ 1.CFE

801139 AL 0 |Santa Ana Pension Obligations Txbl-Ser A .. | 08/26/2021. Merrill Lynch 3,500,000 .......3,500,000 1.CFE

801139 AM 8 | Santa Ana Pension Obligations Txbl-Ser A .| 08/26/2021........ Merrill Lynch, 5,000,000 | ..oooviiciinniininiiaas 5,000,000 1.CFE

3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. ... ....ruuireiesrsiresiesiissssseessares | eeessessasesessessssssasssessssssessessesesee1essseEseetee8eE8eeE 080840881 ee 8128108840881 0 800 E e E bbbttt en st nne | snsastseses 56,470,000 | ..o 56,470,000 | ..o 0 XXX
Bonds - Industrial and Miscell

00206R  LJ 9 |AT&T INC SrNt 3.550% 09/15/55.........courriririrririiniierieriesesesisseisesiesssesssesesees | eevereresnsenns 09/09/2021........ Tax Free Exchange.........ccccocveviviveiniicniniinns 1,363,651 | oo 1,475,000

023761  AA 7 | American Airlines Inc LBASS EETC Ser 201 .. | 07/08/2021........ Credit Suisse Securities LLC........ 466,039 | oo 445,970

024836  AG 3 |American Campus CMNTYS SrNt 3.875% 01.......ccovuiviriiiiniiniiieiiesisieninnis .| 07/12/2021........ VaMIOUS......ocvvveiiiiiiss i 3,891,984 | oo 3,490,000

02666T AC 1 |American Homes 4 Rent Sr Nt 2.375% 07/.........ccovvriimiviniiiinineinseisenienns [ v 07/07/2021........ VaIOUS......cvviiiiie s 12,370,886 | ..oooovvviieinriieis 12,394,000

03690A  AD 8 |Antero Midstream Part/FI Sr Nt 5.750%.. .. | 09/23/2021........ Citigroup... 1,037,500 ..1,000,000

03690A  AF 3 |Antero Midstream Part/FI Sr Nt 5.750%.. .| 09/30/2021........ Credit Suisse Securities LLC........ 1,906,529 ..1,831,000

045054 AL 7 |Ashtead Capital INC St SEC Nt 4.250% 1......covvevurereririeeiniiieerieseiseenesieeeriseis | coseesesinennes 09/15/2021........ Morgan Stanley & Co LLC. 3,581,605 | ..o 3,236,000

07274N AL 7 |Bayer US Finance Il LLC SrNt 4.375% 1.... .| 09/15/2021........ Bank of America BISD Dealer....................... 1,379,748 | oo 1,200,000

084659 AV 3 |Berkshire Hathaway Energy SrNt 3.700%.. .1 09/15/2021........ Jefferies & COMPANY INC.......c.ovuiriierireicee e 2,285,580 | ..o 2,000,000

09261W  AA 2 | Blackrock DLF [X CLO Ser2020-1 Cl A-2.......covuuierirniineireriniiseresiersesseesesesisseseneees 09/24/2021........ Direct............. 683,891 | ..o 683,891

09261W  AE 4 |Blackrock DLF IX CLO Ser2020-1CIB 2 .. | 08/04/2021........ Direct.....ovvue 539,561 | .ooovreeeieririenieiennens 539,561

126307 BD 8 |CSC Holdings Inc SrNt 4.625% 12/01/30.......... . 09/27/2021......... Bank of America BISD Dealer....................... 2,857,500 | ..o 3,000,000

18449E  AE 0 |Clean Harbors Inc Term LN Nt 1 1.834%......cuccueveiieiiicieieiceieicescee e 08/13/2021........ Tax Free Exchange.........ccccvcvivicirncniciicinins 3,862,085 | ..o 3,862,699

25179M  AX 1 |Devon Energy Corp Sr Nt 5.250% 09/15/2 .. | 09/02/2021........ VIOUS.....ovveiieeiie e 5,557,850 | ..o 5,000,000 125,417

25278X AN 9 | Diamondback Energy Inc Sr Nt 3.500% 12 .1 09/15/2021........ Barclays Capital Inc 2,170,540 | oo 2,000,000 | ........... 20,611

26885B  AH 3 |EQT Midstream Partners Sr Nt 6.500% 07 09/30/2021........ MarketAxess 1,053,781 | oo 935,000 [ ..o 15,700

30231G  BK 7 |Exxon Mobil Corp Sr Nt 3.482% 03/19/30........ccorvmrereririrerniiiisrieriseresieeesiseeeneees .. | 09/15/2021........ Credit Suisse Securities LLC........ 1,353,828 ..1,200,000 20,660

33834D  AA 2 |Five Comers Funding Trust Sr Nt 2.850 .| 09/15/2021........ VTOUS. ....coovevvererieieeceete sttt esesae e sae e nenees 6,593,778 ..6,200,000 34,944

34107@ AA 7 |Florida Pipeline Holdings, LLC SrNt 2 BSOS RTURIRTORRTURPIO ISR 07/15/2021........ MUFG Securities Inc. 10,000,000 | .eovovverrrireririreeeieis 10,000,000 |........

44891A  BK 2 |Hyundia Capital America Sr Nt 5.875% 0........... .| 09/02/2021........ Various 11,525,105 | oo 10,000,000 244,792

44891A  BL 0 |Hyundai Capital America Sr Nt 6.375% O... .. | 07/08/2021........ HSBC Securities USA Inc 2,678,214 | oo 2,045,000

459200 KA 8 |International Bus Machs Corp Sr Nt 3.5 .| 09/16/2021........ Goldman Sachs & Company. 1,343,112 1,200,000

46868R  AA 2 |Jackson Park Trust CMBS Ser 2019-LIC CI.. .. | 09/16/2021. Deutsche Bank Capital 9,967,949 .......9,500,000

50202C  AA 2 |LCM Ltd Partnership CLO Ser 33ACIA 1......... .. | 07/01/2021........ Natixis............. 8,300,000 | ..o 8,300,000

50202C AC 8 |LCM Ltd Partnership CLO Ser 33ACIB 1... .. | 07/01/2021........ Natixis... 3,150,000 | ..o 3,150,000

50202C  AE 4 |LCM Ltd Partnership CLO Ser 33ACIC 2... .. | 07/01/2021. Natixis... 1,875,000 ..1,875,000

50540R  AQ 5 |Laboratory Corp of America Sr Nt 3.600 .| 09/02/2021........ VaTOUS. ....cocvcviiecie ettt aeaes 4,782,484 ..4,433,500

59981T AL 9 [Mill City Mortgage Trust RMBS Ser 2019-G.. .| 07/2172021........ Citigroup... 3,221,355 | .o 3,048,000

61945C  AB 9 |Mosaic Co SrNt 4.875% 11/15/41... .. | 07/13/2021. Goldman Sachs & Company.... 3,472,836 ..2,904,000

62912X  AF 1 |NGPL Pipeco LLC SrNt 4.875% 08/15/27... .1 09/15/2021........ Barclays Capital Inc. 613,650 | ... 535,000
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637417 AL 0 | National Retail Properties INC SrINt 4.......c..oivviiiriniiieicieseessesesieis | ceveeesisnnes 09/20/2021........ VaTOUS. ..ot 1,646,199 | oo 1,433,000 | ......... 26,256 | 2.AFE

65409Q  BD 3 |Nielsen Finance LLC/CO Sr Nt 5.625% 10........covvvuuiurmiinieieiinninieeverssiesesisneenes | coeveensiennes 09/29/2021........ Credit Suisse Securities LLC...... 1,556,250 | ..o 1,500,000 |........ 4BFE

65480C  AC 9 |Nissan Motor Acc Co SrNt 1.850% 09/16... .. | 09/13/2021........ Citigroup. 1,999,520 ..2,000,000 |........ 2.CFE

65480C  AD 7 |Nissan Motor Acc Co SrNt 2.450% 09/15... .| 09/13/2021........ Citigroup. 1,076,591 .1,077,000 |........ 2.CFE

73019%#  AA 0 | PNC Equip Finc LLC LBASS Priv PI Nt Ser... 08/03/2021........ Seaport Global Securities LLC 2,127,328 | ..o 2,032,007 | ......... 23,707 |1.D

73019%#  AC 6 | PNC Equip Finc LLC LBASS Priv PI Nt Ser... .. | 08/03/2021........ Seaport Global Securities LLC 2,016,396 | ..o 1,926,045 22,471 (1.D

80386W  AB 1 | Sasol Financing USA LLC Sr Nt 6.500% 0. .. | 08/17/2021........ Direct............. 1,203,495 | oo 1,090,000 27,858 |3.BFE.....cccoovvrnnn

91913y AW 0 | Valero Energy Corp SrNt 4.000% 04/01/...... .| 09/17/2021......... Various 4,602,159 ..4,140,000 76,862 |2.BFE......cccoovvrerene

91914)  AB 8 |Valero Energy Corp Sr Nt 4.500% 03/15/...... .| 09/16/2021. Suntrust Robinson Humprey Inc.. 914,946 .806,000 333 |[2BFE

92277G AU 1 |Ventas Realty LP SrNt 3.000% 01/15/30.... .. | 09/15/2021........ Barclays Capital Inc. 2,113,860 | ..o 2,000,000 10,333 [2AFE ..

92840V AE 2 |Vistra Operations Co LLC 1st Lien 4.30....... .. | 09/15/2021........ JP Morgan Securities LLC 2,161,680 | ..o 2,000,000

92936U  AF 6 | WP Carey Inc SrNt 3.850% 07/15/29. .. | 09/16/2021. MarketAxess 336,588 .300,000

96950F  AQ 7 |Williams Partners LP SrNt 3.900% 01/1 .1 09/02/2021........ VAIIOUS ..ot 8,148,625 7,500,000

000000 00 O |Tullow Oil Plc SrNt 7.000% 03/01/25.... 08/24/2021........ Direct.... 220,025 260,000

000000 00 O |Digicel Group 0.5 Ltd Sr Nt PIK 8.000%.. 08/31/2021. Direct 91,613 .105,000

000000 00 O |China Evergrande Group Sec Nt 8.750% 0 08/24/2021........ Direct.... 111,650 280,000

000000 00 O |lpoteka-Bank ATIB SrNt 5.500% 11/19/2 09/30/2021........ Direct.... 345,510 330,000

000000 00 O |Yuzhou Group 1stLien 7.850% 08/12/26..... . .| Do 08/24/2021........ Direct.... 161,750 . 200,000

000000 00 O |MTN Mauritius Investments Sr Nt 6.500%.........ccccvurminrierniiniierieinisesseenis [ DI 08/24/2021........ Direct............. 231,750 | o 200,000

000000 00 O |Aydem Yenilenebilir Energy Nt 7.750% 0 D... 08/24/2021........ Direct.... 209,213 210,000

000000 00 O |IHS Netherlands Holdco Sr Nt 8.000% 09..........ccvveueremrermevirriiriirierieeeienissreseniens D... 08/17/2021........ Direct.... 215,000 . 200,000

000000 00 O |Credit Bank of Moscow Sub Nt 7.500% 10.............. D 08/24/2021........ Direct............. 208,250 | ..o 200,000

000000 00 O [DTEK Finance PLC SrNt 7.000% 12/31/27.... 07/30/2021........ Interest Capitalization............. 3,451 .3,451

000000 00 O |Eastern & Southern AFRIC Sr Nt 4.125% .|D.... 09/30/2021........ Direct............. 337,838 | oo 330,000

000000 00 O |Global Bank Corporation SrNt 5.250% 0 Do 08/20/2021........ Direct............. 235,070 | .o 220,000

000000 00 O |Millicom Intl Cellular SrNt 4.500% 04-.........coovvrmrererieriieineiererssseessssessssesessssens D... 08/19/2021........ Direct.... 387,575 370,000

000000 00 O |Cemex SABDECV 1stLien 3.875% 07/11/............... D... 08/16/2021........ Direct.... . 298,338 290,000

000000 00 0 |Odebrecht Finance LTD SrNt 0.000% 12/.......ccoiveiriniiierireiiinisniesisssienienens [ DI 08/28/2021........ Interest Capitalization............. 27,321 27,321

000000 00 O |Office Cherifien Des Pho Sr Nt 5.125%...... 08/19/2021........ Direct.... 343,400 340,000

00434G 2B 5 |Access Bank PLC Sr Nt 6.125% 09/21/26 . {D.... 09/14/2021........ Direct.... 260,000 . 260,000

00973R  AF 0 | Aker BP ASANt 3.750% 01/15/30.......ccumrmmirirrirriiirinniiesiereeeiaseiesssisesieseesesseens | DI 09/15/2021........ JP Morgan Securities LLC 1,304,340 | oo 1,200,000

054644  AA 7 | Aydem Yenilenebilir Energy Nt 7.750% 0 . D... 07/26/2021........ Direct............. 486,036 | ..o 490,000 X

05578Q  AE 3 |BPCE SA Sub Nt 4.875% 04/01/26.........ccrivmrniiiiniineiieisisissesssisseesiessessienes D... 09/15/2021........ Bank of America BISD Dealer............c........ 2,936,117 | .o 2,580,000 | coouverriririrenieieee e 57,996 |2.BFE.....ccccovvrernnn

22535W  AH 0 | Credit Agricole SNt 1.247% 01/26/27.........ocoveeeeinireerererereseseesesssees s [ DI 09/15/2021........ Credit Agricole USA was Calyon 1,983,900 | oo 2,000,000 | ooovonreeireiereieeierenieenes 3,533 [1.GFE

225433  AC 5 |Credit Suisse Group Fdg Ltd Sr Nt 3.75.. .| D... 09/02/2021........ Credit Suisse Securities LLC...... 8,148,450 | .o 7,500,000 125,781

279158 AN 9 |Ecopetrol SA Sr Nt 6.875% 04/29/30 ..|D.... 08/18/2021........ Direct............. 683,715 | ..o 570,000

456837 AV 5 |ING Groep NV SrNt 1.726% 04/01/27 ..|D.... 09/15/2021........ Goldman Sachs & Company...........ccceeeeneveeenrenenns 2,028,300 | ..o 2,000,000

46653N  AA 0 | UZAUTO Motors AJ Sr Nt 4.850% 05/04/26.... .|D 07/10/2021. Direct 202,200 .200,000

55292W  AA 8 | MC Brazil Dwnstrm Nt 7.250% 06/30/31 D... 07/13/2021........ Direct.... 650,000 650,000

632525 AS 0 |National Australia Bk NY Sr Nt Fix to FI D.... 07/01/2021........ Stifel Nicolaus & Co Inc 10,842,900 10,000,000

71647N  BJ 7 |Petrobras Global Finance SrNt 5.500%.. D 08/16/2021. Direct.... 260,910 .260,000

822582  BE 1 |Shell International Finance SrNt 4.12 . |D... 07/15/2021........ JP Morgan Securities LLC 4,810,080 ..4,000,000

83051G  AS 7 |Skandinaviska Enskilda Sr Nt 0.650% 09. .. |D.... 08/31/2021........ Morgan Stanley & Co LLC 14,978,700 15,000,000

88332E  AA 1 |Bidvest Group Sr Nt 3.625% 09/23/26 .|D.... 09/30/2021........ Direct.... 685,500 685,000
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918374  AA 7 | VTR Finance BV SrNt 6.375% 07/15/28.......cccoviniiiniiirisisiserssissesensssssssseensnes Do 08/20/2021........ Direct.....oovue 234,138 | o 220,000 [ oo 1,519 |4AFE. ..,
3899999. Total - Bonds - INAUSHTIAl NG MISCEIAMEOUS. ...ttt ettt ses s e ehs s ess s s e E e E 8108848880888 E S8 £ R A0 E e E eS8 E 0oL E o0 E b e ehbeeE b en bt en bttt ettt | fombsnssnssnnssneensenssnnsn o 197,712,718 | oo 186,468,445 [ ..o 1,554,874 XXX
Bonds - Unaffiliated Bank Loans
000000 00 0 |US Foods Inc New Term Ln Nt 1 1.834% 0.....ooovvvvveererieisirenieisessieissseeessssienns | cesreesseninnes 08/13/2021........ Tax Free Exchange.........ccocvcviveeniininicrncens 6,644,832 | ..o 6,629,426 | .....covvvvrvcrrcriercriniinneenn0,129 [4.CFE. i
000000 00 O |Quintiles IMS New Term Ln BNt 1 1.834. ... | coveeeninennes 08/13/2021........ Tax Free Exchange.........cccocvevvvnceerirereiniinns 3,991,127 | e 3,975,262 | ooovvrvvrecnrrerernrrerernnnennnnn 3,079 [ SAFE e
000000 00 O |Quintiles IMS Term Ln B-2Nt 1 2.084%............... .. | 08/13/2021........ Tax Free Exchange. 922,089 918,316
45174U  AG 3 |iHeart Communications Com Incremental Te........cccovueviiienieiineienisernieeiseenins .1 09/10/2021........ Bank of America BISD Dealer.. 10,000,000 10,000,000
552462  B# 9 |Lytx Delayed Draw Term LN Nt2  7.250%.......ciieririiinmiinniniisissisersnissesenssisseensssnsns | seseessnssssanes 07/27/2021........ Direct.....ooveee 114,968 116,129
8299999. Total - Bonds - Unaffiliated Bank Loans......... 21,673,016 21,639,133 XXX
8399997, TOtal - BONMS = PaI 3. .ottt etttk 8 f R feE o6 fE1eh8eEEoEEeEE e R R fSEEEE L E e £EE LRt E R EEE R L E LR E LR E SRR E LR L E L £EfEE R LR R R E L E oL eEE R LR f LR eE e EE e ehbeE R enE e e bRttt ettt | fereent sttt 275,883,979 ..264,654,554 XXX
8399999, TOAl = BOMAS. ...t teiereetiarssesersste s eeses s ees s ss st e08se8 e s 8 e 0 88808 eeE e 8 seE et aee e41eEseeEoeEee s e R oL E L8 E L8808 E L08R L1 88 4E 88 E 8L E 4 E 848 E L84 eE LR AL £ R LR L bR E Lt R et E Rt e | eRbstseE st et en s ettt en st en st ents | benrientessens s en st 275,883,979 | oo 264,654,554 XXX
Preferred Stocks - Industrial and Miscell; (Unaffiliated) Perpetual Preferred
23281# 12 4 | Cyprium Parallel INVS V LP Pfrd UNItS.........c.ovuriiiiiiniciieiieisecessiscesssessseins | eeveessninenes 09/24/2021........ DIFECE. ..t | et 2,981.070 298,107 | .o | e
000000 00 O |DP World Salaam Jr Nt Fix to Float 6.0... D... 08/26/2021........ Direct.... ..650,000.000 709,075 | ..o | v .6,205
000000 00 O |Absa Group Ltd Jr Sub Nt Fix to Float... .|D 07/08/2021. Direct ..700,000.000 718,000 | ..o 5,578
000000 00 O |Rizal Commercial Banking Jr Nt FiX t0 Fl.......cccovevuriiiiiirireicieinisseieninenies D... 08/20/2021........ Direct.... ..320,000.000 342,400 | ..o | s 10,227
12504P  AK 6 | Credit Bank of Moscow Jr Nt Fix to Float . D... 09/27/2021........ Direct.... ..575,000.000 575,000 | ..o | s
87251L  AA 4 | Tinkoff Bk Jr Sub Nt Fix to Float 6.00........couiiuiimiiiminiiieiiiiserienissesnssss s D.... 09/13/2021........ Direct.... ..605,000.000 605,000 | ..o | e
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) PEMDEtUAI PrEfEITEA. ... o ittt ens arserasenes 3,247,582 XXX XXX
8999997. Total - Preferred Stocks - Part 3...............cccoovueviviiuiieiiieieieceeeceeecee e 3,247,582 XXX XXX
8999999. Total - Preferred Stocks........... 3,247,582 XXX . XXX
9899999.  Total - Preferred and COMMON SHOCKS.............cc.ciieiiiiieteieiecteieictete ettt sttt ete et saetes etateessssssesesssesesassesetesssseseseesesesessssesessesesesesasssses s setes s eesetessesesesessesetesaesesesssesessaesesessssesessnesesessnsetebasassesennsetesanass | saetesisnes 3,247,582 XXX e 22,010 XXX
9999999. Total - Bonds, Preferred @nd COMMON SIOCKS..........ccccieuiiiieiiiieieeiieictetetececteeee ettt etetesee statsesessesetesassesesessesesesasssees s s esetesssasees s s et et s s s s et es et ese s s s e s esesseeet et s sesesessneee s st etetesseeee s e aet et s s sees s nsetebasasaes s sesetesnans  e4esssssssetassssessssssetesassssesasnsntesansnsenans | stetessssessssesetessssesasensesa 279,131,561 XXX e 1,587,677 XXX
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Bonds - U.S. Government
Vendee Mtg Tr RMBS REMIC Ser 1996-2
911760 HH 2 |1Z .1 09/01/2021. | PAYAOWN........ccvvvmrrvirnrrierieniiins | cevevissesissessiessis | eeeeiienns 44715 | v 44715 | v 44,493 | ..o 44,582 | ..o | s 133 133 [ e [ e A4T15 | e s | s 0 [ e 1,997 | 06/15/2026. [ 1.A ..............
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 |CI1 .. 1 09/01/2021. | Paydown 9,535 | oo 9,535 | oo 10,011 | oo LS (1 (172) (172) 9,535 | oo | e | rereireneinen0 | s 437 |06/15/2028. | 1.A ..............
912828 S7 6 |US Treasury Nt 1.125% 07/31/21............ .. [ 07/31/2021. | Maturity.........coocvvisnvicisnniisnniiinnins | oo | s 10,000,000 | ..... 10,000,000 | ...... 9,739,877 .9,961,530 38,470 38,470 110,000,000 | .o | e | v | 112,500 | 07/31/2021. | 1.A ...cccvvvvneae
0599999. Total - Bonds - U.S. GOVEIMMENL.........ououiieiiieeiiiisiiiisiiiiisiii osmiiesssssssess s s snnsssnsnnes | oonee 10,054,250 | ..... 10,054,250 | ....... 9,794,381 0,015,819 | o0 | o 38431 | oo 0 | 38,431 | .o 0 10,054,250 | ..ooooceeen0 |0 | 0 | 114,934 XXX XXX
Bonds - All Other Government
000000 00 O |Argentina (Republic of) Nt 0.000% 01/0... | D | 07/19/2021. | Direct ..15,254 .15,618 4,478 ....20,095 .45 1 01/09/2038.
040114 HX 1 |Argentina (Republic of) SrNt 1.000% O.... | D | 08/23/2021. | Direct ..13,890 ..15,291 4,210 . ....19,501 07/09/2029.
1099999. Total - Bonds - All Other GOVErNMENt...........ccoucueiiriiismiisciiiinis s 29,144 | ............ 78,041 | oo 36,594 | ..o 30,909 | ........6,659 | ........2,029 | ... (O 8,688 |...ccooru (V) I 39,596 XXX
Bonds - U.S. Political Subdivisions of States
230342 AR 8 |CulverCityCaIifSch Facs GO Uni Sch Di..|A.|08/01/2021. MatUFiEY....ooovecsnicisieis [, | s 1,335,000 | ....... 1,335,000 | ....... 1,500,180 | ........... 1,343,359 [ .o | e (8,359) [(RcEs1t) ) T [P 1,335,000 | oo | e | o 0 |... 73,425 | 08/01/2021.|1.CFE.........
2499999. Total - Bonds - U.S. Political Subdivisions of States...........cccocuiis oo | v 1,335,000 | ....... 1,335,000 | ....... 1,500,180 | ........cce 1,343,359 | ..o, [ (8,359) | ...vvvevunens [ P (8,359) | ...vvvvennnd [ 1,335,000 ..o 0 [, (VI 0 ... 73,425 XXX XXX
Bonds - U.S. Special Revenue and Special A t
FHLMC Gold PC Pool #W30007 6.423%
3128H) AG 1 [08/1 .. 1 09/01/2021. | Paydown 354,303 354,303 387,772 .(33,469) | .. 08/15/2028.
3132DW A6 0 |FHLMC Pool #SD8129 2.500% 02/25/51. | .. | 09/01/2021. | Paydown .(40,292) | .. 02/25/2051.
3132DW BC 6 |FHLMC Pool #SD8135 2.500% 03/25/51. | .. | 09/01/2021. | Paydown 03/25/2051.
FHLMC REMIC Ser 1674-Z 6.750%
313373 Q2 7 |02/15/24 .1 09/01/2021. | Paydown 1,928 | oo 1,928 | o 1,995 | 1,942 | (14) (14) 1,928 | e s [ e (U I 87 |02/15/2024. [1.A .............
FHLMC REMIC Ser 1683 Z 6.500%
3133T3 X8 6 |02/15/24 . 109/01/2021. | PaydOWN........covrvrrvreririeiirinnirerns [ v | e 17,785 | ... 17,785 | e 17,897 | oo ATTT4 | e | e, 1" I ORI ISR 17,785 | o | e | e (0[N I 772 | 02/15/2024. [1.A .............
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ .| 09/01/2021. | Paydown 7,003 | oo 7,003 | oo 7,361 | oo 7,201 | oo (108) (108) 7,093 | oo | e | e (U I 327 | 11/20/2027. | 1.A ....cceveeeee
FNMA REMIC Ser 1991-164PX  7.500%
31358K 7A 0 |12/25 .| 09/01/2021. | Paydown 862 862 896 | ..o £35SO IR 0 862 | v | e | e (U S 43 | 12/25/2021. | 1A .oocvvveenee
FNMA REMIC Ser G92-14Z 7.000%
31358L VM 5 |02/25/22 .| 09/01/2021. | Paydown 110 110 M2 | s (O OO O 0 110 [ oo | e | e (U O 5 102/25/2022. [ 1A ..............
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .| 09/01/2021. | Paydown 2,8% | ..o 2,8% | ..o 2,664 | .o 2,854 | oo | e 42 42 2,896 | oo | oo | e 0 [ 105 |07/25/2023. | 1.A ..............
FNMA REMIC Ser 1993-119GA  6.500%
31359B ZK 6 |07/25 .. 1 09/01/2021. | Paydown 1,951 .M " 1,951 07/25/2023.
3138YG XE 7 |FNMA Pool #AY3376 3.500% 04/25/45.... .. | 09/01/2021. | PAYAOWN..........ccoveemrvrerrrrirniiiinnns [ coviereiieneiiieeiiienes | v 675,842 (17,234) | oo [ (17,234) | ..o 04/25/2045.
3138YP A2 8 | FNMA Pool #AY9024 3.000% 05/25/45.... | .. | 09/01/2021. | PaydOwn........cccvevvierirmiimmiiiniicnnns [ woverienieniiniiisnines | v 1,238,967 | ....... 1,238,967 (18,454) | .o [ (18,454) | ...ovvvvirnnn. 05/25/2045.
3138YY DT 7 |FNMA Pool #AZ6413 3.000% 11/25/45.... | .. | 09/01/2021. | Paydown 693,295 693,295 (8,809) (8,809) 11/25/2045.
3140E8 FP 8 |FNMA Pool #BA3773 3.000% 11/25/45.... | .. | 09/01/2021. | PAYAOWN..........coveemrrrerrriiinniirinnns [ covieneiirenniireneiiienns | e 1,008,685 | ....... 1,008,685 | .......1,027,046 | .......... 1,025,922 | ....ccooocmurrinee | weeree(17,237) | o | e (17,237) | oo 11/25/2045.
3140HB  FS 2 |FNMA Pool #BJ9176 4.000% 05/25/48.... | .. | 09/01/2021. | PaydOWN........c.ccommrviirmviirniiinniiiins | covviissnienniisnniins | cevvind 937,012 | .......... 937,012 05/25/2048.
31405 LM 9 |FNMA Pool #BM1231 3.500% 11/25/31... | .. | 09/01/2021. | Paydown 351,260 351,260 ..8,156 | 11/25/2031.
3140KD LJ 7 |FNMA Pool #BP5728 2.500% 06/25/50.... | .. | 09/01/2021. | PAYOWN.......c.ovvrveririrrriirerinniinirens | eriverensseeernsinnees | cevees 2,167,828 | ....... 2,167,828 | ......2,245311 | ... 2,244,504 | ..o | aeeeit(TB,676) | s | eeieeeed(TB,676) [ i | e 167,828 | i | e | 0 | 35,136 | 06/25/2050.
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48... | .. | 09/01/2021. | PaydOWN..........coovveverrvreicriiinniiins | ceveeieneriseesissnies | eeveens 1,848,290 | ....... 1,848,290 | .......1,885,833 | ......... 1,884,446 | ...ccoooccooiiiis | eceeenn(36,156) | oo | eeeeeennn(836,156) | i | e 1,848,290 | | e | veeeiennnnd0 | 45,388 | 05/25/2048.
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3140X9 6Y 6 |FNMA Pool #FM6286 2.500% 01/25/51... | .. | 09/01/2021. | Paydown 212,589 212,589 ...221,707 ..(9,118) (9,118) ..212,589 01/25/2051. [1.A ...
31417D LN 1 [FNMA Pool #AB6632 3.500% 10/25/42.... | .. | 09/01/2021. | PAYdOWN.........coveemvverirriiiniiiiniins | eoeerienneissniiennnes | e 913,280 | .......... 913,280 | .........955,520 (38,792) | oo [ (G4 ) N — .913,280 10/25/2042. | 1.A ... .
31418D WR 9 |FNMA Pool #MA4255 2.000% 02/25/51... | .. | 09/01/2021. | Paydown 328,155 328,155 | .......... 338,551 | .eoucveerrererrinennins | crvvvenniinnniinns | eereene(10,398) [ oo | e (10,396) | ..occvvvvrirries | e 328,155 02/25/2051. | 1.A ..o
31418D XJ 6 |FNMA Pool #MA4280 1.500% 03/25/51... .. | 09/01/2021. | Paydown 85,481 85,481 84,359 1,122 ....85,481 03/25/2051.
31418D XL 1 |FNMA Pool #MA4282 2.500% 03/25/51... .. | 09/01/2021. | Paydown 308,374 308,374 | .......... 321,022 | oo | e | e (12,648) [ s | e (12,648) | ....cooovvs ..308,374 03/25/2051.
34074M PG 0 |Florida St Hsg Fin Corp Rev Txbl Ref Hom | .. | 09/01/2021. [ Call ~ 100.0000............. 276,638 276,638 | .......... 276,638 0 [ o | v 276,638 01/01/2043.
Houston TX Arpt Sys Rev AMT-Ref-Sub
442348 4P 0 |Lien .107/01/2021. | Redemption ~ 100.0000..........ccove | vorrvrvererrrerrnniirens | overne 7,500,000 | ....... 7,500,000 | ....... 7,670,850 | ........... 7,510,595 | ..oovvrvirvvrnnen | s (10,595) [ vovvvuvereriviiene | veererens (10,595) [ ..o | e 7,500,000 | ..coveeverernnen [ v [ e 0. 375,000 |07/01/2022.|1.F FE..........
Houston TX Arpt Sys Rev AMT-Ref-Sub
442348 4Q 8 |Lien .1 07/01/2021. | Redemption ~ 100.0000..........ccces | corvverrereremeriireiirns | ceveens 1,500,000 | ....... 1,500,000 | ....... 1,515,180 | .ccooveneee 1,500,946 | ...cooovverrri (946) (L) OO 1,500,000 | ..ooocveermiioes | v | cereviereieeen 0 .. 75,000 |07/01/2023. | 1.F FE..........
915137 K2 8 |University TX Rev Fin Sys Ser C 5.000%. | .. | 08/15/2021. | Maturity..........cccoovviammiismmiisnniinnnne | convveisssiisssiissniins | coees 13,000,000 | ..... 13,000,000 | .....13,817,830 | ......... 13,047,664 | ...coooocoovviiinns | o (47,664) | ...coooovovviians | (47,664) | ....oooovvviiini | o 13,000,000 | ...ooocveisniiins | e | o 0]... 650,000 | 08/15/2021. | 1.AFE.........
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS. ...........riuriieiieeiasiiesieessssessssee e snssssnssniens | ceees 34,944,229 | ... 34,944,229 | .....36,358,769 | ........ 32,834,957 | oo 0] ... [CRIR V4] — 0 | (CRER vy — 0 e 34,944,229 | ..............d (O 0 | oo 0 |..1,358,882 XXX XXX
Bonds - Industrial and Miscellaneous
000759 CV 0 |American Business Fin Svcs Inc RMBS Ser| .. | 09/01/2021. | Paydown .48,570 ..48,570 ..37,850 0 09/15/2033.
AEP Texas Central Trans Fund LBASS Ser
001158  AA 5 |2 .1 08/01/2021. | PaYAOWN.........ooomevircirireriicriiins | cereviereeiesesieseiis | ceveens 1,587,671 | ....... 1,587,671 | ....... 1,587,669 25 | coeeveeeceneeens | eerieene 1587671 | e | e | v | 32,639 |02/01/2027.
00206R MD 1 |[AT&T Inc SrNt 3.550% 09/15/55............. .. 109/09/2021. | Tax Free EXChange..........ccoccvvueees [ covimmevineeiiinnniiriens | v 1,363,651 | ....... 1,475,000 | ....... 1,363,044 B06 | ...cvereriinns | e 1,363,851 [ oo [ | 0 [ 25,309 | 09/15/2055.
ACE Securities Corp RMBS Ser 2006-NC2
00441X AD 6 |Cl .| 09/27/2021. | Paydown 82,584 | ..coooveene. 82,584 | ............ 39,057 | oo 38,774 | 283 | i B3.527 | | e 43,810 | .o | s 82,584 | .o | e | e 0 [ e 1,205 | 07/25/2036. | 1.D FM.........
ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7
01448Y AE 3 |Cl | 071214/2021. | VAIIOUS........ooooeveeveceviecevieeeiiens | cerevieseiieeeseenniis | ceveens 4,934,387 | ..... 13,101,491 | ....... 3,940,349 997,912 | o | v 4,934,387 | .ooovvevrencrns [ v | 0 [ 74,106 |07/23/2035.
018522 H# 2 |Allete Inc 1stMtg Bd 3.020% 09/15/21..... o | 09/15/2021. | MAEUFIEY......ovvvverririrriiniireiirenis [ everieniseiinnisnines | e 6,000,000 | ....... 6,000,000 | ....... 6,000,000 0 6,000,000 | ...ovvreririnins [ v [ e | s 181,200 | 09/15/2021.
American Airlines Inc LBASS EETC Ser
023761 AA 7 |201 .1 08/15/2021. | Redemption  100.0000.........cccees | corvvermerermnririrniirns | e 13,158 | oo 13,158 | oo 13,750 | oo [ e (592) (592) [ oo [ e 13158 | oo | v | e (U I 240 | 02/15/2029. | 2.AFE.........
American Airlines Inc LBASS EETC Ser
02376U AA 3 [201 .| 07/15/2021. | Redemption  100.0000 9,499 ...9,499 (190) 01/15/2028.
02377L  AA 2 | American Airlines Inc Secured Ser AA 3...|.. | 08/15/2021. | Redemption ~ 100.0000..........cccoo. | vorrrurmmrermmrmerirerirns | wovvirins 122,146 ..122,146 0 08/15/2033.
American Airlines Inc LBASS EETC Ser
023770 AB 0 [201 .| 07/15/2021. | Redemption  100.0000 263,978 263,978 | .......... 275,906 | ..oovvoreee 251,537 | ........ 15,120 | ccovveveed (2,679) | oovvvererrirens [ e 12,441 | e | s 263,978 | ..o | e | s 0. 13,067 | 01/15/2023.|4.C FE.........
Ameriquest Mtg Sec Inc RMBS Ser 2005-
030728 L9 4 |R8 .| 07/25/2021. | Paydown 89,422 | ...ccco...e. 89,422 | ........... 78,901 | oo 88,749 | ..o | v 673 B73 | e | e 89,422 | ..o | e | e [V I 440 |10/25/2035. | 1.AFM.........
Angel Oak Mortgage Trust RMBS Series
03464R AA 1 |202 .| 09/01/2021. | Paydown 278,567 278,567 | .......... 278,562 | .............. 278,348 | ..o 219 219 | o | e 278,567 | ..o [ e [ e (U I 4,569 |12/25/2059. | 1.AFM.........
045054 AD 5 |Ashtead Capital Inc 2nd Lien Nt 4.125%.. | .. | 08/18/2021. | Call ~ 102.0630.........ccccccevrverrmrrs [ wverirerinrisriiisiinns | v 3,827,363 | ....... 3,750,000 | ....... 3,590,625 | ........... 3,640,120 | .ooovvvviiicies | v 13577 | o | e 13,577 3,653,697 | ..oveorrirenns | e 96,303 | ......... 96,303 | ..... 233,339 | 08/15/2025.|2.C FE.........
05348E AQ 2 |AvalonBay Communities Inc Sr Nt 2.950%] .. | 09/11/2021. [ Call  102.6994.........cccocmmmvvrmmmins | covirmmiririnnirinniinnes | e 3,080,982 | ....... 3,000,000 | ....... 2,780,730 | ........... 2,953,494 | ..o | 18,495 | oo | e 18,495 2,971,990 | .o | e 28,010 | ......... 28,010 | ..... 168,498 | 09/15/2022. | 1.G FE.........
Barclays Comm Mort Sec CMBS Ser 2013-
055298 AC 3 |TYS .1 09/01/2021. | PAYAOWN.........ooomvrireriririiceiiins | ceveeieeeeieeesieseiis | ceveens 5,791,235 | ....... 5,791,235 | ....... 5,964,956 | ........... 5,797,902 | ...ovoervvrerin | e (6,667) (6,667) 5,791,235 | ..o [ e | e 0 .. 162,934 | 09/05/2032. | 1.AFM.........
Barclays Comm Mort Sec CMBS Ser 2013-
055298 AJ 8 |TYS .1 09/01/2021. | PaYAOWN.........ooomrvviericeriicniiins | cevevieeeeiesenieseies | ceveens 3,000,000 | ...... 3,000,000 | ... 3,087,632 | ........... 3,007,209 | ..o | e (7,209) (7,209) 3,000,000 | ..o | oo | e 0 ... 91,006 |09/05/2032.|1.AFM.........
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05950T AF 2 |Banc of America Mtg Securities RMBS Ser | .. | 09/01/2021. | Paydown 24,993 25,529 23,844 | oo 24,075 | oo 1 L [N [ 24,077 | oo | e 916 | oo 916 | v 498 |11/20/2046.|1.D FM.........
Bayview Opport Mast Fund Trust RMBS
07331Q AA 5 |Ser .. [09/28/2021. | PAYAOWN. ..o [ cevieesiisesiiessnieens | v 511,246 | .......... 511,246 | .......... 526,123 | .oovvvens 517,138 | i [ s (5,893) (5,893) | oovvvevnrrirenies | s BU1,246 | oo | s | e 0. 13,853 | 06/28/2053. | 1.AFM.........
09261W AN 4 |Blackrock DLF IX CLO Ser2020-1 CIW 2| .. | 07/21/2021. | Paydown..........c.ccourvveimmiiinmiiinnins | wosmeieensiesnnieinnies | s 16,228 | ....ccccoo.. 16,228 | ............ 16,228 | oovvven 16,228 | ... [ s (U OO IS 16,228 | oo | v | e [V I 274 107/21/2030. |4.BFE.........
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AB 9 |[Le .1 08/15/2021. | Redemption  100.0000.........ccccco. | corvvvrmmiermmmiiinniins | crvvis 119,004 | .......... 119,004 | ......... 119,004 | ..coovvveae 119,004 | oo | e (O OO IS 119,004 | oo | e | e (U I 7,450 |02/15/2023.|1.B ..............
Brunswick & Glynn Co Dev Auth CTL Rev
17017 AC 7 |le .. 1 07/15/2021. | Redemption  100.0000..........ccovv. | covererrirmerrienrririens | v 184,474 | .......... 184,474 | .......... 184,474 0 [ oo [ e 184,474 | oo | e | e | 11,032 | 01/15/2024.
1248EP  BR 3 |05/01/26 .. 109/01/2021. | Call ~ 102.7500... ....750,000 0 750,000 [ oo s | v [ 55,000 |05/01/2026.
12527G  AC 7 |CF Industries Inc Nt 3.450% 06/01/23...... .. 109/10/2021. | Call ~ 105.1810... 1,832,294 129 ,833,666 [ ....coveveriies | 334 | 334 | 144,056 | 06/01/2023.
12567A AP 2 |Citimortgage Alternative Ln Tr RMBS Ser.. |.. | 09/01/2021. | PAYAOWN.........ocvvverervrenrernnneiininns | ovrerenisnrennennnns | vovvrereenened, 184 | 08,222 | i 6,943 0 6,943 [ .ooovvveierne | eereee(1,759) [ e (1,759) | v 281 | 03/25/2022.
Comm Mortgage Trust CMBS Ser 2014-
125910 AD 5 |UBS2C .| 09/01/2021. | Paydown 854,228 854,228 | .......... 879,822 | .o 859,356 | ...ocvverrriienns | s (5,129) (5,129) | oovvverrrerennes | s 854,228 | ... | s | s 0. 21,390 |03/10/2047.
Comm Mortgage Trust CMBS Ser 2016-
12593 BC 6 |CR28C .. 109/01/2021. | PAYAOWN. ... [ e | v 138484 | .......... 138,484 | .......... 142,634 | ..o 139,903 | oo | e (1,420) (1,420) | oo | s 138,484 | oo | e | e 0 [ e 3,244 | 02/10/2049.
12638P AB 5 |Credit Suisse Mtg Cap Cft RMBS Ser 2007+ .. | 09/01/2021. | PaydoWN...........ccovvvvrmiiinmiiinriiins | covviiensiiinniisnniens | v 46,948 | ............ 46,948 | ............ 22,016 | oo, 19,663 | .......... 2,352 | ......... 24,932 27,284 | .o [ e 46,948 | ..o [ [ s [V I 551 | 04/25/2037.
12644* AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage 7. .. | 09/15/2021. | Redemption ~ 100.0000 39,074 | oo 39,074 | oo 39,074 0 139,074 | e | e | 0 | s 1,881 | 12/15/2026.
12644@ AX 3 |CTLCap TrCTL Lowes 7.070% 08/15/21 | .. | 08/14/2021. | Redemption  100.0000 91,318 91,318 91,318 0 [eorvereevereenies | e 91,318 [ [ [ e [ 6,456 | 08/14/2021.
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 (12 .| 07/10/2021. | Redemption  100.0000 26,455 26,455 29,915 (1,930) 12/10/2028.
CVS Health Corp LBASS PTC Nt  6.036%
126650 BP 4 |12 .| 09/10/2021. | Redemption ~ 100.0000 53,310 | .ccoovreene. 53,310 | oo 60,282 | ..coovvvns 57,199 | oo | s (3,888) (3,888) | ..o | e 53,310 [ oo | e | e 0 [ e 2,280 |12/10/2028.|2.BFE.........
CVS Health Corp LBASS PTC Nt 6.943%
126650 BQ 2 (01 [ 07/10/2021. | VAIIOUS........ocooevereevercneicevieeniirns | corevieseniesesisnsses | coveeeenes 12,259 | oo 12,259 | oo 12,674 | oo 12,490 | .o (231) (231) [ oo [ e 12,259 | oo | e | e (U I 497 |01/10/2030.|2B ..............
CVS Health Corp LBASS PTC Nt  6.943%
126650 BQ 2 (01 .1 09/10/2021. | Various.................... 24,732 24,732 25,568 | ...... 25197 | .o (465) (465) [ ..ooorveerienns [ e 24,732 | oo | e | v (U I 1,216 | 01/10/2030. 2B FE.........
CVS Health Corp LBASS PTC Nt  7.507%
126650 BS 8 |01 .1 07/10/2021. | Redemption ~ 100.0000. 5475 | v 5475 | v 6,959 | .o 6,434 | ...ooiiiin (959) (959) SA75 | v [ [ e (01 I 240 | 01/10/2032.(2.B ..............
CVS Health Corp LBASS PTC Nt  7.507%
126650 BS 8 |01 . 109/10/2021. | Redemption ~ 100.0000..........ccovs [ vovrvrvererrrnriviinirens | e 11,052 | oo 11,052 | v 14,049 | ..o 12,988 | .o | v (1,936) (1,936) [ oo | e 11,052 | oo v | e (01 I 588 |01/10/2032.|2.B FE.........
CWMBS Inc RMBS Ser 2005-85CB Cl 2A4
12668B EJ 8 |5. - [09/01/2021. | PAYAOWN.........oovvierivirniieriiiieens [ cevieeeiisneieneienes | v 117,978 0 02/25/2036.
14042R BT 7 |Capital One NA SrNt 2.250% 09/13/21....|.. | 08/13/2021. | Call ~ 100.0000.........coocmmmvemmmies | crremmmiiareiiinniians .1,500,000 1,497,675 1,499,661 298 298 09/13/2021.
16165V AM 0 |Chaseflex Tr RMBS Ser 2007-1 CI2A9 6. |.. | 09/01/2021. | Paydown 5,594 626 02/25/2037.
17275R  BJ 0 |Cisco Sys Inc SrNt 1.850% 09/20/21....... .| 08/20/2021. | Redemption  100.0000..........ccco. | correvrivnnrverireniras | e 10,000,000 208 .10,000,000 09/20/2021.
17323M  AA 3 |Citigroup Mtg Loan Tr RMBS Ser 2015A Cl | .. | 09/01/2021. | PaydowN..........co.oomvvemmveinmiinnins | eosrevieneiiinniisnenes | v 192,219 (1,014) . 192,219 06/25/2058.
173237 AA 8 |Citigroup Mtg Loan Tr RMBS Ser 2015-RP2] .. | 09/01/2021. | PAYAOWN.........ccveumrvveririrerininiins | woeeerieeneisessinnenes | v 168,807 803 | ..o | s 168,807 01/25/2053.
17326Q AA 1 |Citigroup Mortage Ln Trust Inc RMBS Ser.. | .. | 09/01/2021. | Paydown 444,648 465,317 464,327 | .o | oo (19,679) | e | e (19,679) | ..ovvvvvrrnns .444,648 09/25/2064.
18449E  AE 0 |Clean Harbors Inc Term Ln Nt 1 1.834%.. | .. | 09/30/2021. | Redemption  100.0000 ..10,059 coerennn 10,058 2 ....10,059 06/30/2024.
233331 AR 8 |DTE Energy Co SrNt 3.850% 12/01/23... |.. | 08/02/2021. [ VAIIOUS........coeverrrerernrinrirerinsiininns | orerersssississnsnerinnnns | veene 16,183,200 ..... 16,476,450 5,624,300 |...coovrevrcvcer | eerens(120,797) | oo | e (121,797) | oo .15,502,502 ..1,569,804 | 12/01/2023.
233331 AS 6 |DTE Energy Co SrNt 3.500% 06/01/24... | .. | 07/07/2021.| Call ~ 108.3850... 11,999,382 .88 88 21,999,470 | v | 530 | 530 | 209,700 | 06/01/2024.
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247361 ZV 3 |Delta Airlines Inc PTC Ser 2020-AA 2.0... |.. | 07/13/2021. | Redemption ~ 100.0000. ....328,867 | ..............328,867 0 [ o | v 328,867 | ..o | e | e | 3,289 | 06/10/2028.
247361 ZW 1 |Delta Airlines Inc PTC Ser 2020-A 2.50.... | .. | 07/13/2021. | Redemption  100.0000 ..(328,867) | ... 0 (328,867) | cvvvvverrereenne [ e [ veererirnenend0 | i 1,129 | 06/10/2028.
25470D AF 6 |Discovery Communications Nt 3.300% 05/ .. | 08/01/2021. | Call  102.3551..........ccoovvvimmmiinns | evemmiineiisnniiinnies | o 4,094,203 | ...... 4,000,000 | ....... 3,774,080 | ........... 3,959,068 | ......ccoovviunris | coves 17,135 | e | e 17,135 3,976,202 | ..o [ e 23,798 | ......... 23,798 | ... 188,069 | 05/15/2022.|2.C FE.........
First Horizon Mtg PT Tr RMBS Ser 2007-
32052W AC 3 |FA .1 09/01/2021. | PaYdOWN.........covvrrvinrinriinniiiins | o | i 46,843 | ............ 48,760 32,731 | ... KA K< I R I (U OO IS 32,731 [ | e 14,13 | . 14,113 | ...l 2,017 | 08/25/2037.|4.BFM.........
First Plus Home Ln Owner Tr RMBS Ser
337925 ES 6 199 .1 09/01/2021. | PAYAOWN........cvvvmrrvernerierieniiins | cevevissesiessisesnis | eeeviienes 13,296 | oo 13,296 | oo 6,515 | coovvrrrind 6,315 | ..cccooen. 3,353 | oo 3,628 6,981 [ oo [ s 13,296 | ooveevverenins | e | e (U I 749 | 12/10/2024.|6. FM...........
Fremont Home Loan Owner Tr RMBS Ser
35729T AD 4 |2006 - 09/27/2021. | PAYAOWN........cvovvvireeiireviieniiies | cerevieneiieessinsenis | eereiieeas 49,412 | v 49,412 | e 25415 | oo 25415 | o 23,997 23,997 [ oo [ e 49,412 | e e [ e, (U I 85 | 10/25/2036. [4.B FM.........
GS Mortgage Securities Corp RMBS Ser
36228F C3 8 |200 .| 09/01/2021. | Paydown 409 409 409 | s 409 | .o 1 1 409 | e | s | e (U I 12 | 11/25/2033. | 1.AFM.........
GSAA Home Equity Tr RMBS Ser 2005-9F
362341 Q6 9 |CH .. 1 09/01/2021. | Paydown 61,232 .63,017 .57,873 0 12/25/2035.
375558 AU 7 |Gilead Sciences Inc SrNt 4.400% 12/01.. | .. | 09/01/2021. | Call  100.0000..........cccovvermmmrermurne | corvrerrnriererineniins | ceveens 4,748,000 4,748,000 | .......5,198,862 | .......... 4,802,665 | .....cccoeorimunne | ceereie(39,705) | oo [ s (39,705) | ..ocvvvnris 12/01/2021.
38218D AA 7 |Goodgreen Trust LBASS Ser 2019-1A CI A | .. | 09/15/2021. | Paydown 293,442 293442 | ... 297,803 (4,074) 10/15/2054.
38218G AA 0 |Goodgreen Trust LBASS Ser 2018-1A CIA | .. | 09/15/2021. | Paydown 27,520 27,520 28,887 (1,259) 10/15/2053.
Greenpoint Mtg Funding Tr RMBS Ser
39538W CZ 9 |2005- .| 09/15/2021. | Paydown 1,356 | oo 1,356 | oo 758 598 1,356 | oo [ e [ e LU O 2 109/15/2030. [ 1.AFM.........
Greenpoint Mtg Funding Tr RMBS Ser
39530M  AA 7 |2007- .1 09/27/2021. | PaYdOWN.........ovorrirniineiisnriiiins | v | cvvvins 149,991 | .......... 149,991 | ... 140,004 9,987 | oo | e 149,991 | oo | o | e 0 [ i 337 | 06/25/2037. | 1.AFM.........
Harborview Mtg Loan Tr RMBS Ser 2007-4
41164Y AB 7 [C .. 109/20/2021. [ PAYAOWN......ouverririrriersirsrirerinnes | vevsrerensssnisssssiserinns | cvvveinns 169,791 | .......... 169,791 | v 165,493 3197 | | e 169,791 | o | v | e (01 I 365 | 07/19/2047. [ 1. AFM.........
41983P AA 7 [Hawaiian Airlines PTC Ser 2020-1A 7.37. |..| 09/15/2021. | Redemption ~ 100.0000..........ccc. | covsrvrermmreremmreinnnes | v 170,726 | .......... 170,726 | ..........193,988 (23,261) 170,726 | covoovevvreen | cevrverreriinenns | o0 | s 6,296 |09/15/2027.|1.GFE.........
437084 PZ 3 |Home Equity Asset Tr RMBS Ser 2005-8 Cl .. | 09/27/2021. | Paydown 1,481,903 9,785 1,640,861 | [ | e | 5,773 | 02/25/2036. | 1.AFM.........
IMPAC CMB Tr RMBS Ser 2005-2 CI 1A1
45254N MY 0 |O0. - 09/27/2021. | PAYAOWN........cvovmevirririceiiieniiies | cevevienesienssisneiins | oeereienes 76,442 | ... 76,442 | ..cccooecnn T4442 | oo TA442 | i | e 2,000 2,000 | oo | e 76442 | oo | i | e (U I 316 | 04/25/2035. | 1.AFM.........
Invitation Homes Tr RMBS Ser 2018-SFR2
46185H AA 0 |C [ 09/17/2021. | PAYAOWN........ccvvoevineireiiieniiens | cereviseseiieeniiennnis | e 10,983 | ....cccco... 10,983 | ............ 10,983 | .cooovenne 10,983 | ..o [ e (U TN IS 10,983 | oo | e | e (U I 76 | 06/17/2037. | 1.AFE........
JPMBB Comm Mtg Sec Tr CMBS Ser
46639N AR 2 |2013-C12 .. [09/01/2021. [ PaydOWN............ovecrercerienniiinnes [ covereieneiesniienes | i 1,350,263 | ....... 1,350,263 | ....... 1,390,763 | .......... 1,353,293 | ..o | e (3,029) (3,029) | oo | e 1,350,263 | ...oooveecvias | e | e 0 ... 28,371 | 07/15/2045.
478375 AF 5 |Johnson Control Intl plc SrNt 3.750%...... .. 109/01/2021. [ Call  100.0000..........covemrrerirrris | cerirererimreririneiireees | v 102,000 | .......... 102,000 ....106,862 (731) (731) 102,000 [ oo | e | eerrirenerenen0 | i 2,869 |12/01/2021.
50026* AA 3 |Kohis Corp CTL Shelby Ml 7.600% 12/15/| .. | 09/02/2021. | Call ~ 105.0505 298,925 284,554 ....300,622 (653) (653) | cvvovveverrrirerires | evrieereeni 285,866 | oo | creene(1,312) | eenn(1,312) | e 29,798 |12/15/2022.
50026* AA 3 |Kohis Corp CTL Shelby MI 7.600% 12/15/.. | 08/15/2021. | Redemption  100.0000. 33,590 | ..cooooeenn. 33,590 | ..coooeena 35,487 | .o 33,822 | (232) (232) [ oo [ e 33,590 | i | e | vererreninen0 | e 1,594 | 12/15/2022.
Long Beach Mtg Loan Tr RMBS Ser 2004-
542514 HT 4 |4C .| 09/25/2021. | Paydown 597,506 597,506 | .......... 558,668 | .............. 571,358 | ..oovvvicrii 26,148 26,148 | ..o [ e 597,506 | ... | e [ e (U I 4,120 |10/25/2034.|1.AFM.........
Master Asset Bkd Sec Tr RMBS Ser 2006-
552758 AD 9 |NC .| 09/27/2021. | Paydown 37,764 37,764 21471 | o 20471 | | e 16,293 | oo | e 16,203 | ..o | s K (T OO PORROITY IS 0 [ 101 | 08/25/2036. | 1.D FM.........
MASTR Alternative Loans Tr RMBS Ser
552758 AR 1 |2007 .| 09/01/2021. | Paydown 4,789 4,795 3,791 2,458 2,199 4,657 11/25/2021.
Madison Park Funding LTD CLO Ser 2014-
55818P AN 0 |12 .1 07/20/2021. | PaYAOWN.........ooomvvirvinrriieniirins | corevieeeiissesieseiis | evvions 1,630,780 | ....... 1,630,780 | ....... 1,630,780 | ...coooouee 1,630,780 | ..oouveerrriieens | e 0 [ oo | e 1,630,780 | ..oooovevrrriins | e | e 0 ... 23,005 |07/20/2026. | 1.AFE.........




¥'5030

Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
59020U YN 9 |Merrill Lynch Mortgage Tr RMBS Ser 2005-| .. | 09/01/2021. | Paydown . . . ..76,093 1,547 T840 | i | e | vvreviieenn0 | e 1,772 | 06/25/2035. [ 1. AFM.........
59166E AA 3 |Metlife Securitization Trust RMBS Ser 20... | .. | 09/01/2021. | Paydown v 18,347 | TBB4T | 79,462 | ..79,236 (890) (890) . ..78,347 20 | 1,957 | 04/25/2058. | 1.AFM.........
59980Y AB 1 |Mill City Mortgage Trust RMBS Ser 2018-4 | .. | 09/01/2021. | PAYAOWN............coveemvvermnviinniirnnnns [ covierieiienniieneiiienes | e 1,011,396 | ....... 1,011,396 | ....... 1,064,257 | .......... 1,057,036 | ..oovvvvoerrirenns | s (45,640) | ...ovvorrrins [ s (45,640) | ...ccvoorrieris | e 1,011,396 [ oo [ e | e 0 .. 23,267 | 04/25/2066. | 1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762M BU 4 |C10 .. 1 09/01/2021. | Paydown 267,510 267,510 | .......... 275,532 | oo 268,447 | ..coovvvierii (937) (K70 SR N 267,510 | oo [ e [ e (U I 6,964 |07/15/2046.|1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2015-
61764X BG 9 |C21 .1 09/01/2021. | PAYAOWN.........coooeerireriieriinriiins | covevieneiieneieeneiis | cevveran 480,634 | .......... 480,634 | .......... 495,032 | .............. 484,397 | .o | e (3,763) (3,763) | oo | e 480,634 | ... [ e [ e (U I 9,931 |03/15/2048. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64828M AA 5 |2017- .| 09/01/2021. | Paydown 92,052 92,052 93,074 | ...... 92,816 | ..coovvviarri (764) (764) [ oo [ v 92,052 [ oo | e | e (U I 2,431 | 04/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64828Y AQ 4 |2014- .| 09/01/2021. | Paydown 64,686 | ............ 64,686 | ............ 66,101 | oo 65,640 | ..cocriirinn (954) (954) [ ovveverereeinens [ s 64,686 | ... | v | e 0 [ 1,614 | 05/25/2054. | 1.AFE.........
New Residential Mtg Ln Tr RMBS Ser
64828Y AR 2 |2014- . 109/01/2021. | PaydOWN........cvvuvvreririreriersirneirerins | v | cvveenns 110,890 | .......... 110,890 | oo 113,549 | e 112,622 | oo | v (1,732) (A7) | N 110,890 | oo | v | e (V1 I 2,767 | 05/25/2054. | 1.AFE.........
New Residential Mtg Ln Tr RMBS Ser
64829C AD 0 [2015- .1 09/01/2021. | PaYAOWN........cvoomrrirrvicrriiniiiiies | cevevireeeiienesisnesins | cevviens 145612 | .......... 145612 | ......... 149128 | ..o 147,719 | oo (2,108) (2,108) | ..o | e 145,612 | oo | e | e 0 [ e 3,448 | 04/25/2052. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830B AA 5 |2017- .1 09/01/2021. | PaYAOWN.........oooeverrivireiiinniiens | cevevieeeiienenienenies | cevvirens 326,146 | .......... 326,146 | .......... 337,149 | o 334,257 | .o [ s (8,110) (8,110) | oo | e 326,146 | ..o | e [ e 0 [ e 8,700 |08/27/2057.|1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830D AB 9 [2019- .1 09/01/2021. | PaYAOWN.........cooomvvirvirceiiinniiins | covevieeeiieneiieneiis | ceevinns 702,635 | .......... 702,635 | .......... 751270 | oo 745426 | ..o | s (42,792) | .oovvverrians [ v (42,792) | .ovveeerienin | e 702,635 | ..o | e [ e 0 ... 19,991 | 12/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830G AB 2 |2018- .1 09/01/2021. | PaYdOWN.........coovrvrircvineiicnriiins | coveiieneiieneiieneiis | cvvveid 675,163 | .......... 675,163 | ......... 699,113 | .o 696,646 | .......ccoovvcienns | oo (21,483) (21,483) | .o | e 675,163 | ... [ e [ e 0 ... 17,977 | 12/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830H AA 2 |2019- .| 09/01/2021. | Paydown 861,794 861,794 | .......... 873,352 | .o 870,613 | .o | v (8,818) (CE ) N IR 861,794 | oo | e | e 0 [ 18,108 | 02/25/2049. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830K AA 5 |2018- . [09/01/2021. [ PaYAOWN.........coouvieiiririiniicsnins | cevierieniniiissinnies | v 435,842 | .......... 435,842 | .......... 466,624 | ............ 462,124 | ..o | e (26,282) (26,282) | ..ocvveverrinies | e 435,842 | ..o [ e [ s 0. 13,174 | 05/25/2058. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830T AD 0 |2020- .| 09/01/2021. | Paydown 288,574 288,574 | .......... 296,789 | ...ooooouuee 295813 | .o [ s (7,239) (7,289) | oo | e 288,574 | ... [ e [ e 0 [ e 6,712 | 10/25/2059. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830W AD 3 |2019- .. 1 09/01/2021. | Paydown 402,885 402,885 414,721 (9,015) ..402,885 12/25/2058.
653240 AA 9 |Newtown CTL Ser 2002 6.082% 05/15/23 | .. | 08/15/2021. | Redemption ~ 100.0000, 47,869 47,869 ..47,868 0 . AT8B9 | i | e |0 | 1,820 |05/15/2023.
653240 AA 9 |Newtown CTL Ser 2002 6.082% 05/15/23 | .. | 09/15/2021. | Redemption  100.0000 24117 24117 24,116 [0 PRSPPI ISP 287 | oo e | e | s 1,100 | 05/15/2023.
654740 AS 8 |Nissan Motor Acceptance Corp SrNt 1.9. | .. | 09/14/2021. | MALUIY........cooorvvercreeeriiiirniienins | e | e 5,000,000 | ...... 5,000,000 | ....... 4,990,500 1,383 5,000,000 | ..oovvenrrenrinn | ceernerrenrreninns | cernernnriinnnnd0 | s 95,000 |09/14/2021.
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .| 09/01/2021. | Paydown 288 288 288 | i 287 | e [ s 0 288 | .. [ e [ e (U IO 9 |03/25/2034. | 1.AFM.........
Nomura Asset Sec Corp RMBS Ser 2006-
65535V US 5 |AR2 .| 09/27/2021. | Paydown 3,549 | oo 3549 | oo 1,109 | oo 1,109 | i [ e 2,440 2,440 3,549 | oo | e | e (U I 30 | 04/25/2036. [ 1.D FM.........
NRRC-D Facilities Corp CTL GSA Rev Bd
67020B AA 8 |Ls .. 109/07/2021. | Redemption  100.0000...........cvv. | covvrrrrermmnriinniiinns | cevereneens 76,915 | ............ 76,915 | ... 76,915 0 [ [ e 78,915 | i | v | vverinnennen0 | i 3,334 [ 11/07/2023.|1B ..............
70069F MS 3 |Park Place Securities Inc RMBS Ser 2005- | .. | 09/25/2021. | Paydown 320,941 320,941 ....294,062 2,016 | oo | errerenennn320,941 | i e [ cereniinenn0 [ 1,674 |09/25/2035. | 1.AFM.........
70163# AA 0 |Parliament Funding (Owl Rock) Nt 2.896.. .. | 08/26/2021. | Redemption ~ 100.0000 320,000 320,000 ....320,000 0 [overeevereenies | ererrereeeen320,000 [ oo | eveeeevieiiees | eeveeriieeennnnd0 [ e, 7,251 | 07/15/2030. | 2.B PL..........
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Parmer 31 (Austin TX) CTL Pass CTL Ser
70176@ AA 7 |A .| 09/15/2021. | Redemption  100.0000 [ESTTRTUIN RO 114,197 | oo 114197 | oo 115,054 | oo 114,847 | oo (649) ((CZ1) 1 O RN 114,197 01/15/2032.
73019% AA 0 |PNC Equip Finc LLC LBASS Priv PI Nt Ser | .. | 09/13/2021. | Redemption  100.0000 (7,332) [ v | e 156,308 09/13/2027.
73019 AC 6 |PNC Equip Finc LLC LBASS Priv PI Nt Ser | .. | 09/13/2021. | Redemption  100.0000 (6,950) ..148,157 09/13/2027.
74042C  AA 6 |Preferred Term Sec Ltd LBASS Sr Nt Cl A- | .. | 09/22/2021. | Paydown 1,152 ..403,195 03/22/2038.
74043A  AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt Cl |.. | 09/22/2021. | Paydown 7913 ..7.543 .1,703 7,913 12/22/2036.
741382 AA 3 |P .. | 09/26/2021. | Paydown JESTURTUIN R 111,134 97,775 ..97,780 111,134 .| 09/26/2034.
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser.. | .. | 09/27/2021. | Paydown 81,254 ..69,638 ...81,254 08/25/2037.
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A| .. | 08/01/2021. | Paydown 347 267 150 150 09/25/2037.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl| .. | 09/15/2021. | Paydown v | s 170,188 | .......... 170,188 | .......... 170,091 | oo 170,154 | i | i3 | e i34 | | e 170,188 03/15/2033.
80386W AA 3 |Sasol Financing USALLC SrNt 5.875% 0|.. | 08/17/2021. | Direct RO PV 1,149,478 | ...... 1,090,000 775,068 | oo 814,908 | oo | 1484 | i | s 41,464 | ..o, . 856,372 03/27/2024.
81745Y AA 3 |CI ..107/01/2021. | Paydown rree | e 1,012,079 | ....... 1,012,079 | .......1,030,897 846 . 1,012,079 | [ | 0 | 23,615 | 12/25/2043.
81746H AB 7 |Sequoia Mtg Tr RMBS Ser 2017-CH1 CI A2 .. | 09/01/2021. | Paydown vt | e 105,112 | covevenee 105,112 | oovveneee 106,634 (1,090) [ .oovevnerrirenes | e 105,112 | oo | e | o0 | s 2,533 | 10/25/2047.
82967N BE 7 |Sirius XM Radio Inc SrNt 4.625% 07/15.. | .. | 08/16/2021. | Call  102.3130.......cccrmvemrenreirnens | eormrrmerirerieeineins | cerenes 4,419,922 | ....... 4,320,000 4,337,463 | ........... (2,687) . 4,328,672 | ..covvvvrrvvrnne | e (8,672) | ....c..(8,672) | ... 316,927 | 07/15/2024.
842400 GF 4 |Southem CA Edison Co 1st Mtg Bd 1.845 .. | 08/01/2021. | Paydown 321,429 321,429 | ........ 321429 | ... 321,429 | . . 0 . 321,429 PPN i SR 5,930 |02/01/2022.
863576 FK 5 e o .. | 09/27/2021. | Paydown RO PV 3,141,687 | ....... 3,141,687 | ....... 2,619,382 | ..ooovvnee 3,074,917 | oo | v 66,770 66,770 341,887 | oo | cerverineeeni | e 0. 13,064 | 02/25/2036.
86359B JU 6 .| 09/01/2021. | Paydown 80 80 80 0080 [ s [ e 0 80 | cvvoevveeeerens | eeveerereeeeeeens | e (010 3 | 03/25/2034.
TBW Mtg Backed RMBS PTC Ser 2007-2
872227 AA 1 |CIA1 .| 09/01/2021. | Paydown 92,718 .92,718 ..57,091 46,347 | ... 10,744 | ........ 35,627 | oo | s 48,371 [ v | e 92718 [ [ e | cevrneinniennn0 [ 1,333 | 07/25/2037.
89054X AD 7 |Topaz Solar Farms LLC Nt 4.875% 09/30/|.. | 09/30/2021. | Call ~ 100.0000... 62,864 ..62,864 ..63,824 ..63,799 (45) (45) [ oo | eerrerirenen83,783 [ e (889) | e (889) | e 3,065 | 09/30/2039.
Towd Point Mortgage Tr RMBS Ser 2017-1
89173F AA 8 |C ..109/01/2021. | Paydown rreee | e 798,781 | .......... 798,781 | .......... 782,806 | ......c....... 788,857 | .o | e 9,925 9,925 | .o | e 798,781 | oo | e | v 0 [ 14,588 | 10/25/2056. | 1.A FM.........
Towd Point Mortgage Tr RMBS Ser 2018-3
89175M AA 1 |C .| 09/01/2021. | Paydown JRSTUTIUPIN RPN 344,334 | ......... 344,334 | ......... 363,406 | ....ccoovvne 361,749 | oo | s (17,816) | v [ e (17,416) | ovovvecrrvei | e 344,334 | oo | e | s 0| e 8,417 | 05/25/2058. | 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2019-1
89177B AA 3 |C .| 09/01/2021. | Paydown JESTRURTUIN RO 412,058 | .......... 412,058 | .......... 409,549 | ....ccooone 409,853 | ...ooovvcrarins | e 2,205 2,205 | oo | e 412,058 | ..o | e | s 0| e 9,030 | 03/25/2058. | 1.A FM.........
Towd Point Mortgage Tr RMBS Ser 2019-4
891788 AA 2 |C .| 09/01/2021. | Paydown [ESTTUUIN IR 424741 | ......... 424741 | .......... 428,859 | .....cooouc. 428,058 | ....oovervririi | e (3,316) (TCH ) SO ISV A24T41 | oo | e | s 0| e 8,224 | 07/25/2059. | 1.A FM.........
Tricon American Homes RMBS Ser 2020-
89613) AA 8 |SFR2 .| 09/01/2021. | Paydown 1,068 1,068 1,068 0 1,068 11/117/2027.
UBS-Barclays Comm Mort Tr CMBS Ser
90270R BF 0 [2012- .| 09/01/2021. | Paydown v | s 715,729 | .......... 715,729 | ......... 709,634 1,072 | oo | e T15,729 | oo | e 12/10/2045. [ 1.AFM.........
90783V AA 3 |Union Pacific RR ABS PTC Ser 2005-1 5. |.. | 07/02/2021. | Redemption ~ 100.0000 151 151 146 2 01/02/2029. | 1.D ...cvvvvenee
United Air Lines LBASS EETC Ser 2019-1
90931E AA 2 |C .. | 08/25/2021. | Redemption  100.0000 (649) 08/25/2031.
90931V AA 4 |United Air Lines PTC Ser 2018-1 A 3.70.. |.. | 09/01/2021. | Redemption ~ 100.0000..........ccoeue | cerererrrernerencriranes 0 09/01/2031.
917364 AA 4 |United States of America BIA CTL GSA Gtd| .. | 09/29/2021. | Call  107.4682 JESTRTUIN RO 420,213 | oo 391,011 | oo 391,011 | oo 391,011 | e [ e (0 RO PV 391,011 | s | cervneerenineens | eeveeeieeieens 0. 52,478 | 03/15/2024.| 1B ....ccocnnc..
91736# AA 4 |United States of America BIA CTL GSA Gtd| .. | 09/15/2021. | Redemption ~ 100.0000 71,716 71,716 71,716 71,716 0 . T8 | e | e | 0 | s 4,109 | 03/15/2024. | 1.
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91831A  AC 5 |VRXEscrow Corp SrNt 6.125% 04/15/25 | .. | 09/02/2021. | Redemption ~ 102.0420 55,103 54,000 55,148 (45) (45) 85,103 | [ | 0 [ 2,831 | 04/15/2025.
92837D AA 5 |Visio RMBS Ser2019-2 CI A1 2.722% 11/|.. | 09/01/2021. | Paydown 856,711 856,711 | ...oeonn 859,266 | .............. 858,903 |... . (2,192) (2,192) . ..856,711 20 15,993 | 11/25/2054.
92837D AB 3 |Visio RMBS Ser2019-2 CI A2 2.924% 11/|.. | 09/01/2021. | Paydown JSTSTTSTORRPTOON IOV 120,434 | .......... 120,434 | ......... 120,431 | oo 120,405 | ..oooovvvnciinns | e 29 29 | s | s 120,434 | oo | e | e 0 [ e 2,414 | 11/25/2054.
Washington Mutual MSC Mtg PT RMBS
939348 AE 8 |Ser20 .. 1 09/01/2021. | Paydown SOOIV IO 41,452 | ... 37,947 | o 29,170 | oo 29,170 | oo [ e 0 [ oo [ oo 29,170 | oo | e 12,282 | ... 12,282 | ..o 906 | 04/25/2037.|1.D FM.........
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .. | 09/01/2021. | Redemption  100.0000. 20,583 20,583 20,583 | ...... 20,583 | ..o [ 0 [ oo [ e 20,583 [ oo | e | e 0 [ 917 | 08/01/2027.{2.B ..............
Wells Fargo Bank Northwest NA CTL
94978%# AU 1 |[MWRAL .. | 09/15/2021. | Redemption  100.0000. et | s 14,035 | ............ 14,035 | .......... 14,695 | ......cceeeene. 14,357 | oo (322) (<722 | O S 14,035 | oo e | e 0 [ 691 | 05/15/2032.{1.B ..............
Wells Fargo Bank Northwest NA CTL CVS
94978%# AX 5 |Co .1 09/10/2021. | Redemption  100.0000 rreeen | e 101,049 | .......... 101,049 | .......... 101,049 | .ccovvene 101,049 | oo [ e 0 [ o | v 101,049 | o | v | e 0 [ 10,645 | 10/10/2024.|2.B ..............
Wells Fargo Comm Mtg Tr CMBS Ser
94989E AH 0 |2015-LC .| 09/01/2021. | Paydown 36,714 | oo 15,658 | ..oovveeervinies | e [QESCESEC) ) O I (15,858) [ ..veverrvrerrers [ rerverneererissinnnnnines | cenreresesissins | coveversnsnssenes | coveressnnennend (V1 I 3,410 | 04/15/2050. [ 1.AFE.........
Wells Fargo Comm Mtg Tr CMBS Ser
95000C BC 6 [2016-NX .. 1 09/01/2021. | Paydown JRTSTOTORTRSPTOON IOV 480,605 | ......... 480,605 | .......... 495,019 | oo 485,492 | ... | e (4,887) (4,887) | ..o | e 480,605 | ... [ e [ e 0 .. 10,809 | 01/15/2059. | 1.AFM.........
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31 7...|..|07/25/2021. | Redemption ~ 100.0000 e | e 132,083 | .......... 132,083 | ......... 132,083 | oo 132,083 | oo | e (U OO IS 132,083 | oo e | e (U I 9,692 |12/23/2022.|12.C ..............
Air Canada LBASS EETC Ser 2017-1AA
00908P AA 5 (33 A|07/15/2021. | Redemption  100.0000 51,200 | .ccoovunne 51,200 | ..ccvonnnn 51,200 | ccoviernes 51,200 | oo | v (V1 ETRRORTIOTE ISR 51,200 | coovvrevrerineinns | e | e 0 [ 1,690 | 01/15/2030. [ 1.G FE.........
Air Canada LBASS PTT Ser 2017-1A
00908P AB 3 |3.550 A|07/15/2021. | Redemption  100.0000 25,600 25,600 25,600 | ..covvcennanee 25,600 | ..oovoeriiienis | e 0 [ oo [ errrereereenni28,800 | e | v | vereirenenend0 | e 909 | 01/15/2030.
335934 AL 9 |First Quantum Minerals LTD SrNt 7.500..|A | 08/18/2021. | Direct 227,975 220,000 231 | | e 218,444 | ] 9,531 | L9531 | 14,621 | 04/01/2025.
000000 00 O |United Bank For Africa SrNt 7.750% 06.. | D | 09/16/2021. | Direct 309,900 | e 300,000 (1,242) 18,213 | 06/08/2022.
000000 00 O |Petkim Petrokimya Holdings SrNt 5.875.. | D|07/29/2021. | Direct 328,160 320,000 (1,472) 01/26/2023.
000000 00 O |Ades International Sr Nt 8.625% 04/24/....|D | 07/08/2021.|Call  104.3130 531,99 | .......... 510,000 0 04/24/2024.
000000 00 O |Saka Energi Indonesia PT SrNt 4.500%.. | D{09/13/2021. | Direct s | s 314,400 | ..........320,000 3,057 05/05/2024.
000000 00 O |MTN Mauritius Investments Sr Nt 4.755% | D | 08/24/2021. | Direct 211,750 200,000 (1,113) 11/11/2024.
000000 00 O |Turkiye Vakiflar Bankasi Sr Nt 5.250%..... D | 09/20/2021. | Direct 598,800 600,000 6,161 02/05/2025.
000000 00 O |DarAl-Arkan Sukuk Co Lt SrNt 6.750%.. | D|08/17/2021. | Direct ceerennn314,400 | ..........300,000 5,866 02/15/2025.
000000 00 O |MHP Lux SASrNt 6.950% 04/03/26........ D| 09/28/2021. | Direct 213,500 200,000 (1,155) 04/03/2026.
000000 00 O |NexaResources SA SrNt 5.375% 05/04/2 D | 08/06/2021. | Direct JETSTERRRRIN EEVR 318,000 | .......... 300,000 | ......... 331,125 (V21£) N TS I 328,850 | ...coovreerri | oo (10,850) | ........ (10,850) | ....... 12,183 | 05/04/2027.
000000 00 O |Braskem Netherlands SrNt 4.500% 01/31|D | 08/19/2021. | Direct JSTSTTRTTRTRRPOOON IOV 428,000 | .......... 400,000 | .......... 400,875 (42) | covveeeveerons | v 400,836 | ..o | e 27,164 | ......... 27,164 | ...... 19,150 | 01/31/2030.
000000 00 O |JSM Global Sarl SrNt 4.750% 10/20/30... | D | 08/23/2021. | Direct e | e 316,819 | ......... 305,000 ....328,485 (1,250) 2327235 | .o | 1.(10,416) | ........(10,416) | ...... 12,838 | 10/20/2030.
000000 00 O |Country Garden Hid Co 1stLien 3.300%..|D | 09/23/2021. | Direct 305,910 330,000 | .........322,163 459 . 322,622 | ..coovvvvnriinns | eene(16,712) | .o (16,712) | e 7,714 | 01/12/2031.
000000 00 O |Intl Airport Finance SA 1st Lien 12.000...... D | 08/16/2021. | Direct 353,928 329,236 | ..ooonue 297,709 1,169 [ | e 299,949 | ..o | 053,979 | L B3,979 | L 36,545 | 03/15/2033.
000000 00 0 |Office Cherifien Des Pho SrNt 6.875%.... | D | 08/19/2021. | Direct 244,600 200,000 ...251,250 (573) 2250677 | .ocovvvcvevvcnas | weeene(8,077) | e (B,077) | 11,382 | 04/25/2044.
00654A AA 4 | Adani Green Energy UP SrNt 6.250% 12/| D | 07/13/2021. | Direct JESTSUPIN RO 309,400 | .......... 280,000 ....280,000 0 ..280,000 |...ccoovovurrires | 20..29,400 | .........29,400 | ....... 10,451 | 12/10/2024.
Cemex SAB de CV Sec Nt 5.450%
151290 BV 4 [11/19/29 D| 08/16/2021. | Direct [ESTURUIN RO 423,019 | ......... 385,000 ...398,320 (953) (953) 396,108 | ...ccoooovurrines | 026,911 | 26,911 | L 15,679 | 11/19/2029.
Cemex SAB de CV Sr Sec Nt 7.375%
151290 BW 2 |06/05 D | 08/16/2021. | Direct 225,000 200,000 | ......... 200,000 | ....cooooeeee 200,000 | ..o | e 0 [ oo | e 200,000 | ..o | e 25,000 | ......... 25,000 | ....... 10,366 | 06/05/2027.|3.C FE.........
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Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
25381Y AD 3 |Digicel Group 0.5 Ltd 1st Lien PIK 10.0..... D| 08/31/2021. | Direct 99,250 | .......... 100,000 | .coccouvenn 67,140 | .o 69,787 | eoveeririeins | e 5,410 5,410 [ oo | e 75,197 | v | e 24,053 | ......... 24,053 | ......... 3,356 | 04/01/2024. |5.C FE.........
37959D AB 0 |Globo Comunicacoes Sr Nt 4.875% 01/22/| D| 08/23/2021. | DIFECL..........vvermrverrrerrrererriinneins | woreeriressssessinennes | ovsevions 707,750 | .........d 690,000 | ......... 650,188 | ...coovvvuee 651,899 | ..orvviirriiinns | e 2,100 2,100 | covveeriieniin | e 653,999 01/22/2030.
44963L  AB 2 |IHS Netherlands Holdco SrNt 7.125% 03 | D | 08/17/2021. | Direct 207,250 200,000 ....200,000 200,000 0 ..200,000 03/18/2025.
45410L  AA 0 |India Green Power Hold Sr Nt 4.000% 02 | D | 08/18/2021. [ DIf€Ct...........cvveeurveeerrieeriiereiirenes [ coviereeieneeieseienes | v 100,660 | .......... 100,000 0 ..100,000 02/22/2026.
53227Q  AB 4 |Light Servicos Energia Sr Nt 4.375% 06... | D| 09/23/2021. | Direct 226,688 225,000 0 06/18/2026.
55292W AA 8 |MC Brazil Dwnstrm Nt 7.250% 06/30/31.. | D| 08/19/2021. | Direct 326,498 0 06/30/2031.
59132V AB 4 |Metalsa SADE CV SrNt 3.750% 05/04/31| D | 08/19/2021. [ DIfECE..........orrvermrvermrrererrirerrirnnns | covieneeisessinesnienns | cvieeees 315,680 0 05/04/2031.
67624L 2A 5 |OQSAOC SrNt 5.125% 05/06/28............ D| 09/15/2021. | Direct 632,431 0 05/06/2028.
71647TN  BE 8 |Petrobras Global Finance SrNt 5.093%... | D| 08/16/2021. | Direct 753,585 (634) 01/15/2030.
830505 AT 0 |Skandinaviska Enskilda Banken SrNt 1... [ D | 09/13/2021. [ MALUIItY........cevrrvrermrrerenrneirerinnes | orererrnniirieniseninnns | veene 15,000,000 | ..... 15,000,000 . 9,289 09/13/2021.
88167A AC 5 |Teva Pharmaceuticals NE Sr Nt 2.200% 0| C | 07/21/2021. | Maturity....................... .2,073,000 .2,073,000 2,069,580 4784 | ... 398 5,182 2,073,000 07/21/2021.
90014T AG 6 |TC Ziraat Bankasi AS Sr Nt 5.375% 03/0. | D | 09/20/2021. | Direct 402,825 410,000 407,725 278 ..408,003 03/02/2026.
L6388G AB 6 [Millicom Intl Cellular Sr Nt 5.125% 01...... D| 08/19/2021. | Direct 600,660 | .......... 576,000 | .........584,619 (700) . ..580,941 01/15/2028.
P7354P  AA 2 |OI SA SrNt-PIK 10.000% 07/27/25......... D[ 09/14/2021. | DIrECL.......cvvurrieeirierenrirseniseissersnns v | cesnesansd 447,575 | ......... 470,000 | .......... 491,500 (2,702) | v | v 488,653 07/27/2025.
3899999. Total - Bonds - Industrial and Miscellaneous.. ....138,187,331 |....144,163,523 |....135,588,928 35,982,304 320,444 | ..5,454,946 XXX
Bonds - Unaffilited Bank Loans
US Foods Inc New Term Ln Nt 1 1.834%
000000 00 0 |0 .. 109/30/2021. | Redemption  100.0000..........ccooe. | coveremrremmeririniririnns | v 370,055 | .......... 370,055 | ........ 370,915 | i | e (860) (L CL0) R ISP 370,055 | ..o | e 06/27/2023.
000000 00 O |Quintiles IMS New Term Ln B Nt1 1.834. .. | 09/14/2021. | Redemption  100.0000.........c.ccoee | corvvermmrermmmrimmniires | cevviiens 188,624 | .......... 188,624 | .......... 189,377 | oo | e (753) (L) | T N 188,624 | ..ovoooveriis | e 03/06/2024.
000000 00 O |Capstone Logistics Acq 1st Lien Term Ln... | .. | 09/30/2021. | Redemption  100.0000 5,002 25,002 | 4,956 | ..coovvinns 4,199 45 5,002 12/15/2024.
000000 00 O |Quintiles IMS Term LnB-2Nt 1 2.084%... | .. | 09/14/2021. | Redemption  100.0000 65,687 (270) (V0] N IS 65,687 | ..o | e 01/18/2025.
000000 00 0 |Sonny's Enterprises LLC Delayed Draw Ter] .. | 09/30/2021. | Redemption ~ 100.0000, 915 | 915 | 915 | 915 | s 0 915 08/31/2026.
000000 00 O |Sensata Technologies New #2 1st Lien Ter| .. | 09/30/2021. | Redemption  100.0000 7,453 7,453 09/20/2026.
000000 00 O |Endure Digital Inc Term Ln Nt 1 4.250%.. | .. | 09/30/2021. | Redemption  100.0000, B9 | e 89 | | i RS Y A RIS I 02/10/2028.
14852D AC 5 |Castle US Holding Corp Term Ln Nt 1 3...|.. | 09/30/2021. | Redemption  100.0000. ..187 7,813 01/31/2027.
18449E AD 2 |Clean Harbors Inc New TermLn 2Nt 1 1. |.. | 08/13/2021. | Tax Free Exchange 13,745 3,862,085 06/30/2024.
24702N  BF 6 |Dell International LLC Term LnB-2 Nt 1.... |.. | 07/30/2021. | Redemption  100.0000..........cccoee | vovrrerrrmrrerivnrnerenes | corernnnee 13,078 | i 13,078 | it 13,073 | e [ | v i | i | e | e 13,078 | oo | e 09/19/2025.
28414B  AF 3 |Elanco Animal Health Inc Term Ln Nt 1...... .. | 09/30/2021. | Redemption  100.0000. 6,250 6,250 08/01/2027.
44969C BF 6 |Quintiles IMS New Term Ln B Nt1 1.834. | .. | 08/13/2021. | Tax Free EXChange.........cccovuvvvrrvis | vorvrervrrneererninnires | vevies 3,991,127 3,991,127 03/06/2024.
44969C BH 2 |Quintiles IMS Term Ln B-2Nt 1 2.084%... | .. | 08/13/2021. | Tax Free Exchange 922,089 | ........918,316 | ........925772 | ............911,658 | ....... 11,098 | oovccccn(B67) | e | e 10,431 || s 922,089 | ... [ e 01/18/2025.
44989* AA 1 [lQNavigator Inc 1st Lien TLNt1 5.631..... .. | 09/30/2021. | Redemption  100.0000 5,597 5,597 08/20/2024.
45778E  AG 9 |Innophos Holdings Term Ln Nt 1 3.833%. |.. | 09/30/2021. | Redemption ~ 100.0000 5,250 5,250 02/07/2027.
552462 B# 9 |Lytx Delayed Draw TermLnNt1 7.000%.|.. | 09/30/2021. | Redemption ~ 100.0000 290 290 02/28/2026.
552462 B# 9 |Lytx Delayed Draw Term LnNt2 7.250%. .. | 09/30/2021. | Redemption ~ 100.0000, 290 290 02/28/2026.
552462 B@ 1 |Lytx TermLnNt1 7.000% 02/28/26.. .| 09/30/2021. | Redemption  100.0000 3,339 3,339 02/28/2026.
Community Brands Incremental DD Term
60367 AA 9 |Ln .. | 09/30/2021. | Redemption  100.0000. 2,703 135 2,703 12/02/2022.
60367 AB 7 |Community Brands Incremental Term Ln Nt| .. | 09/30/2021. | Redemption ~ 100.0000..........cccov. | vevererermrnrermnenrens | cevreereens 14,115 (VLG R IS 4115 | o | e 12/02/2022.
70466@ AA 6 |Peach State Labs Inc Sr Sec Term Ln Nt 1 | .. | 09/30/2021. | Redemption  100.0000. 29,616 21 [ | e 29,616 | oo | e | e (V1 I 1,908 | 01/01/2023.
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Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
79546K AE 0 |Sally Beauty Holdings New Term Ln B-1 Nt |.. | 09/30/2021. | Redemption ~ 100.0000 3,000 2,970 38 30 3,000 07/05/2024.
83549# AA 8 |Sonny's Enterprises LLC TermLn Nt 1 7..|..|09/30/2021. | Redemption ~ 100.0000 5945 | .o 5,945 | 15,826 | i LXK T 113 5,945 08/31/2026.|4.C ...
88233F AK 6 |Vistra Operations Co LLC Incremental Ter. | .. | 09/30/2021. | Redemption ~ 100.0000 21,619 21,619 21,433 | o 21,098 | ..o 183 | o [ i 21,619 | o [ e 12/31/2025. | 2.C FE.........
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt|.. | 09/30/2021. | Redemption ~ 100.0000 56,242 56,242 56,667 | ..oovrvrrrnnes 55,715 | .overrenae m L34 I ORI I 56,242 | ..oovvrceirins | e 06/01/2024. | 3.AFE.........
US Foods Inc New Term Ln Nt 1 1.834%
90351H AB 4 |0 .. | 08/13/2021. | Tax Free EXChANGe........ccovvvrvviviies | vrvvvererinsiisinsiserinns | coenns 6,644,832 | .......6,629,426 | .......6,669,622 | ...........6,520,040 | ......129,749 | .........(4,957) | ceoevevirivivns | e 124,792 6,644,832 06/27/2023.
000000 00 O |BurgerKing Term LnB-4 Nt1 1.834% 11 | A| 09/30/2021. | Redemption ~ 100.0000 2,229 39 2,229 11/14/2026.
68371Y AJ 2 | Open Text Corp Term Ln Nt 1 1.837% 05/| A| 09/30/2021. | Redemption  100.0000 20,556 20,556 20,536 ..20,542 4 i L4 i [, 20,556 .. 05/30/2025.
8299999. Total - Bonds - Unaffiliated Bank LOBNS. ..o corimisssesssnssssssss s sssssssessssssssnssenssenssssssssssssnsssnesensssesns | seees 16,269,658 | ..... 16,235,228 | .....16,318,827 | ......... 15,421,082 | ...... 204,857 | ........ (10,772) | o0 [0 194,085 [0 | i 16,269,658 | ....cooieeens0 [0 [0 | 190,199 XXX
8399997. Total - Bonds - Part 4 ....200,819,612 |....206,810,271 | ....199,597,679 .188,536,469 261,697 498,858 .......198,625,037 7,192,775 XXX
8399999. Total - BONGS.....coivieiciiiie s ....200,819,612 |....206,810,271 |....199,597,679 | ....... 188,536,469 | ...... 261,697 | ....... 498,858 | ...coooeen0 [0 760,555 | il [ 198,625,037 .7,192,775 XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
23281# 12 4 | Cyprium Parallel Invs V LP Pfrd Units........ | . ‘ 09/09/2021. | Redemption  100.0000.. .3,513.160 | .......... 351,316 ..351,316 | .............340,622 | ....... XXX
8499999, Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred........ 351,316 XXX
8999997. Total - Preferred StOCKS = PaAIt 4..........coiieiiese ettt etetesie sttt ettt ss s ssse s setsssessenessnsensensessssensensenss | srsessseas 351,316 XXX
8999999. Total - Preferred Stocks... 351,316 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
G6610J 20 9 |Noble Corp COM.......ccociiniiiiiiiiisnisniinns | D‘ 08/10/2021. | TIM Capital.......coowvvrnniiniieiiien | s 20,102.000 | .......... 431,999 XXX ] eieene3,209 [ i L | | | o0 [ | aennnnnd3,209 i | e 388,791 | ...... 388,791 XXX XXX
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other...........cooiiieininiieiss e | ceieena 431,999 XXX ] 83,209 |0 [0 | 0 ) 0 0 [ 0 43,209 |0 | 388,791 | ...... 388,791 . XXX XXX
9799997. Total - COMMON SEOCKS = P 4......cov.ieueiiieieiieis e ssnisseriss | ceieesssses s sttt s | nnisnes 431,999 XXX | eenen83,209 [ 0 |0 |0 0 |0 [0 | 43,209 [0 [ 388,791 | ...... 388,791 | .o 0 XXX XXX
9799999. T0tal - COMMON SHOCKS. ... veoiereeristei e et bbbt | sressnees 431,999 XXX w0 0 [0 [0 ] 43,209 [0 [ 388,791 | ....... 388,791 XXX XXX
9899999. Total - Preferred and COMMON SEOCKS.. ... iuuiiuuiiriaiisisrsieiiisiiiies aeiseisssssssss st ses sttt snsnssssnsas | sisssnsace 783,315 XXX ...(38,706) | ... 0 [0 [ (38,708) [ vciennd0 | 394,525 [0 [ e 388,791 | ... 388,791 |... XXX XXX
9999999. Total - Bonds, Preferred and CommOon StOCKS.............coceviviieiiies cvevrereireirieieseieseseienens ....201,602,927 XXX ...199,992,204 | ....... 188,877,091 | ...... 222,991 | ....... 498,858 | .............0 | .......721,849 | ...............0 | ......199,019,562 | ..............0 | ..... 698,783 | ....... 698,783 | ..7,192,775 XXX XXX
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Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)

Swaps - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 - Foreign Exch:

Foreig

n
Pay Fixed GBP Receive Fixed USD Curren 4.44 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1...... cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 03/13/2013.... | 04/17/2023.... | covcovnvvveeres ....14,920,000 (4.05 GBP)| ... [ o | . 81,945 | ..ii.. 1,446,000 ... ....1,668,779 92,732 100/QL......
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange 0 0 81,945 ...1,668,779 0 0 92,732 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 | 81,945 ....1,668,779 0 0 92,732 XXX XXX
Total - Swaps
1379999999. Total-Swaps-Foreign Exchange 0 0 .81,945 ....1,668,779 .......196,000 0 0 92,732 XXX XXX
1409999999. Total-Swaps 0 0 .81,945 1,668,779 |0 | 196,000 0 0 92,732 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 .81,945 XXX| ....1,668,779 ......196,000 0 0 92,732 XXX XXX
1759999999. TOTAL 0 0 .81,945 XXX ...1,668,779 | ..cccvoven0 | s 196,000 0 0 92,732 XXX XXX

(@]
Q
=%
©

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 o[

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 for September 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception

Ticker Number of Notional Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point

NONE
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Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book Adjusted Carrying Value Fair Value 12 13
4 5 6 7 8 9 10 1
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Present Value of Book/Adjusted Carrying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Financing Premium Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
NAIC 1 Desi
CIIDANK NA. bbb E570DZWZTFF32TWEFATE | Y.oovovvvveee [ Yoo | i 1,649,284 1,446,000 () I 1,668,779 [ oo | e 19,494 92,732
0299999999, TOtal NAIC 1 DESIGNALION. .....vveovesresrestestiisissess e es sttt | cbienecenesenees 1,649,284 .0 1,446,000 0 (O [ 1,668,779 [ .0 [ 19,494 92,732
0999999999, GrOSS TOHAIS. .....rerreiesreersretesese st E e ek feeE e ettt | sriseneenrenine 1,649,284 .0 1,446,000 0 [ I 1,668,779 [ .0 19,494 92,732
1. OSBE PET SSAP IND. B4ttt ettt esss sttt 8 10888188k o481 S04 0418888848188 b L4008 E 8L 8480844810448 E 8 E e E bbbttt ens | enbsenensene sttt nntennens | s
2. Net after right Of OffSEE PEI SSAP IND. B4........... oottt et eeees st et seesseesseseeseseseesniae | feeseesesaeteeseeseeseseeseeseeaeEeeseeseeseeeeEeE 1o e e e seEoE8 o8 1eE4eE 4212 e LEAeEHe8 o2 E a0 420 e EA e EeeEeeteEeEaeEeesee et sesentes et et ensensessnsantensennne | essesssesssasns 1,446,000 | ..o 0
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Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged by Reporting Entity

Citibank NA - OTC E570DZWZT7FF32TWEFAT6.. | Cash.... ‘ ............................ Vi,

0199999999, TOAIS. ....vverrrsresereseeseesssers s e sisnnnia 0 XXX XXX

Collateral Pledged to Reporting Entity

Citibank NA - OTC, E570DZWZ7FF32TWEFAT6.. | Cash.... 21,649,284 [ | XXX s VA

0299999999, TOAIS. .....veuurveerereeseesereseesse st sees bbb sianeiis ....1,649,284 XXX XXX
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Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of the Current Statement Date

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged Item Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Current Year Hedging
Current Year Increase Instruments'
Prior Fair Value |  Ending Fair | Fair Value Gain Increase Change inthe | (Decrease)in Current Year Current Fair Hedge Gain
in Full Contract | Valuein Full | (Loss)in Hedged| Fair Value Gain | Current Year (Decrease) in Hedged Item | VM-21 Liability Fair Value Value (Loss) in Current| Current Year Current Year Current Year
Cash Flow Contract Cash | Item Attributed to| (Loss) in Hedged Increase VM-21 Liability | Attributed to Attributed to Fluctuation of Current Year | Fluctuation Not | Year Deferred Prescribed Additional Total Deferred | Ending Deferred
Attributed to | Flow Attributed | Interest Rates |Item Aftributed to| (Decrease) in Attributed to Hedged Risk Hedged Risk Prior Deferred the Hedge Natural Offsetto| Attributed to | Adjustment [12 - Deferred Deferred Amortization | Balance (11+
Identifier Description Interest Rate | to Interest Rates (4-3) Hedged Risk | VM-21 Liability | Interest Rates | Percentage (6/5) (8*9) Balance Instruments VM-21 Liability | Hedged Risk (13 +14)] Amortization Amortization (16 +17) 15+18)

NONE




Statement for September 30, 2021 of the NAT'ONW'DE MUTUAL FIRE |NSURANCE 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 Mortgage-Backed Securities
362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 Cl................. 189,893 12/25/2046
590212  AB 2 | Merrill Lynch Mortgage Tr RMBS Ser 2006-.............civumivmiieereririsseieissiesssiessssesssssssessssssssse s sssesessnes . 62,365 06/25/2037.......
81378E AA 1 | Securitized AB Receivables LLC RMBS Ser........ccovimimiminiiiennississssneninsenes TD FM.iiiins [ 1,438,622 05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMHIES. ... v ssrsnns consiesssesesssneenes .1,690,880 XXX
3899999.  Total - Industrial & Miscellaneous (UNAFflIBIEA). .........curerrirmieeiciitisi sttt nnies sesesssssniesssnsenneas .1,690,880 XXX
Totals
6499999.  Total - Residential MOrtgage-Backed SECUMES. ... ... vttt et es | eeseessssnsesssesenneas 1,690,880 | .oooveienns 1,732,421 XXX
7099999, SUDEOLAL = BONGS...... ettt 88 bbb Lenb s 1,690,880 [ .o 1,732,421 XXX
Cash Equival (Schedule E Part 2 Type)
000000 00 0 [Overnight Repos SEC LENDING ONLY......cccociiiiimniiniiniinirsnisssersssesenisneaes 1A 19,777,353 19,777,353 [10/01/2021.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE)......c ettt sttt snses sesesssssssesssssenssas 19,777,353 .19,777,353 XXX
9999999, TORAIS.....  oveuieeiiiei e bt 21,468,233 21,509,774 XXX

General Interrogatories:

1.
2.
3.

QE11




Statement for September 30, 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned as of Current Quarter

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
4 5 6

1 2 3 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity
CUSIP Identification Description Code Administrative Symbol Fair Value Carrying Value Date

General Interrogatories:

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

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

NONE

QE12




Statement for September 30, 2021 of the NAT'ONW'DE MUTUAL FIRE |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
Bank of New York Mellon............cccccovvvevveirerennns NEW YOrK, NY ...ooooiiiicieiererereieeeeeeeieeeeees | evereeseeeieees | eeveveiesninenes | eereresessssseessns | sevevenenns 206,996 | .............. 613,117 | v 913,746 | XXX
Citibank. ColumbUS, OH.....ccoiviiiiriinnierissisensssissies | e i [ [ | 871 | oo 150,937 | v 150,937 | XXX
0199999. Total Open DepoSitories..........oocvrsrieiriennes XXX XXX [ 0 ... 0 207,867 | oo 764,054 | .......... 1,064,683 | XXX
0399999. Total Cash on Deposit.......... XXX XXX [ 0. 0 207,867 | .cooovirennes 764,054 | ........... 1,064,683 | XXX
0599999. Total Cash...........cccooovwrrrennncn. XXX XXX ... 0. 0 207,867 | ..o 764,054 | ........... 1,064,683 | XXX

QE13




¥130

Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

Exempt Money Market Mutual Funds as Identified by the SVO

825252 40 6 | SIT Investment Co Treasury Trust (AIM)............c.evevvmemmnnnnnns | 0.010 | ______ 5,958,769 | ...ovoveveverererererererenerenerenenen3d | oo 14
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.........cc.c.ccoorviiirriiinrinneiinccns ..5,958,769 | .. 14
Qualified Cash Pools Under SSAP No. 2R

[Nationwide Cash Management CO....ws | 0.037 [ocnimsvicis [ IR P 432
8799999. Total - Qualified Cash Pools Under SSAP No. 2R 139,858,588 | ....oooveeveeereerceercenrceniceen0 | oo 4,324
9999999. Total - Cash Equivalents 145,817,357 4,338
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