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Statement for September 30, 2021 of the

NATIONWIDE MUTUAL INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS sttt | sereenees 12,694,193,566 | .....oevvvevreererrerreenrrrinne | cvverireene 12,694,193,566 | ........... 10,464,025,882
2. Stocks:
2.1 PrEfErred SIOCKS. .. ...ttt ettt nsesnenans | ssesssssessenens 33,653,633 | ..o | e 33,653,633 | ..o 23,008,858
2.2 COMMON SOCKS......corerererrerisrssseseseesesssssssssessessssssesssssssssessesssnsssssessssssssessssssnssessessons | ssessesssnees 9,284,883,390 | ....ocevvvrneen. 22,550,445 | ............. 9,262,332,945 | ............. 9,594,738,692
3. Mortgage loans on real estate:
B0 FIISEENS et | erereenenes 1,425,654,992 | ... | e 1,425,654,992 | ............. 1,332,981,463
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
ENCUMDBIANCES)......vvcveiveieieciieesiie ettt tenaens | esasssssesssas 349,913,280 [ ..cocvireieieieseeieeeeies | e 349,913,280 | ................ 403,932,964
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES).......vvvevieieciciseee ettt bbbt senans | sevsesnsssesans 30,771,689 | .ooveeevecreeeceeeeeceeeeees | e, 30,771,689 | ..cvevrrnee. 31,215,437
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......covvrereerirerieiercesesiesieies | cereisissienees 41,042,956 | ...ooovieerieeeeeeeeeeeen | e 41,042,956 | ......coevveenne. 3,050,000
5. Cash ($....(384,216,109)), cash equivalents ($.....564,132,156)
and short-term investments ($.....26,031,765)........co..rvuereeeieriieeeieneeeceeeeeeeeseeseeee e sessaessaeens | eeveeesiensiiens 205,947 812 | oo | eveeierernienan 205,947,812 | .coovveean. 636,797,489
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
7o DEIIVALIVES. .....ooorveeerireeicesesissees sttt sttt snnsnnes | sessseensesetinees 2134732 | e | e 2134732 | e
8. Other iNVEStEd @SSELS........cucvuriviriiericrieesses ettt nest s esnies | crtssessiens 5,437,558,977 | ..ovvvvven. 275,191,351 | oo 5,162,367,626 | ............. 4,485,952,988
9. RECEIVADIES Or SECUMTIES. .......vvuveeiieiiiiiiitiiiriisrer bbb | stsesbaessess bbbt ensinsias | sebsrsssnsssnsisesisensssnsnnssnnse | siresiessinsssnesinesssesseneaa 0 [
10.  Securities lending reinvested collateral @SSEtS..........ccuvieiiiiirieieeieeee e | crresesisiesienns 37,365,862 | ....coevireiereeseeneieinns | e 37,365,862 | ..cvcvvirrinens 25,083,173
11, Aggregate write-ins for iNVEStEd @SSELS.........cvueiiviieieicce e | erreressssenienas 27,753,880 | .ovoveereeiesieicsiiia [L ) 27,753,880 | oo 36,377,136
12.  Subtotals, cash and invested assets (LINES 110 11)......c.rwrurrenerimrrreerieresserieeeins | veeeenens 29,570,874,769 | ......c.ccce.ne. 297,741,796 | ........... 29,273,132,973 | ........... 27,037,164,082
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...........cceeeves | cerrerrrinne. 2,756,807,996 | ......ccovernee. 49,196,942 | ............. 2,707,611,054 | ............. 2,507,805,135
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccceververevies | oerverrennns 3,521,597,277 | ..o 3,930,630 | ..ccovnnnee. 3,517,666,647 | ............. 3,185,616,527
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from MBINSUIETS............ccvvcuevevereeeeieeteeeceeeeereeesesessesssesesesasssnes | serssesessenens 430,025,405 | ..oovveeeeeeeeeeereeeeeeene | e 430,025,405 | ................ 410,001,275
16.2 Funds held by or deposited with reinsured COMPANIES............cccevevereierereesieieeieieens | evveieeiesienns 58,563,123 | ..veeeeeereeeeeeeeeeeeeeees | e, 58,563,123 | ..cevvrrnre. 20,646,590
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............cccccoveveveeens | ovvvereieinnn 266,909,118 | ...ovveerieeeeeeeeieeeeens | v 266,909,118 | ......c..c....... 106,945,174
18.2 Net deferred taX @SSEL...........rirririiecieei sttt | seesissesinns 1,904,879,992 | ......coccvenne. 307,718,969 | ............. 1,697,161,023 | ............. 1,721,888,980
19.  Guaranty funds receivable or 0N AEPOSIL...........ccocuiveieiiieiieiceteee e | eeeeseseesesaenas 14,796,508 |.....ooeveeeeieeeeeiceieees | v 14,796,508 | ....cccvevvrrees 5,109,165
20. Electronic data processing equipment and SOfWarE...........ccceueveeveieieerisieeseeseeeeiesenes | eveiseiennenns 642,761,625 | ................ 521,186,373 | ..ccoovverne 121,575,252 | wcoevvene 120,789,339
21, Furniture and equipment, including health care delivery assets ($.......... 0)ecererrerereserenes | e 54,292,064 | .......ccoeone.. 54,292,064 | ..oocvoerireeeend 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............ccccouerevirieieieeiecieeseeieeees | e 424,299,047 | ..o | e 424,299,047 | oo 433,201,090
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested assets..........cocvvvieeesieieieeieeeseeenes | e 2,119,803,019 | ..coovverenaes 131,797,748 | ............. 1,988,005271 | ..o 1,966,246,121
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........cvverurirreerereniinsinsiseesssisseseessssssssssssessssssssesssssssssns | essneeees 41,860,771,032 | ............. 1,365,864,522 | ........... 40,494,906,510 | ........... 37,596,285,576
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27).......cuuiererirereeineieessiseseeessesssessessesssssessesssssssssessessssssesssssssssssssssensans | sssesesens 41,860,771,032 | ..ovvevenee. 1,365,864,522 | .......... 40,494,906,510 | ........... 37,596,285,576
DETAILS OF WRITE-INS
1101. Derivative collateral and reCeIVADIES............c.cc.cuevivcveeeeeeete et ennes | eveeaesesensesns 24,603,670 | ...oovoveeerireceerereneeiieeen | e 24,603,670 | ..covvvnnne. 35,109,182
1102. Other iNVeStMENt FECEIVADIES............c.cvceereeeeeeieeceeeeeeeee et snness e sessaeeenes | eeesenansssensesens 3,150,210 | oo 1,267,954
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 :@bOVE)........cvrwerirrermmnirernerensecesemmssssnsnns | ceeesssresssneeans 27,753,880 | ..o 0 | e 27,753,880 | ..ovvvreriennn 36,377,136
2501. Agent benefit investment value of life insurance and annuity CONtracts............cccceevievieies | cvververrivennns 164,110,710 [ .ovveeeeeeeceeeeeeeeeeeeeees | ceeereeieienas 164,110,710 | ..cocvveeee. 152,794,805
2502. Equities and deposits in pools and asSOCIAtIONS...............cueuiveiieieieieeisieessiese e ssieseseses | cvresessssessenns 92,741,938 | ...ocvieeieeeseeieens | e 92,741,938 | .ooerin 99,689,568
2503. MISCEIIANEOUS @SSELS. .......vvevverscersrssseesserissestessseesssessssess s ssssessseessssssssesssssssssssnase | sosessssssssnens 65,293,506 | ....vvvnerenenne 5,962,845 | ....occvvvcrenn. 59,330,661 | ...ovvvvrvrerne 95,140,097
2598. Summary of remaining write-ins for Line 25 from overflow page.........cccueeveeiieiiesenieiiens | cvevreinenns 1,797,656,865 | .....cco....... 125,834,903 | ............. 1,671,821,962 | ............. 1,618,621,651
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).........ccerurrmmireessireersssensssssnessenssasenes | eosseeseees 2,119,803,019 | ..o 131,797,748 | ..ocovvvvnnee 1,988,005,271 | ...ccoe. 1,966,246,121
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Statement for September 30, 2021 of the NAT'ONW'DE MUTUAL |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....3,028,537,513)......cvureireeirreinreiersisssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssns | sesesssesssinsssensens 9,511,348,326 | ..oovvvevererre. 8,804,966,143
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceiiueieieiieieeissiese ettt sessssensens | srtesissessessesessssans 903,382,554 | ..covvrereierine 932,815,719
3. LOSS AUIUSIMENT EXPENSES.......cvuiviiveieeictiieiie ettt sttt bbb a bbb a bbb s s st ss bbb es s snnnns | evessesaesssansenee 2,262,782,600 | ..covvvrrerrernnen. 1,697,666,478
4. Commissions payable, contingent commissions and other Similar ChArges............ccueeeieincieieeseieis s sesessssseses | seeviessessssssesssssees 255,288,866 | ...covvveriereriinnn 314,242,291
5. Other expenses (excluding taxes, ICENSES ANA FEES)...........cvuireieiiiiiieieie ettt ssssnes | srtesesessessesesisaans 113,594,939 | oo 190,808,864
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cevuerervreierisinsieiesseie e sssssssesas | creesesssseessessesssens 56,540,470 | .oovevererererine 70,500,061
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 $.....3,801,428,319 and including
warranty reserves of $.....7,125,331 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health Service ACt)..........coceueiveieicrrisieieseseee e [ eveevsieiisisiennn 6,080,841,996 | ...cooevirernnen. 5,660,053,409
10, AVANCE PIEMIUM.....ovevecrereiieieciciectes et tes et sss s st es st s s e bbb s ss s s st e s st e bt s s sae s s s se s st et entes et bensesesbenssnsessessntantanen | nevesssessessesessnans 120,877,234 | oo 91,877,136
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 5,742,338 | oo 5,398,869
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccoeveveicvrveiesie et ssssssssssssessesssssssessenes | eeversssesissssanees 2,477,214,868 | ....coovvererene. 2,100,643,229
13.  Funds held by company under reinsurance treaties.................... .17,228,463 ....6,267,469
14.  Amounts withheld or retained by company for account of others. .1,736,670,708 1,773,709,319
15.  Remittances and items not allocated.............cccocovivrrrrerrirennen. ....8,881,373 ....5,785,771
16.  Provision for reinsurance (including $ ..33,558,000 ..33,558,000
17.  Net adjustments in assets and liabilities due to foreign exchange rates.. 52,876 .23,450
18, Drafts QUISTANAING. ... vttt et sttt et st en s s ssnsassessssantas | esbensssaesessssestes st estes s snsenaeses | sereesntestesesessesa st sa s nee
19.  Payable to parent, subsidiaries and affliates...........cc.ccureiieiiiieieics st enans | eriesienss e 328,249,822 | ..coovvreeeirinn 240,208,680
20, DIVALIVES. .....ooveeieeiisiiecise ittt b st s bbbt s sttt senssens | essiessiesss ettt 909,400 | .ovveveeirieiinns 3,800,998
21, PaYable fOr SECUMES. .......cuevviierieiieiiesiseieses ettt bbbt bbbt s bt ss s s st ssensensanssenans | esssessessssssesessansa 60,983,356 | ..overererireeeiie 18,925
22.  Payable fOr SECUMEIES IBNAING........c.ccuieeieiceieeci ettt ettt bbb st st es s s bensenas | evaesssssssesasssssessenas 40,174,511 | v 28,191,086
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 Write-inS fOr lIADIIES. .........ccevvreeieiieriieie ettt ss s ntenssnsentenes | stessessassesssssanes 1,411,580,891 [ .o 1,549,384,884
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25)..........oirinercreecseeseeee e ssessssseesesens | ceeeseesesesesnees 25,425,903,591 | c.ovvvvrrrireenns 23,509,920,781
27, ProOtECIEd COll IADIIIHES. ... ...evurvreeireicieiieieieiseie ettt b e s s s s s senses s sensessesnsenns | shsessssessessssansessessnssnssnsessessnsensess | sresssssssensessesnssnsessessssansessessssanes
28.  Total liabilities (LINES 26 @MU 27).......ovuieiieieeiseiee ettt ettt sss bbbttt nssnnes | snbisssssssssssssees 25425903591 [ .o 23,509,920,781
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 NOES......outevieectetce ettt sttt bt st a s bt s s bbb s s s bt s e bae b st ssesas s st ensensetntenns | evesbessesnsansnens 3,541,021,585 | c.ovveverrrerns 3,540,588,539
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, UNaSSIGNE fUNAS (SUMPIUS).......cvueveierieieeietietese et see ettt bbb s bbb sesss s st ess s b s ses e sesbnsssaessnsnnaes | svsesissessessesanes 11,527,981,334 | cvovvvrrerne 10,545,776,256
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) ettt ettt bes st | esbensesiestens st es s tsssensentassentans | eebsesssstssies st s e st sttt taes
37.  Surplus as regards policyholders (LiINeS 29 0 35, IESS 36)........ccucverirrireirieiieieeeie ettt ssbesaeses | asresissesssseesanes 15,069,002,919 | ..ovovviviiennnns 14,086,364,795
38, Totals (Page 2, LINE 28, COl. 3).....ccuieiiiiiieiseiici ittt ettt | eniensesinnnea 40,494,906,510 | ..ooovvvrreerrenes 37,596,285,576
DETAILS OF WRITE-INS
2501, ACCTUE dEriVAtiVE lIADIIILY...........eveerreieiiieie ettt s s sse et ansns | sressstessenernsensansenaas 4,950,000 [ oo 338,283
2502, AQENt'S SECUNILY TUNG TESEIVES........coueveiiiiciieissetcie sttt bbbt s st s s s bs s st tenssssenns | evsessesssssnsssnsas 1,000,738,666 | .......cccovrrrrnnee 1,084,914,130
2503, ContiNGeNt SUIt IADIIIHIES. .........c.cvvuevrerieiie ettt bbbttt s s s s nsssenss | siestesssssesses s ssessnes 6,252,963 | .ovvrereeeeis 8,367,230
2598. Summary of remaining write-ins for Line 25 from OVEMlOW PAGE.........cvvcrieeieieteeeece sttt sssssessssessesssenes | sonseessssessessesesseses 399,639,262 | ..cvvvveererereis 455,765,241
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)......c..veuieuiieriieiieisiiisiiesie st | eoneesssssseesssenees 1,411,580,891 [ ..o, 1,549,384,884
2007, o8 EE £ £ R £ RE R R R bR bbbttt [ Hreet ettt bbbttt | nenbe ettt
2002, oS8R bbbttt [ et et bbbttt | nenb ettt
2003, oAbttt [ Htent ettt bbbttt | senb et
2998. Summary of remaining write-ins for Line 29 from OVEMIOW PAGE.........ccvuiiieeiciereece ettt ses s sssssssssessesnes | ctessssssissssse st ssessesesses e sanes L0 U 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 GD0OVE).......c.iuiieireiiitiieeieisieis st sssesssessessssessssssessnsesenssssessesssnssnses | cressesessnssssesssssnsessesesnsessasanes L0 OO 0
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 |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. (WHHEN §.....2,184,474,375).....oooroeveeesss st sssssssssens | erssnssanns 2,160,668,655 | ........... 2,101,939,064 | ........... 2,820,318,826
1.2 Assumed......... (written $ 13,376,742,659 ..12,515,159,477 16,825,939,095
1.3 Ceded.. . (written $ ...5,829,923,361 .5,247,731,156 | . 7,093,871,348
14 Net......coorenne. (written $ 9,707,487,953 | .......... 9,369,367,385 | ......... 12,552,386,574
DEDUCTIONS:
2. Losses incurred (current accident year $.....6,225,219,845):
2.1 DIFECL....eueeeste ittt sttt enns | sesieniins 1,170,782,796 | ........... 1,362,788,068 | ........... 1,655,759,331
2.2 Assumed. . ...8,829,288,878 | .. .8,551,160,768 | . 11,698,053,490
2.3 08U, ..ottt | erersenes 3,919,698,187 | ........... 3,597,028,163 | .......... 4,952,121,093
2 NBL oottt R bbbttt | srsenianees 6,080,373,487 | ........... 6,316,920,673 | ........... 8,401,691,728
3. Loss adjustment expenses incurred.. 999,879,856 ...957,372,165 .1,194,483,892
4. Other underwriting EXPENSES INCUITEM..........curuuririeeereieeeereeeireesreteesees et ee e sess st s bbb sse st
5. Aggregate write-ins for underwriing AEAUCHIONS. ...ttt en
6. Total underwriting deductions (Lines 2 through 5).
7. NetinCOME OF PrOtECIEA CEIIS........vuieieerii ettt sttt
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).......eueeierrieirniireinireireieeneeeisssiseesesessesssessessssssessessessssesnss | essesensen (592,510,457)| ..covvvuvenne (968,999,867)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cciviireiiicieiecee sttt sss st ssntenas | sbessesissenes 318,439,301 | .ocvvrere 594,545,962 | .............. 725,203,511
10. Net realized capital gains (losses) less capital gains tax of $.....64,933,137........cooomerereriiereeeceeeceeeceesees e | eveeieninnns (57,209,047 ............. (183,068,527)] ............. (194,570,763)
11. Netinvestment gain (I0SS) (LINES 9 + 10).......coruiiueiiiiieiieeeicieeee sttt st seesss s sess st ssestnsas | eseessessanes 261,230,254 | .............. 411,477,435 | ..o 530,632,748
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....(46,818) amount charged off $.....30,556,652). (30,603,470) (27,477,206) . ..(35,640,717)
13. Finance and service charges not included in premiums.... 50,656,420 |... 53,701,209 |. ...711,050,779
14. Aggregate write-ins for MISCEIANEOUS INCOME........c.cvuiveveeieeeeese ettt sse s es s ssssssssnsens | saessessnsnsenes 89,048,249 |................. 64,136,939 | ... 106,690,704
15. Total other income (LINES 12 thOUGN 14).......vueicvieeeeietese sttt sae s s s ssss s saessssntes | ssssesissasens 109,101,199 |, 90,360,942 | .............. 142,100,766
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOME taxes (LINES 8 + 11+ 15)....uiiirirrcrriesenrse sttt sess st ssesssssssssessessessssssessensans | sesssssssenns (222,179,004)| ...ovvvvvnne (467,161,490)| ...ovvvvvn. (532,924,375)
17. DIVIdends 10 POIICYNOIABTS............cveevecveeieeiecieisete ettt b s et a bbb s s sae s s b st s snens | sressssessssnssanes 4409948 | ..o 5,141,839 | ..o 5,239,973
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).......ouoirurirerrereineineesecinseeessssssessssssssssssssesssssssssssssssssssssesssssssssessans | ssessessnsens (226,588,952) | .....ceuvnne (472,303,329)| ..covvvvvn. (538,164,348)
19. Federal and foreign iNCOME taXeS INCUITEA...........cvururireenrerirniinsesisessssesesssesssssesssessssssessessssssessesssssssssessssssessesssnsnssesss | sssessssssnes (301,627,506) | ...coovvenene (32,313,591 oo (118,176,337)
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)..........covuerirerirriiniiesiiesiesiiesisssiss st sssssssssssssssssssesssesssesssnsssens | eevseessenesnees 75,038,554 | ........... (439,989,738)] ............ (419,988,011)
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. .14,086,364,795 ...13,289,229,365 13,289,229,365
22. Netincome (from Line 20)..........ccovemremrenrerneirnnirnnirnniis ....15,038,554 ..(439,989,738)| . ...(419,988,011)
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of §.....111,203,568...........c...ccocvveemrrrverrverri | corverrinnne 903,352,395
25. Change in net unrealized foreign exchange capital gain (loss) (3,042,948)] ...
26. Change in net deferred INCOME tX.........c.riuiererieirrireieciee et sse sttt et sssestensssssesssssnnns | essessnsenns (128,518,039)
27. Change in NONAAMILIEA ASSELS........c.cvuieiiiiireieetce ettt bbb ssbessesnnes | sbesesissenes 110,807,433 | c.ccvvvveee. (43,308,543)| ...cocvvvveee (40,161,668)
28. Change in provision for reinsurance.. SN (4,211,000)
29. Change in SUIPIUS NOLES..........coiuieereicteieceteess sttt esse s ssssessesssssssessssssssssssessessnsenes | cveniensereennnnnnen 483,046 | oo 1,347,262,533 | ... 1,347,401,113
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting PrNCIPIES........c..c.cuiueiveieiiieie e
32. Capital changes:

33.

3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee

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 iIN SUMPIUS.........c..ccvivrerveivcieiiesise et se e stes s sses s sesssssssssssaes | nssssssssassans 24,319,650 | ..o 12,638,681 | ............. (220,819,996)

38. Change in surplus as regards policyholders (Lines 22 through 37).........c.ccceueiveineieieiseeeeeseseseessssesesssssesenes | eveseessssnes 982,638,124 | .............. 812,923,991 | ..o 797,135,430

39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38).........cc.eeuveuereevereeseireiesseessesiseseseses | evvenens 15,069,002,919 | ......... 14,102,153,356 | ......... 14,086,364,795

DETAILS OF WRITE-INS

05071, oot bbb R s ARt R bbbt bbb bbbt en st nts | suessensesiessessesssessestensenes | nebesestesses st en e sestentans | srestensesies s nes
0502, oottt RS AR Rt s bbb s bt n st ents | srentensestensestessiessentnsenss | nevesiestesses s ten st estentans | sressesses ettt nes
0503, oS R R AR AR Rt
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 HADIIIES...........ccvvevurveirieee ettt ssseses | eressessessesaes 2,114,268 | ...coovernee (2,139,221)| weevvvererrnn. (3,999,893)
1402. Other miscellaneous income 40,805,421 .28,409,474 |. ...36,412,238
1403. Change in cash surrender value of corporate owned life insurance.. 46,128,560 |... ..37,866,686 |. ...74,278,359
1498. Summary of remaining write-ins for Ling 14 from OVEMIOW PAGE.........ccveveveriiieieesie et ess s sssseseseesessessesenns | soeseesesisssssesissessessssenss (0 O (0 TR 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above).............. 89,048,249 .64,136,939 | ..... .106,690,704
3701. Change in surplus - pension and postretirement benefits net of tax.. 22,427,606 9,645,703 | ..... ....(151,694,819)
3702. Change in surplus - agent security COMPENSALION PIAN............ccocveieeieiiiiise et sssssse s sssessssssens | eeveesisssssesssssssesssssessssees | ersesessissessssesenssssesseseeas ..(75,419,202)
3703. Change in surplus - pooled nonadmitted premiums in the course of collection offset.............cceeeevericeervereerceeeens [ e 1,892,044 |...covvvere 2,992,978 |..ccovvernrnnn 6,294,025
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes (0 O (01 TR 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE).......cviveiiiiiitiieseeiciees s esisiesessssesessesssssssssnsessssnsens | eeneesssssnssnees 24,319,650 |...ccovevvernn 12,638,681 | ............. (220,819,996)
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Statement for September 30, 2021 of the NAT'ONW'DE MUTUAL |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.ouririiireieieieee ittt | seeeniees 10,015,242,580 | ............ 9,504,891,981 | .......... 12,713,974,033
2. Netinvestment income... 357,323,896 241,427,258 | ..... ..396,663,160
3. MiISCEIIANEOUS INCOME......euereercirisiseieisees et 40,905,474 42,864,253 | .....ccocovvnnes 50,469,009
4, Total (LINES 1 tTOUGN 3)....ooiieecieeiieiieiee sttt bttt enssnns | sinnssnes 10,413,471,950 | ............ 9,789,183,492 | .......... 13,161,106,202
5. Benefit and 10SS related PAYMENLS.........cccuiiiieieiiieie ettt esentenae | sressesnens 5,916,927,576 | ............ 5,709,948,785 | ............ 7,884,334,169
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..........cccvvveieiiinineiieeiee e ssesesesnes | ceerseennans 4,337,918,848 | ............ 4,084,208,729 | ............ 5,270,587,934
8.  Dividends paid t0 PONCYNOIAETS.........cc.cueiiciiiricteicce ettt se st esessnsenns | ensnsesessssnsasans 4,066,479 | ...ooovevrieernn 4,747,552 | oo 5,630,840
9.  Federal and foreign income taxes paid (recovered) net of $.....724,177,542 tax on capital gains (losses). (76,730,431) | .... ..(301,159,603) (215,229,334)
10.  Total (LINES 5 throUGN 9).......cuuceuieieeieeieeireie ittt ettt sttt essentas | seeeneees 10,182,182,472 | ............ 9,497,745,463 | .......... 12,945,323,609
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccooeuiiiriieiiieiiceeeee ettt esae e ssnsaens | eresssessesens 231,289,478 | ............... 291,438,029 | ........c...... 215,782,593
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS. ..ottt ettt | sesesbineeas 1,882,803,349 | ............ 1,405,846,935 | ............ 1,934,724,525
12.2 Stocks 43,379,769 9,211,730 | coovvvvriene 22,817,202
12.3 Mortgage loans ....243666,244 | ..............217,096,013 | ......c........ 334,605,807
124 REAIESIALE. ...vuoeeeee bt | enienienins 37,318,858 | ..o | e 22,858,679
12.5  Other INVESIEA @SSELS.........iiuiieciieiie bbbttt | cbnssnsseees 495,290,506 | ....cooveenee 206,442,016 | ..ocovrenne 329,445,382
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS.............ocovevevrceeeieeeesieeeeeees | cveveieeieienienad (957,071) | ceovvererererrrnes 264,122 | oo, 158,774
12,7 MISCEIIANEOUS PrOCEEUAS. .......cvcvriveiiisieciii ittt b s s st st es s s s s snsensens | dessesssssssensa 79,108,182 | ....cccvuuee 79,823,451 | oo 49,261,279
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvucviuieeieiereeee ettt sesss s ssssessessssenes | evessessnes 2,780,609,837 | ............ 1,918,684,267 | ............ 2,693,871,648
13.  Cost of investments acquired (long-term only):
1311 BONAS...o.vvoiveiieieie ittt | sasessineees 2,419,360,902 | ............ 1,900,458,814 | ............ 2,435,790,459
1312 SHOCKS . .ottt ettt | feniesieniens 91,489,435 | ..cvvvevrrnnn. 11,914,574 | oo 29,318,131
13.3 MOMGAGE I08NS........cooeireiiiiiie ettt sttt | srnssnssnnes 261,024,745 | ............... 159,654,041 | ...cvvoenee. 189,257,100
1314 REAIESIALE. ..ottt | esienienins 23,049,911 | oo 20,213,886 | ..coovvvennee 24,435,281
13,5 Other INVESIEA @SSELS.......uuveiererrereii ettt sttt es s ssesssnsnssnssensnes | sesessessosens 738,250,589 | ..cvvvvennnn 612,531,345 | ..coooveenn 813,938,083
13.6  MiSCEllANEOUS @PPIICALIONS. .......cvueiriviieiieieiiisieie sttt st s tes e nsnsensensens | sessessessssensa 15,097,484 | ..o 87,094,938 | ...ccovnee 108,366,851
13.7 Total investments acquired (Lines 13.1 to 13.6)... .3,548,273,066 2,791,867,598 ...3,601,105,905
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 (767,663,229) | .............. (873,183,331) | .vvvvereenne (907,234,257)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUrPIUS NOLES, CAPITAI NOES........ocvucveieiecictcsi ettt ssssaenas | absebssssssessessssestesessnsensens | evsesseses 1,350,000,000 | ............ 1,350,000,000
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 (APPHEA).......c..cvuuererririiiiiie ittt | ersensssssenes 105,524,074 | .............. (463,585,626) | .......c.c.. (433,004,066)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccccccovvuevnes 105,524,074 | ..o 886,414,374 | ............... 916,995,934
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......ccccovevvevves | cevevrvernnnes (430,849,677) | ...cvovvneee 304,669,072 | ............... 225,544,270
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN......orviiieeiieiieieeiesesiss sttt s bbb bt enssenssns | srsnsssnsssnsss 636,797,489 | .............. 411,253,219 | cooverrrrnns 411,253,219
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiireiieiiieieiireiieiieeise sttt sttt sntens | sbessnssanees 205,947,812 | coovviriennee 715,922,291 | oo 636,797,489
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond iNVESIMENL............cc.ccceveieiiveiecece e eeessssenens | erveneneenn 198,631,361 | i 182,813,718 | ....ocoeee. 217,370,962
20.0002  Exchange of bond investment to equity INVESIMENT..........c.ovriririnrniercs e ssssssssees | sesessssssesssssssssssssssssssssnss | sesesssssesssnssessesens 18,354 | o 18,354
20.0003  Capitalized interest 0N DONGS...........ccovveveevciririieiciereees ettt ses s sssssssesssssssessesssssssssesns | senssnsesseseeenss 1,920,469 | iviiiiinnnn 1,148,089 | oo 1,596,578
20.0004 Capitalized interest on mortgage loans. 5,611,130 1,467,430 | ... ..2,898,271
20.0005 Tax credit commitment liabilities....... 943,065 ..4,627,386 | ..... ..2,422,049
20.0006  Capital CONMMDULION. ........c.cvvieerecicreietcc ettt bbbt bbb sse s b sns | sbtesssssssestes e ssbesse s saneans L A735148 | 1,735,148
20.0007  Assets and liabilities transferred settled through transfer of investments.............cccccveeiecceesieccsececeseei | e 961,153,058 ...201,489,060 | ......coe...... 201,489,060
20.0008  Deferred gains 33,101,681 | ..o 33,101,681
20.0009  Dividends received through the transfer of bonds 471,160,900 ..471,160,900
20.0010  Return of capital received through investment tranSfer....... ..o snesnens | crneseessnennes 864,753,665 | ....ovuirerreirisiinnissisnraninns | enesesensene s snnnennas
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Statement for September 30, 2021 of the NATIONWIDE MUTUAL 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 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 $28.1 million and $(178.4) 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, which were
adopted effective January 1, 2021. The prescribed practice decreased the subsidiaries’ valuation by $177.0 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 $63.8 million as of September 30, 2021 and December 31, 2020.

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

SSAP F/S FIS

# Page Line # 2021 2020
Net Income
Nationwide Mutual Insurance Company state basis (Page 4, Line 20,
(1) Columns 1 & 3) XXX XXX XXX $ 75,038,554 % (419,988,011)
(2) state Prescribed Practice that is an increase/(decrease) from NAIC SAP - -
(3) State Permitted Practice that is an increase/(decrease) from NAIC SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 75,038,554 % (419,988,011)
Surplus
Nationwide Mutual Insurance Company state basis (Page 3, Line 37,
(5) Columns 1 & 2) XXX XXX XXX $ 15,069,002,919 $ 14,086,364,795
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 51 3 35 14,138,790 (178,445,054)
51, 86,
Subsidiary valuation -- Nationwide Corporation 101 2 2.2 (176,977,741) -
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Olentangy 20 3 35 63,810,160 63,810,160
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 15,168,031,710 $ 14,200,999,689

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

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

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

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

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

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

D. Going Concern

Not applicable.

Note 2 - Accounting Changes and Corrections of Errors

There were no changes that were considered significant to the Company from prior year end.
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Statement for September 30, 2021 of the NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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.

Troubled Debt Restructuring

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

Reverse Mortgages

Not applicable.

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. All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized

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

a. The aggregate amount of unrealized losses:
1. Lessthan 12 Months $ (6,132,502)
2. 12 Months or Longer $ (3,650,246)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $ 660,009,336
2. 12 Months or Longer $ 134,740,146

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.

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.

Repurchase Agreements Transactions Accounted for as Secured Borrowing

1. To manage short-term liquidity needs within the Nationwide insurance subsidiaries’, the Company has agreements to enter into repurchase
or reverse repurchase agreements with several authorized affiliated insurance companies. The collateral required meets minimum state

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

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

2. 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

3-11. Not applicable.
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.
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As these transactions are with affiliated insurance companies within the Nationwide family and are short-term in nature, the risk of changes in

the fair value of the collateral are considered negligible.

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

Type of Repo Trades Used

a.
b.

Bilateral (YES/NO)
Tri-Party (YES/NO)

Original (Flow) & Residual Maturity

a, Maximum Amount

1. Open - No Maturity
Overnight

2 Days to 1 Week

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

N o g prwDN

b. Ending Balance

1.  Open - No Maturity
Overnight

2 Days to 1 Week

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

No gD

4. Not applicable.

5.

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

First Quarter

Second Quarter

Third Quarter Fourth Quarter

Fair Value of Securities Acquired Under Repo - Secured

a.
b.

Maximum Amount
Ending Balance

ENDING BALANCE

“ e e o0 op

Bonds - FV

LB & SS - FV

Preferred Stock - FV
Common Stock

Mortgage Loans - FV

Real Estate - FV
Derivatives - FV

Other Invested Assets - FV
Total Assets - FV

Collateral Pledged - Secured Borrowing

a. Maximum Amount

1. Cash

2. Securities (FV)

3. Securities (BACV)
4

Nonadmitted Subset (BACV)

b. Ending Balance

1. Cash

$- $- $- $-
36,470,808 29,784,653 40,106,307 -
$- $- $- $-
18,374,180 6,518,803 34,516,647 -
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
$37,200,224 $30,380,346 $40,908,433 $-
$18,741,664 $6,649,179 $35,206,980 $-
Securities Acquired Under Repo - Secured Borrowing by NAIC Designation
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
$-  $35,206,980 $- $- $- $- $-  $35,206,980
$-  $35,206,980 $- $- $- $- $-  $35,206,980
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
$36,470,808 $29,784,653 $40,106,307 $-
$18,374,180 $6,518,803 $34,516,647 $-

2. Securities (FV)
3. Securities (BACV)
4

Nonadmitted Subset (BACV)
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8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

Amortized Cost Fair Value
Overnight and Continuous $34,516,647 $34,516,647
30 Days or Less - -
31to 90 Days - -
> 90 Days - -

a0 oy

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.

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.
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Note 10 — Information concerning parent, subs, and affiliates

A.

Nature of Relationships

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

changes to the pooling agreement.

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

Company for $1.2 million.

Detail of Transactions Greater than %2 % of Admitted Assets

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

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

N-O. Not applicable.

Note 11 - Debt

A.

All Other Debt

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

2021 and December 31, 2020.

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

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

2. FHLB Capital Stock

a. Aggregate Totals

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

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

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

Protected Cell
Total 2+ 3 General Account Accounts

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

Determined by the Insurer $ 600,000,000 XXX XXX

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

Class A $ - $ - $ - - $ $ -
Class B $ 25,000,000 $ 25,000,000 $ - - $ $ -

3. Not applicable.

4. Not applicable.

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

Plans

A.

Defined Benefit Plans

1-3. There were no changes that were considered significant to the Company from prior year end except for the following:

On September 10, 2021, the Company made a contribution to the Nationwide Retirement Plan for $100.0 million.
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4. Components of net periodic benefit cost

Pension Benefits Postretirement Benefits
September 30, December 31, September 30, December 31,
2021 2020 2021 2020
a. Service cost $ 114,364,091 $ 144,377,069 $ 346,648 $ 458,707
b. Interest cost 141,299,611 209,542,764 3,175,563 6,514,499
c. Expected return on plan assets (304,986,572) (354,133,225) (8,282,582) (10,399,539)
d. Transition asset or obligation - - - -
e. (Gains) and losses 52,279,910 58,191,017 (2,212,264) (567,579)
f. Prior service cost or credit (26,475,632) (47,740,257) 4,797,363 6,396,484
h. Total net periodic benefit cost $ (23,518,592) $ 10,237,368 $ (2,175,272) $ 2,402,572

5-21. There were no changes that were considered significant to the Company from prior year end.
B-1. There were no changes that were considered significant to the Company from prior year end.

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

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

Note 14 — Contingencies

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

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

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

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

A. Transfers of Receivables Reported as Sales

Not applicable.
B. Transfers and Servicing of Financial Assets

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

Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

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

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

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

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

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

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

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

Independent pricing services are most often utilized to determine the fair value of bonds and stocks for which market quotations or quotations on

comparable securities are available. For these bonds and stocks, the Company obtains the pricing services’ methodologies, pricing from additional
sources, inputs and assumptions and classifies the investments accordingly in the fair value hierarchy.
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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 $ 1,005,023 $ 357,613,047 $ 81,903,999 $ -3 440,522,069
Securities lending collateral assets - 1,517,193 - - 1,517,193
Preferred stocks - 15,778,370 17,875,263 - 33,653,633
Common stocks 37,184,043 25,145,063 95,057 - 62,424,163
Total Assets at Fair Value/(NAV) $ 38,189,066 $ 400,053,673 $ 99,874,319 $ - $ 538,117,058

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 $112,847,456 $2,093,252 $(36,999,641) $- $981,502 $6,731,459 $ $(3,817,237) $67,208 $81,903,999
Preferred stocks $16,221,555 $- $- $- $1,866,542 $1,192,431 $- $(1,405,265) $- $17,875,263
Common stocks $320,502 $590 $- $(362,174) $136,139 $- $ $- $- $95,057

Total Assets at Fair Value $129,389,513 $2,093,842 $(36,999,641) $(362,174) $2,984,183  $7,923,890 $ $(5,222,502) $67,208 $99,874,319

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 and liabilities not held at fair value as of
September 30, 2021:

Not Practicable

Aggregate Fair Net Asset (Carrying
Value Admitted Assets Level 1 Level 2 Level 3 Value (NAV) Value)
Assets
Bonds $13,009,872,013 $12,253,671,497 $1,810,684,688 $10,665,083,184 $534,104,141 $- $-
Mortgage loans, net of allowance 1,461,562,321 1,425,654,992 - - 1,461,562,321 - -
Cash, Cash Equivalents and Short-
term investments 205,946,597 205,947,812 (365,893,631) 571,840,228 - - -
Derivative assets 983,493 2,134,732 - 983,493 - - -
Securities lending collateral assets 35,852,684 35,848,669 34,516,647 1,336,037 - - -
Total Assets $14,714,217,108 $13,923,257,702 $1,479,307,704 $11,239,242,942 $1,995,666,462 $- $-
Liabilities
Derivative liabilities $20,039,463 $909,400 $- $20,039,463 $- $- $-
Total Liabilities $20,039,463 $909,400 $- $20,039,463 $- $- $-

D. Not Practicable to Estimate Fair Value
Not applicable.

E. Measured using net asset value
Not applicable.

Note 21 - Other Items

A. Unusual or Infrequent Items
Not applicable.
B. Troubled Debt Restructuring for Debtors

Not applicable.
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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 $500.0 million and $3.40 billion. This includes the catastrophe bond, Caelus Re 2020-1, issued in 2020
providing national coverage at 75% of $400.0 million excess of $1.95 billion. The national tower includes a 'Top & Drop' layer which 'drops'
following a loss event over $500.0 million. The layer would drop from $250.0 million excess $3.15 billion to $250.0 million excess $250.0 million.
For the 2021 risk period, the Caelus Re 2020-2 aggregate catastrophe bond also provides national coverage. See Note 21G for additional
information regarding the Caelus Re catastrophe bonds.

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

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 original 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

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

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

A. As of December 31, 2020, loss and loss adjustment expense reserves, net of reinsurance recoveries, were $10.50 billion. On January 1, 2021,
loss and loss adjustment expense reserves of $1.07 billion were transferred to the Company as a result of the pooling and quota share agreements,
effective January 1, 20201. See Note 26 for details. Payments for incurred claims and claim adjustment expenses attributable to insured events
of prior years were $3.26 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 $8.27 billion. The Company experienced favorable prior-year development of
$34.2 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 $935.6 million of
securities, $35.0 of commercial mortgage loans and $78.9 million of cash to the Company to settle this transaction. The Company received assets of
$23.1 million and liabilities of $1.1 billion, primarily consisting of loss and loss expense reserves of $1.1 billion.

Q06.7



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

NOTES TO THE FINANCIAL STATEMENTS

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.

Note 27 - Structured Settlements

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

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

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

Note 31 — High Deductibles

Not applicable.

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

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

Note 33 - Asbestos/Environmental Reserves

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

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.
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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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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.3 Have

10.2 Ifyes,

11.2 Ifyes,

12.  Amou
13.  Amou
14.1 Does

14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

17.2

17.3
174

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).
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).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
give full and complete information relating thereto:
nt of real estate and mortgages held in other invested assets in Schedule BA: $ 1,613,705,352
nt of real estate and mortgages held in short-term investments: $ 0
the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
Bonds $ 0 $ 0
Preferred Stock 0 0
Common Stock 9,560,584,735 9,222,551,224
Short-Term Investments 0 0
Mortgage Loans on Real Estate 10,000,000 9,945,379
All Other 1,495,606,896 1,630,420,930
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 11,066,191,631 $ 10,862,917,533
Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] Nol[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NA[]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 37,369,878
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 37,365,862
16.3 Total payable for securities lending reported on the liability page: $ 40,174,511
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, 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
Royal Trust 77 King St., York, ON MON 1L4
Federal Home Loan Bank Cincinnati 221 E. 4th St, Suite 600, Cincinnati, OH 45202
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

17.5

Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle
securities"].
1 2
Name of Firm or Individual Affiliation

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

Gramercy Funds Management LLC u

Ares Capital Management LLC U

HPS INVESTMENT PARTNERS, LLC U

T. Rowe Price U

Q07.1
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's invested assets? Yes[ ] No[X]
17,5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
152209 Gramercy Funds Management LLC 54930052ZV4VR1WG8862 U.S. Securities and Exchange No
Commission
131619 Ares Capital Management LLC 3M096E5SOPEUTBOISL53 SEC Registered Investment No
Adviser
282125 HPS INVESTMENT PARTNERS, LLC | 549300/W7540H8HM8F 38 U.S. Securities and Exchange No
Commission
126032 T. Rowe Price FAJ59K74IZRGQOSHUS25 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? Yes[X] Nol[ ]
18.2 If no, list exceptions:
19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[X] NoJ ]
20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]
21. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each
self-designated FE fund:
a.  The security was purchased prior to January 1, 2019.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.
d.  The fund only or predominantly holds bonds in its portfolio.
e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]

Q07.2
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3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

71

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

GENERAL INTERROGATORIES (continued)

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[X] No[ ] NAT]
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? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[X] Nol[ ]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total

Non-renewable for 0.102 | 0.400 29,784 1,311 31,095 (1,668) (73) 0 (1,742)

stated reasons only

Total XXX XXX 29,784 1,311 31,095 (1,668) (73) 0 (1,742)
Operating Percentages:

5.1 A&H loss percent 56.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 37.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] NoJ[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] No[ ]

Qo8
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
U.S. Insurers
23752.......... 84-0583213.......... ASCOt INSUrANCE COMPANY.........cvivireireiiiiseiseieisssess ettt s sttt CO..ccuevne. Unauthorized....
40975........... 94-2698799.......... DeNtist INSUFANCE CO.......vuueerireieerisiieireieeieee sttt ettt CA...covenee. Unauthorized....
25275........... 13-1773336.......... Plymouth Rock ASSUraNCE CO OF NY ..ottt ettt snsansns NY oo Unauthorized.... | .ooeiirieieiiiies [ eeiesieiieisisniennes

00-0000000.......... Aeolus Capital MANAGEMENL..........ccoiiieieieenree et ene Unauthorized.... [ ..vcveirreeiees | e
AA-3194158......... Allianz Risk Transfer (BEMMUAA) LEd..........oovureiererrireiecrcieeeeeseeseeese et sssssesssssseenns Unauthorized.... [ ..coveeecerenenens | e
00-0000000.......... ASSICUrAZIONT GENETAl SPA.......coueviieiieieirisiie ettt ses Unauthorized....
00-0000000.......... Chaucer Insurance Co. DaC (BEMMUAA).........cvururrrererneereeeereeeeeeeeseesseeesese s sesesssssssssesenes Unauthorized....

AA-3191435......... Conduit RESINSUFANCE L. ......c.viirrieieieieceieieses st ssesenns Unauthorized....
. | AA-1340028 . | Devk Ruckversicherungs-Und Beteilgungs-Ag........ . Unauthorized....
AA-1460080......... Helvetia Schweizerische Versicherungsgesellschaft. Unauthorized....

AA-1240038......... Nationale Delcrederedienst Office DU DUCTOIFE............covuieeveieieeiieieieese et Unauthorized....
00-0000000.......... Vantage Risk Ltd Unauthorized....
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Statement for September 30, 2021 of the NAT'ONW'DE MUTUAL |NSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama 10,330,814 | ..ocvvvnnee 11,850,164 | ......ceenee. 11,738,951 6,630,071 19,293,676 | oo 7,573,851
2. Alaska......coooorrrenrnnreieniens 275,753 225,541 | oo (159,960) 89,357 167,335 | oo 168,211
3. ANiZONA.... AZ|.... Lo | v 21,443,267 | ....covvene. 22,682,770 | covvrrvrernn 11,849,171 | v 17,187,219 | v 23,040,502 | .....covevnenee 19,845,553
4. Arkansas 11,932,128 | .o 15,980,725 6,409,660 | .......co...... 10,393,662 9,500,480 | ..ccovvrrenee 10,494,978
5. California.......cccoerernieneirenen CA|.. L. 412,927,651 | .oovvvrenn 416,726,954 224,182,312 | o 204,462,746 ....350,255,853 | ...ovvvnnee 394,265,127
6. Colorado........coeurrerrerenrennenes CO ... R I 49,540,319 | .o 57,883,906 | ..cccovvvnnnee 22,232,732 | v 21,083,040 | ..ccvvvnnvee. 37,391,601 | coveen 33,568,629
7. Connecticut........cveuuevrnevrernenas CT]|...... L. 22,454,822 | ..o 26,541,678 12,350,454 ....14,683,753 26,984,521 | ...covverenne 28,305,828
8. Delaware.......c.ccoeovrerrcneennenn. DE | i L.... 29,718,583 | ..o 33,486,874 15,758,814 ....20,855,020 21,564,234 | ......oouue.n. 28,408,839
9. District of Columbia................ DC|...... Lo | v 8,776,995 | ....ccvvvrnenee 9,077,585 | c.evrvirrna 4,761,195 | ..o 3,890,967 | oo 4,413,085 | ..ooovreiicnnns 4,376,697
10.  Florida......coccoevveerrrerneeneenFL | i L. 74,045,184 | ................ 43,453,424 30,992,278 44,741,557 | oo 43,099,506
1. Georgia......cccovvveereenenreneen. GA | i ...23,627,870 .30,806,261 ..19,933,394 ..26,892,710 ...31,897,354
12, Hawali.....coccovvrenrrrnieircenne 341,735 309,875 641,677 | vvoreeeeeenee 551,253
13. 4,480,715 | oo 7,551,066 1,936,625 10,090,561 | coocvoveerrnan 8,402,423
14. ..10,232,654 | ... 13,734,702 10,890,297 ..24,161,961 ....28,137,545
15. 25,184,412 | ..o 27,673,835 ...12,831,637 18,900,813 17,992,667
16, 1oWa. e A [l | 17,430,429 | ..covvenenee. 25,094,765 | ...ooovveennn 19,891,488 | ..ccovvennee 20,761,575 | coovreeenee 37,115,617 | oo 50,368,330
17, Kansas........cocovevevneeneninininns 58,857,497 | ..o 55,237,556 ...15,808,570 36,433,036 | ...covvvrnnne 32,110,880
18, Kentucky......cocoveeveereersiencenens 21,885,751 | coeovvrereenee 27,860,089 ....15,597,929 18,565,124 | .....cevveenee 21,151,894
19, Louisiana........cocvvverrerererenen LA [l | i 5,046,128 | ...oovvvvrrrenes 4,015,242 | ....covvenane 1,420,190 | ...oocoovveneee 12,024,505 | .......ccoone. 12,248,513 | oo 13,365,379
20.  MainB....ocooeeeenierererineineieinae ME |....... Lo | v 1,713,818 | oo 1,454,457 196,522 320,944 464,406 | ...oovvreinne 900,456
21, Maryland.......c.cocovevvvminirninne MD ... L.... 53,878,050 | ...ccovvvuenes 65,220,427 21,064,885 ....30,652,370 62,221,333 | .coovvrne 72,697,613
22. Massachusets........c..ccceneenee. MA|...... Lo | v 9,680,001 | ..ooovvverrenee 8,339,376 | ..ceverrernan 2,325,642 | cooovrnn 9,451,366 | ..ooovvernenes 4234324 | ..o 4,463,541
23, Michigan........ccccooerrerninrerrennns MI....... L. 5,801,380 | .oovvverrirnnns 5,825,330 4,633,522 735,558 12,834,432 | ..o 18,804,884
24, Minnesota........ccc.ueereureneencs MN | ....... L.... 60,464,601 | ......ccoonvne 40,479,447 36,822,222 ....13,776,021 34,884,205 | ....ccocvuvee 29,839,546
25, MiSSISSIPPi..euerrreeeererrereereeens MS|....... I I 13,664,879 | ...covvnee. 19,668,388 | .....ccovvnnne 11,435,065 | ..ooovvcreenne 9,460,015 | ..o 10,753,703 | .o 14,122,545
26, MiSSOUM.....coureiercrrerreirereenns MO |....... L. 43,433,211 | oo 31,805,571 24,929,455 ...16,512,130 27,740,096 | ......cocoeenee 27,433,207
27.  Montana 11,340,766 | ...covvrrnnes 8,478,603 3,033,124 3,729,258 3,665,483 | ..covvieinene 2,233,565
28.  Nebraska.........coceorerereeneins NE|...... Lo | v 75,465,187 | ..oovvvrenee 51,683,799 | ...cocovrrenns 32,171,904 | ..o 13,945,130 | .ovvcvernnes 46,052,644 | ......ccocuuu 42,220,999
29. Nevada......cooomemrreernennenns NV ... L.... 21,474,168 | ..covvvvvenee. 17,007,934 ....9,377,488 6,263,765 14,202,960 | ...c.cooenveeee. 11,109,423
30. New Hampshire... .6,558,512 ...6,655,822 3,605,915 ..3,609,109 3,397,923 | oo 3,565,641
31, New Jersey.....oveneencenen. 8,170,163 ....4,550,835 8,157,710 58,984,641 63,712,671
32, New Mexico.......coovevevnecnee. NM | il | 4,916,132 | e 5,379,144 2,133,832 788,874 2,936,882 | ..ccoovrirernns 2,783,722
33.  New York..... 58,077,870 ..41,076,587 73,326,762 ..88,909,428 ....95,389,449
34.  North Carolina.........ccocveurenne 231,782,315 ....107,340,362 125,898,227 83,367,348 87,774,460
35.  North Dakota........ccoecrereeeelND | ol | i 7,831,031 | 6,764,878 | ...cvvvveennns 5,555,153 2,237,784 | oo 3,864,519 | oo 5,104,345
36. 132,352,814 | ... ...148,409,111 ..63,809,382 64,801,271 ..71,868,492 ...97,257,666
37. 1,118,780 | oo 2,919,755 | oo 1,733,861 1,242,503 6,352,282 | ..oovovrrrnne 7,003,256
38, O0regon.......ccoverereenernenenen OR oL | v 24,199,373 | oo 23,520,163 | c.ocvorirerinns 9,536,008 | ...ccvvvvenee 10,897,527 | ..o 19,617,660 | ..cvvvverrnne 18,308,666
39.  Pennsylvania 142,652,496 | .............. 155,947,873 77,076,049 ....84,582,031 ....364,089,021 | ..coovvvnveee 397,894,547
40. Rhode Island 19,677,536 | ..ocovvvvrene 21,256,951 12,870,197 ....18,431,708 12,019,214 | oo 13,020,167
41.  South Carolina.........coceevevenee. SC| ... Lo | v 7,353,067 | ..ocoverrerrenes 8,744,584 | ..coovvvne 7,968,487 | ..o 8,110,182 | .o 9,737,467 | v 12,099,555
42.  South Dakota 17,488,768 | .....ccoovvenee. 11,121,933 6,690,417 11,689,967 | c.ovvvvrernn 10,336,616
43, Tennessee.......ccommeurereeens 10,273,884 | ....cevveenee. 26,941,367 ....15,514,497 19,562,855 | .....covveunee 24,288,137
44, TeXAS...ocirerrirerinrirereinrins TX| e Lo | v 154,970,797 | .ovvrenee. 125,218,179 | .covvnee 142,640,783 | ......ccoouvnn 67,795,433 | oo 69,041,756 | ...cccovvrunnne 55,137,287
45, Utah..ccee 14,812,478 | ....ccoveenee. 11,937,652 ....1,310,176 23,636,334 19,422,005 | oo 8,113,937
46. Vermont 7,723,892 | oo 7,724,247 ....3,066,703 3,178,197 4,759,530 | 5,669,745
47, Virginia.......ocoeveeeneereeeineiieenns VA|...... Lo | v 114,542,273 | .............. 127,972,673 | v 51,775,082 | ...covovvvenee 58,048,951 | ...coovvrnenee 84,691,606 | .............. 102,335,683
48.  Washington........ccccovervriennnns WAI....... L.... 41,381,029 | ..coocvvrne 34,716,873 22,429,983 ....13,737,630 27,260,836 | ..ccvvrvenne 23,713,707
49.  West Virginia......c..cccorvveneenee. WV |....... L.... 49,582,756 | ....covvreenee 56,394,224 20,470,659 ....22,836,257 42,755,114 | oo 64,567,567
50.  WiSCONSIN.....c.vrvrerrereerirernes WI....... I T 9,523,854 | ....coceenne. 11,026,821 | ..o 9,479,696 | ....cocvnvne. 10,083,634 | ........c..c.. 29,739,651 | covvveen 31,751,904
51, Wyoming......coocnvvnererrneeneen WY | i, Lo | v 9,694,066 | ......c.ccon... 11,225,624 | ..o 5,419,508 | ..ccovvvririnnee 7,236,276 | ..coovveerenes 4,442,366 | ....coovvennnn 6,777,127
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 | e 2,104,474372 | 2,182,064,566 .1,203,923,472 | ..........1,139,339,768 | ...........1,957,967,485 | .......... 2,134,517,078
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................... 53 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 4
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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Statement for September 30, 2021 of the NATIONWIDE MUTUAL 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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Statement for September 30, 2021 of the NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE®

JEFFERSON NATIONAL
FINANCIAL CORP.

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

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

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

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

JEFFERSON NATIONAL
LIFE INSURANCE
COMPANY
(UNLIC)

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

JEFFERSON NATIONAL
LIFE INSURANCE
ICOMPANY OF NEW YORK|

| Common Stock:

INLIC-100% NY

Common Stock: 100 Shares
NW Life-100% OH

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

(Nationwide Corp. subsidiaries)

EAGLE CAPTIVE NW Corp--100% DE
REINSURANCE, LLC I
Single Member Limited [ T
Liabilty Company  {_____ NATIONWIDE LIFE
NWLife-100% OH INSURANCE 525 CLEVELAND AVENUE,LL] NATIONWIDE FINANCIAL | NFsDISTRIBUTORS, INC.
COMPANY (NW LIFE) Single Member Limited SERVICES CAPITAL TRUST (NFsDI)
- Common Stock: 100 Shares
Liabilty C
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

Page 2
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Statement for September 30, 2021 of the NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

NAIC NAIC

Group Company State of Federal ID

Code Group Name Code Domicile Number Name of Company

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

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

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

0140 Nationwide 42587 1A 42-1207150 Depositors Insurance Company

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

0140 Nationwide 22209 OH 75-6013587 Freedom Specialty Insurance Company

0140 Nationwide 23582 OH 41-0417250 Harleysville Insurance Company

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

0140 Nationwide 35696 OH 23-2384978 Harleysville Preferred Insurance Company

0140 Nationwide 26182 OH 04-1989660 Harleysville Worcester Insurance Company

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

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

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

0140 Nationwide 23760 OH 31-4425763 Nationwide General Insurance Company

0140 Nationwide 10070 OH 31-1399201 Nationwide Indemnity Company

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

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

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

0140 Nationwide 42110 X 75-1780981 Nationwide Lloyds

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

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

0140 Nationwide 15580 OH 31-1117969 Scottsdale Indemnity Company

0140 Nationwide 41297 OH 31-1024978 Scottsdale Insurance Company

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

0140 Nationwide 42285 OH 95-3750113 Veterinary Pet Insurance Company

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

0140 Nationwide 10105 OH 34-1777972 Victoria Select Insurance Company



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

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (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 ...........ccccoeene. 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. .125453... |95-2130882.. . | Nationwide Insurance Company of America...... .. |ALLIED Group, InC. ...covvvvvrrericriere ... |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 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............ A Other non-Nationwide...........ccccceevvereresnceines [ M@ [ Other non-Nationwide............cccoervveererrennes | cvnee N 2
0140 | Nationwide . 131-4177100.. Nationwide Mutual Insurance Company............. OH........... RE....coinne 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... . [NIA.... . | 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.. [N/a.....cccueer | corrveieeiiniies [ eveveveesieiseseiees [NWGH, LLC 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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Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *

. | 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 |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. 24,781,641 | oo 16,038,160
2. 42,131,659 22,350,552
3. Farmowners MUILPIE PEFil.........c.cccveieiiieiieieicese e | evseisssesiese s 12,798,056 ....10,478,470
4. Homeowners multiple peril... ...467,847,539 ..348,892,020
5. Commercial MUIPIE PEFL.........cvviveieeirieiecsse e ssssienies | revsssesiessssssenns 227,976,575 98,480,733
6. MOrtgage QUATANEY.........ccvuieerieieieieie ettt s st ssessnsenss | sssessssessesessssessessessssnsessesnsas
8. OCEAN MAMNE......vuiviieiieieisiieie ettt ssessenss | sbessessesssessassesssssnsessessnsensenas | «
9. Inland marine........ ..63,053,732
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-MATE..........cccrrurreieriirieieisseeeiens | e sessseenens |+
12. Earthquake.........ccoevevreeeeneencireiincinenns ....2,378,804
13. Group accident and health... ..11,485,281
14, Credit accident and hBAIN. ..o essnees | sttt sss s esseses | eosssstessessstsssese s ssssessessessntes
15. Other accident and health (81,305) | e ,
16. Workers' compensation.... ..26,487,010 .(25,799,938) | ...
17.1 Other liability-occurrence.. ....144,189,270 .104,737,054
17.2 Other liability-claims made.... ....5,029,530 .1,791,565
17.3 EXCESS WOTKETS' COMPENSALION.......cvvviiiiieiriiiesieieisiensessessssssessesssssnsesens | seeessssssesesssssssessessssssessessesns | sesssssssessessessssessessssssessesesnes
18.1 Products liability-occurrence..... 8,600,830 .(52,565) | ...
18.2 Products liability-Claims MAdE..........cccciueieieirrieereessesee s | e ssessns | sessssessessessssssessesssssssessessssnes
19.1, 19.2 Private passenger auto liability ...012,475,477 ..270,907,731
19.3, 19.4 Commercial auto liability.......... ol ...127,990,217 ....59,652,314
21. Auto physical amMaGE.........cceveveveirceeiiere et sennaes | erersseses s 414,294,336 202,239,245
22, AIrCraft (@l PEIS).......cvvverrereeerieieteee et ssae e
23.
24.
26.
21.
28.
29. International..
30, WAITANEY. ...t es
31. Reinsurance-nonproportional assumed Propenty...........eeeerereeereenereereeees
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business. .
35, TOAIS....ceevce e
BA0T. e
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)........ccccourivrvnirerininiinceniinns
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1. ....26,196,468 ...23,447 427
2. Allied lines.... ..44123,732 ....39,421,030
3. Farmowners multiple peril 15,351,932
4. Homeowners multiple peril... .
5. Commercial multiple peril.
6. Mortgage guaranty
8. OCEAN MAMNE.......oivieeiecieciiee ettt st sttt nes
9. Inland marine........

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

. Auto physical damage......

. International..
L WAITANEY ...ttt
. Reinsurance-nonproportional assumed Property............cccceeeeiieesicreeeieeseseessenenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines. e |
. Aggregate write-ins for other lines of bUSINESS.............ccccvevieeiiiccice s

o TORAIS. .ottt

. Financial guaranty.........cccccoeueevevercunnnnns

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

Other liability-OCCUIMENCE. .......cvueviierieiciesie et
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..........

1364451 |
168,610,858 | ..........
..... 37496622
136120214

4352737
"""""""" 505,637 437
117,861,459
406,454,621

.1,616,180
66,747,044
..1,288,602
..1,802,424

..2,026,016
8,565,307

532,617,853
..141,880,603
..435,404,093

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

. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)........ooooooooss N




Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY
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PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 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
2021 2021 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Loss and LAE Loss and LAE Total 2021 LAE Reserves on Reserves on Claims Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2018 + Priof.....cc. | wovveerrcrreans 3,191,796 | covvvrerea 2,322,492 | e 5,514,288 | ..cccevernann 1,130,643 | oo 7672 | oo 1,138,315 | oo, 2,467,644 | ..o 47,679 | oo 1,933,100 | .ocoerrennen. 4,448,423 L A06,491 | (334,041) | v 72,450
2. 2019 iiiens e 1,034,656 | ..oocrvrrnne. 1,061,698 | .ooocvovrrenes 2,096,354 | .o 561,226 | .ovoveereiicrinnas 43,343 | e, 604,569 | oo 749415 | oo, 52,811 | oo, 735718 | oo 1,537,944 | .o 275,985 | ..o (229,826) | ... 46,159
3. Subtotals
2019 + Prior.....co. | coovervreenand 4226452 | ... 3,384,190 | oo 7,610,642 | .....coove... 1,691,869 | .o 51,015 | oo 1,742,884 | ... 3,217,059 | ..o 100,490 | ...covvnene 2,668,818 | ......cocvnns 5,986,367 ..082476 | ..o (563,867) | ..cvvvererrnnnes 118,609
4. 2020......cciiis | i 1,607,828 | ....cccevrnees 2,349474 | ... 3,957,302 | oo 1,270,349 | oo 250,778 | ..o 1,521,127 | oo 959,157 | oo 136,972 | oo 1,187,282 | ..o 2,283,411 | e 621,678 | ..o (774,442) | ..o (152,764)
5. Subtotals
2020 + Priof........ | cooerrereerenaad 5,834,280 | ..cocereernnan 5,733,664 | ...ccoouue. 11,567,944 | ..o 2,962,218 | .oovvrerreeiranns 301,793 | oo 3,264,011 | oo 4,176,216 | oo, 237,462 | oo 3,856,100 | ..coocoveerrnean 8,269,778
6. 20271 s [ 0.0 S P .0 ST P D0, T D 0.0 S [ 3,610,056 | ..coooverrennes 3,610,056 |....coooueees D0, S 1,326,998 | ..ooovvrrnnnnn. 2,177,355 | oo 3,504,353 |...ccooovuue. .0 SN R 0.0 T PR XXX i
7. TotalS...cceveeees | v 5,834,280 | ..ccoevvvrnene. 5,733,664 | ................ 11,567,944 | ................. 2,962,218 | ...cocvvvie 3,911,849 | .o 6,874,067 | .......coevve 4,176,216 | oo 1,564,460 | .................. 6,033,455 | ....ccoevevnnee 11,774,131 | o 1,304,154 |..ccocvevnens (1,338,309) | .oovvverrrrrriene (34,155)
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 | .ooccveveeeeee 14,086,365
| P 224 % | 2. o (23.3)% | 3. oo (0.3)%
Col. 13, Line 7
Line 8
4o, (0.2)%




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

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

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

Bar Code:

* 2 3787 20214900000 3
* 2 37 87 20214550000 3 =*
* 2 3787 20213650000 3 *

Q15

Response

NO

NO

NO

YES




Statement for September 30, 2021 of the NAT'ONW'DE MUTUAL |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. Other assets NONAAMILEA. ............cvvvivereiciieiese ettt ssbenes | sveessesssaenens 118,497,474 | ............... 118,497,474

2505. Recoupment receivables | W AT832,726 |
2506. Third party administrator reCeivable..............ccovveveiireiieseeeeeseeeeeesssessseesesssennns | sveersnserenens 3414597 | e 6,777,637
2507. Deductible reCeIVaDIES..........ccueviiicreiircriiesiceeee s sssssessssesessssesssssssssssssssns | svernnnnsenennenesnn 809,103 | oo 559,792

2508. Corporate owned investment value of life insurance. - . 1,626,442,965 | ..o . ...1,626,442,965
2597. Summary of remaining Write-inS fOr LINE 25...........ccoviveriiiriierciesiesesesieeisss s ssesissiesesessenaens | aveesenisnaas 1,797,656,865 | .......c........ 125,834,903 | ............. 1,671,821,962

Additional Write-ins for Liabilities:

1 2

Current December 31,

Statement Date Prior Year
2504, ESCIOW IADIIIHES........cvorviveieeicrciieieictee ettt sttt bessess s sssssssesssssssessesssssnsesesnsens | sesesssssessessssessessessessssensendhy 148 | o 46,745
2505. Miscellaneous liabilities. 122,810,719
2506. Pooling expenses payable................ 168,907,005 ..208,604,824
2507. Reserve for state escheat payments.... 125,266,032 ..115,596,456
2508. State surcharge/reCoUPMENt PAYADIE. ..ottt bbbt s bbb snsenns | sesestensesebes s s ntenas 7,523,650 ..8,706,497

2509. Accrued interest payable on surplus notes...
2510. Third party administrator payable.................
2597.  Summary of remaining write-ins for Line 25

i 455,765,241

Q16



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

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT........ciieiieiciiiieieie sttt bsssessens | ersessssessessessssssessesaneas 438,198,403 | ..o 486,107,999
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition. 23,049,911 24,435,281
3. Current year Change iN ENCUMDIANCES..........ccoouiiiiiiriieieie ettt ettt bbbt bbb s s s bt ss e bnts | 1ebsssessessesssssssesses e b esbes e s s snsessessesants | Sebintessessesansensesses s s st e s b b ens s s ssnees
4. Total gain (loss) on disposals............ 26,015,739 ....(449,495)
5. Deduct amounts received on disposals............cccerrrrrererrennn. 37,318,858 22,858,679
6. Total foreign exchange change in boOK/adjUSLEA CAMTYING VAIUE. ..ottt sssessessentas | ressesssesessessssssessessess e ssessesssessessensane | esssssssssessasssessessasssnssestassssssnssessnssnes
7. Deduct current year's other-than-temporary impairment recognized 350,000 ....10,188,796
8. Deduct current year's depreciation ..27,867,269 ....38,847,907
9. Book/adjusted carrying value at end of current period (LiNeS 1#2+3+4-5+68-7-8)........cccouvreiniieieiesisiessseesesssssenens | svesesssssssesessssessesssnns 421,727,926 | oo 438,198,403
10.  Deduct total NONAAMILEEA GMOUNES............civivieeieiciec ettt bbbt s b b st sess | oebsssssssssessessstessesssbsssessessssssssnsesssssnts | 4isbstessssssssnssssessesantentessesssbensassessnssns
11. Statement value at end of current period (Line 9 MIiNUS LINE 10)..........ccciuiuieiieiiiiciiieescessete e bssseresss e sssesrens | ereresesesesissesssssesessesens 421,727,926 | ..o 438,198,403
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI...........c.cvvviveveievriveieeesieeeiens | e 1,341,484,544 | ..o, 1,478,864,643
2. Cost of acquired:
2.1 Actual cost at time of acquisition 328,948,808 159,962,847
2.2 Additional investment made after acquisition 10,919,745 29,294,254
3. Capitalized deferred INtEreSt AN OthET ..ottt s e sants | sbestessesssssssssesses st antessesas 5,611,130 | oo 2,898,271
4. Accrual of discount 1,453,873 | oo
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals.
7. Deduct amounts received on disposals 245,116,842
8. Deduct amortization of premium and mortgage interest points and commitment fees.............. 1,457,151
9. Total foreign exchange change in book value/recorded investment excluding @CCIrUBH INEEIESE..........c..cuiviiiveieieiriieieieis | ettt ssasnss | srebstesse s s esssss et es bbb s snens
10. Deduct current year's other-than-temporary impairment reCognized.............couvveurereerennneneeneseeneens 4,027,083 2,472,646
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... .1,437,817,024 | ... 1,341,484 544
12, Total valuation @lIOWANCE..........cceuiceieieteieee ettt bbb bbb st ea s sanaes (12,162,036) | ..o (8,503,082)
13. Subtotal (Line 11 plus Line 12).. ..1,425,654,988 1,332,981,462
14, Deduct total NONAAMILEA AMOUNES..........cccveiivieeieccc ettt ettt sae st sesaeseas | essesssbantessesas s st sssessss st st es e tsnaensssaees et ettt ben s
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......cviiiiiereieriiisieiesieissiesiessssssssssssessesssssssesssessessesssssnss | ssessesissssssssessesssssssns 1,425,654,988 | ...coooovvriiieireins 1,332,981,462
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHION YEAT.........ccieiieieicietiereieee et ae bt ss e s sanees | sevesssesesssesessesessnaees 4,671,996,996 | ....cocvevvrireririinnns 4,123,365,436
2. Cost of acquired:
2.1 Actual cost at time of acquisition 316,035,602 329,976,709
2.2 Additional investment made after acquisition 417,271,917 488,201,549
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) 550,117,549 | oo, 163,438,433
6. Total gain (loss) on disposals (6,719,163) | .oovvvrrerrvrrrirrierinene (73,329,385)
7. Deduct amounts received on disposals 495,290,501 329,528,365
8. Deduct amortization of premium and depreciation 12,423,354 36,375,857
9. Total foreign exchange change in book/adjusted carrying value ....(3,440,100) 6,766,994
10. Deduct current year's other-than-temporary impairment recognized 518,518
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ...4,671,996,996
12. Deduct total NONadMItted AMOUNES..........c.civiieieicieie ettt bbb 186,044,025
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......everisinrsrersississesssssessesssssnessesssssssssssssssssssssssssssessssssens | snssssssssssssssssssssnsseseesdy 102,801,011 | tovrrsressersrssessenneans 4,485,952,971
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ....20,111,530,890 19,525,519,935
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 4,418,455,922 3,155,222,769
3. Accrual of discount 16,731,085 | oo 19,195,498
4. Unrealized valuation increase (decrease) 550,722,268 | .....oevereereiererrinns (115,028,161)
5. Total gain (loss) on disposals (8,769,443) | ...oovveverreeieeeeee (5,534,925)
6. Deduct consideration for bonds and stocks disposed of. 3,048,199,904 | ..o 2,418,645,180
7. Deduct amortization of premium 36,670,719 ....32,831,832
8. Total foreign exchange change in book/adjusted carrying value... (4,628,349)] ...
9. Deduct current year's other-than-temporary impairment recognized.... .1,007,937
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. ...14,566,780
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... 22,012,730,573 .20,111,530,890
12.  Deduct total NONAAMItEd AMOUNES............cuiviiieiciciceie ettt bbb s bbb enas | sbassesssssssessessesssssnsansenan 22,550,445 ....29,757 473
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cccviuiieieiciiiisiieiesesisciesesessesississsssssssssssesssessesessnsenes | srenees ...21,990,180,128 | ...cooverererrcian 20,081,773,417




Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL 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 7,954,520,228 | .....oovvvererirciinnn 467,546,372 | ..oovvverercriens 509,047,306 | ....ovvverrermrrrirrennne 36,584,630 | oovooverrcrirennne 7,403,955,904 | .....ovvvorrrirens 7,954,520,228 | .....oovvvviriinnn 7,949,603,924 | ...ooovvvvvrinns 6,832,015,490
20 NAIC 2 (@)..uveverercerneiiesierriee it | e 3,304,636,882 | .....oovvrvrnrirerirne 429,026,716 | ...oocvevrrrircrirnens 150,404,053 | ....vvvvverrrirriis (39,503,082) | ...ovvvvnrirnriine 2,935,886,183 | ..cooovvvrrrrrirnens 3,304,636,882 | ......oovrrerriinnns 3,543,756,463 | ......cocorrererrenn 2,566,131,029
3. NAIC 3 (@) i ensseenene | oessisensssesnsessienes 779,122,704 | oo 64,144,852 | ....ovvvvrrrreriins 111,517,068 | ..o 20,298,163 | ...oovvvecrirerrirnnns 749,596,228 | .....cooovvvrirrinenn 779,122,704 | oo 752,048,651 | .ovoovverncrircriinnns 705,819,558
B, NAIC 4 ()i sess st ssss st essssessssnnes | sessaesssssssnsssssssens 404,987,082 | ..oovvevnerriernennne 116,520,465 | ...voooverrrerereenens 81,023,527 | ..ovvorrrercrineiinens (2,980,498) | ...covvvernrerrrirnnens 400,812,523 | ..ooovveoerrrienens 404,987,082 | ..o 437,503,522 | ..ovverirrienennne 339,206,109

NAIC 5 (8)-vvvevereeerareseessseesseeesseeeseeesseesesesessssssssesssesssssesssassssssssssssssssssns | osessssssssssssasessseens 37,982,019 | oo 2,888,554 | ..o 1,662,945 | ..o (4,838,619) | evovneernrrrrcrinenns 43,128,060 | ...ooeveerrirrriereeenne 37,982,019 | oo 34,369,009 | ..oevorrerrieeeienns 50,984,734

NAIC B (8)-vvveevereeerarereeesseemsesssesisesssseesseessessssessesssssssessesssessessssesssns | cossrsssssssssssssssesssenns 2,782,640 | ..oovvooiiicinri 596,239 | oo s | s (435,112) [ oo 4,226,259 | ..o 2,782,640 | ..o 2943767 | oo 3,401,088

TOtAl BONGS. ... ensi s sensessneenneenes | avesenessnsnesssesons 12,484,031,555 | ...cocovvvvniriennnes 1,080,723,198 | ...ovvvervrrireriicnens 853,654,899 | ..o 9,125,482 | .ooovvvircis 11,537,605,157 | ...coovvrrnirins 12,484,031,555 | ...ooovvrrniiinnns 12,720,225,336 | ...ooovvrnviins 10,497,558,008

489,404 (489,403) | vvovvvvercererereeeeeennne 482,890 | .ovooeerrereereeeens 489,404

NAIC 2.ttt ettt sssennns | ieesesesesseesesenessseens 16,182,755 | c.ooovvrcererereceeeens 1,192,431 | oo 1,405,265 | ..o 1,866,542 | .ooooeercrireciienenns 14,753,433 | oo 16,182,755 | ..oovvvrceicrircrinns 17,836,463 | ..o 15,177,460
10, NAIC 3ottt esssnens | cooeeriesesi st 8,033,495 | ..oocvercrierieceiens 1,539,275 | oooeeicrieerieseseeniessseniseses | rereseeseesessssisesens (1,846,743) | ..o 6,619,118 | .o 8,033,495 | ..o 7,726,027 | oo 5,722,950
P10 NAIC 4t | s 483,090 | ...ooovvrrierieriin 2,765,600 | ...coonrrirreririreeiieeninesienisnes | s 10,537 | covovrreceerieerineinne ATT,967 | oo 483,090 | .oooovverriierriiins 3,259,227 | oo 931,351
12, NAIC Bttt ssssnnns | cosnessssssssessnnessenenns 2,107,544 | oo | et | st st 2,240,871 | oo 2,081,229 | oo 2,107,544 | oo 4,348,415 | oo 1,077,212
13, NAIC Bttt ettt ees | sestses st AT3,679 | oo | seessses st | seseenes s 9,824 | i 430,640 | oo 473,679 | oo 483,503 | oo 99,886
14, Total Preferred SHOCK.........ovvuurvirrercrireeieriserisreseeseseessenssesssesssnsnees | ossrssssssssesssssssseens 27,769,967 | oo 5,497,306 | ...ovvvvriinniririinens 1,405,265 | ..o, 1,791,628 | oo 24,845,277 | oo 27,769,967 | oo 33,653,636 | ..o 23,008,859
15.  Total Bonds and Preferred StOCK..........ocriirnrinimisisnsreseresensssseens | seessensssssesnens 12,511,801,522 | ..ooovvrvreriens 1,086,220,504 | .....ccoovvrrrniiininens 855,060,164 | .....ocooverenirrrnninnns 10,917,110 | oo, 11,562,450,434 | ....ocoovviniris 12,511,801,522 | ..ooooovvvraciinns 12,753,878,972 | ..coovvvriviins 10,520,566,867

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1°§.....25,000,000; NAIC28§....1,031,765; NAIC3§.......... 0; NAIC4S....... 0; NAIC5S......... 0; NAIC6S.......... 0.




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

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ?)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oirririrernerieees | e 26,031,765 |...coovvvrernnn. 0,3, SO ORI 26,036,930 | | e 1,710
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........cuorurireiereireiiecineisiecissesessese et sessessssssesssssssssssenses | stssssessessassssssesssssssssnssessans 33,532,121 | oo 753,875,647
2. Cost of short-term iNVEStMENS ACUINET. .........c.oviveiiiieiicts ettt besss s sns | esssssessssssessssesessnsesesasseea 49,518,781 | oo 134,991,440
3. ACCTUAD OF GISCOUNL.......oo ettt | £4 sttt bbbt | Sebeeebee e bbbttt
4. Unrealized valuation INCIEASE (ECIBASE)........ccvvvuiverieieieesetictese ettt s e se st s s sttt es e ssssssssasssssessns | aesessessesssessssassasssssesses st astes et nsensesansss | evsessssassesesssessesasssnssssesses st astes et s sanes
5. Total gain (I0SS) ON QISPOSAIS.........ccueieveiiiiieiiciiissiei ettt bttt b e bbbt s st en s s b benss | siesssessessesssensesse st snsentes s (441,359) | ovovrecee s
6. Deduct consideration reCeiVed ON QISPOSAIS..........cucuiriucreiireieiiie ettt bbb se bbb s s s sssebesseses | tessssesessssesessssesessssesesstenas 56,532,121 | ovveeeeeree s 855,331,678
7. Deduct amOrtization Of PrEMIUM.........cceiiiieiieie ettt bbbttt s s bt snsessesans | setessesssssnsasses et sn s st es b b s saees 45,657 | oo 3,288
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE..........c..vueririeririreiierisiesissieeseesssssses st sssssssssesseses | ressessessassssssessasssessessassssssessessssssessassns | sessesssssssssessasssnssessasssnssessessnssessessnssnes
9. Deduct current year's other-than-temporary impairmeENt FECOGNIZEM. ..........cvuveuiuriieiieiiieiesie ettt beees | estessesssssssesses e sstessessessssessessessssnsassess | sressmtassessesssssnssssessessntantessessbensansessnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)...........ccccevrverierrieerierieseseeeiseesiens | eveviesesseses s seses s sesssssenens 26,031,765 | ...ooovveeee s 33,532,121
11. Deduct total NONAAMItIEA BMOUNTS...........ciiiiiiiii bbb bbb | SE0b R bbb bbbt | fenb bbb bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11).......oiiiuiieieiiiieisiciessessssetstes s sessesssssssssssssnsensnss | avsessssssesssssssssssssssssssssenaes 26,031,765 | .ooovvieeeeas 33,532,121
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Statement for September 30, 2021 of the NAT'ONW'DE MUTUAL |NSURANCE COMPANY

10.
1.
12.

31

3.2

33
4.1

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 10, PHIOK YEAI)..........cueviurireiieieisiiesseietsstes et sss sttt bt bbb st enas (3,800,999)

Cost paid/(consideration reCEIVEA) 0N AATIIONS.............c.evriireieeiieiceee ettt ettt bbb bbb st b bbb et bt st n e bbb ensesansansnen

Unrealized Valuation INCIEASE/(UECIEASE). .........cvueuiiiieireieieieie ettt sttt s bbb s st b 88888 s R bR bbbttt

SSAP NO. 108 AUJUSIMENTS. ..o reueeieeerrereessiesseseesesssseeeseessseseesessessssesessesssessessesssssessessssssessassssssessessasssessessassssssessassssssessessssssessasssssessesssssessesssssnssessassessessassssssnssassnsnns

Total gain (10SS) ON tErMINAION FECOGNIZEM. .........eieiiieiieieieisie ettt b st s s s st R s bR s bbbttt

Considerations received/(Paid) ON tEIMINAHONS. ...........ovrurrirererrieeriereeeiseeesseseiseesss s sses st se e st ss e sse st ees e s eE s E a8 E st es e en s

AAMIOTHZATON. ...ttt st s s8R0 808 A R £ SRR R et

Adjustment to the book/adjusted carrying Valug Of NEAGE IHEIM............. et sttt een

Total foreign exchange change in bOOK/adjUSIEA CAMTYING VAIUE...........ciuiieiieiiicisie sttt bbbt 5,026,330

Book/adjusted carrying value at end of current period (Lines 1+ 2+ 3+ 4 +5-6+7 + 8+ ).ttt 1,225,331

DEAUCE NONAAMIIEEA @SSEES......vurverrirreriiireiseieiesie ettt s s s et ee st E s8R e R bR R ettt

Statement value at end of current period (LINE 10 MINUS LINE 11)........iuru ittt ettt bbbttt s 1,225,331

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI). ... rurerererereseesesessaseesssesessssessssssessessssssessessassssssessassssssessessssssessessssssessesssssessassassssssessons (0)

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COUMN).........c.cccovvueieieieinieeeseesee s

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 2,204,267
3.14 Section 1, Column 18, PriOr YEaI..........ccvvvevveveieriereeeie e (895,607) 3,099,875 3,099,875

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 2,204,267
3.24 Section 1, Column 19, prior year plus.........c..cceevvererreveeereereerennns (895,607)
3.25 SSAP No. 108 adjUSIMENES.........ccoouererrereemneensneseesseeessserernees 3,099,875 3,099,875

SUDLOAL (LINE 3.1 MINUS LINE 3.2).....uuvuvriererrieiieseseiessesssseseessssssssesessessss s ssessssssessessssssssessessasssessessassssssessssssssessessasssessesssssnssasssnssesssssnssessessanssessessasssessessnssnssessessanens (0)

Cumulative variation margin on terminated contracts during the Year...........cccocvveevieieieiesieiesennens 3,524,393

Less:

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

422 AMOUNt reCOGNIZEM........cevieeeiieieieicee e 3,524,393

4.23 SSAP No. 108 adjuStMENtS...........cveumrrercrerrrieiierieeseenrieesenenes 3,524,393

SUDLOAL (LINE 4.1 MINUS LINE 4.2).....c.cuurieieceeireiieeeseietseessseseeesssssseesessessss e ssessas s s sse s se st es s s 8o s a8 e84 2848428428 R 24888 R en s s st 0

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
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 - 5.1 = 5.2)...uiuiuiiiereree ettt (0)
DedUCE NONAAMILIE BSSELS.........uiuuiiiiiiiici bbb bbb
Statement value at end of current Period (LINE 6 MINUS LINE 7).........cueiuiururiuiereeeiseeereiseiseessseeessssssessesessess st ss st s s bbb bbb s s bbbt baen (0)
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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 |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, SEction 1, COIUMN T4 ... 1,225,332

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 1,225,332
4. PartD, SECHON 1, COIUMN B........oouieiiiiriririi et 2,134,732

5. PartD, SECHON 1, COIUMN 7.ttt sttt (909,400)

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 16.......c.cviriieiieeiiice ettt bbbt b a bbbt s bbbttt a b n s seee (19,055,970)

8. Part B, SECHON 1, COUMN 13.........oiiieieiiriiceieesiei st 165,531

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 (18,890,439)
10, Part D, SECHON 1, COIUMN 9.ttt ettt bttt bbb st b st s s b e 1,151,274

11, Part D, SECHON 1, COIUMN 10........iveieiciiicie ettt ettt a s bbbttt s bt ba bt s s s s bt s st nen (20,041,713)

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 4,940,517

14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e 8,670,795
15, Part D, SECHON 1, COIUMN 12......coivieeicieiieeiceee ettt s sttt bbb s b e s st nee 13,611,312
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 |NSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAN.........cceiiveiiieieiciee et besseses | ctessessesss st sssnes 1,077,212,240 | oo 6,645,234

2. Cost 0f cash €qUIVAIENES ACUINEA..........ccovueiriiiirieieiciee ettt ensenss | sesessesssssssessessssensesessnsenes 17,353,384,828 | ...ococveeieeesee 24,635,915,753

3. ACCTUAIL OF BISCOUNL. ... bbbk bbb | etk e bbb | sebbe bbbt bbbt

4. Unrealized valuation iNCTEASE (ABCTEASE).........cvurreeriiiierieieisisisesseisesssiesse s ssssesse e ssssssse st sses st sssassessssans | sssesssssssessessessssassessessssessessesssssssassessssnses 3 | e 9

5. Total gain (loss) on disposals

6. Deduct consideration received 0N diSPOSAIS..............covueueiiciiiiieieieeeeee st be s sebesssaens | ebesseaessseses bbb snaees 17,866,464,915 | ....cooeveviercreeeee 23,565,348,756

7. Deduct amOrtization Of PIEMIUM. .........c.cvcuiiiiireiiicsee ettt ea s s bbb bessesesss | 4bssebessssesassssebesseseses e sessssbebessebessssesebansebes | suessssssessssesesssses e s s s et e s e b et s et b s st e s s s s s as

8. Total foreign exchange change in book/ adjUSted CAMTYING VAIUE............c.cvviveveiiieiicic et essaeis | sbessesesssesss s s st es e s s saesesseses s s bsnsebes | suessssssessssesesssses s s s s et e s st et ss et e b e s st sen s snas

9. Deduct current year's other-than-temporary impairment FTECOGNIZEM. ..........euruerrrerurririeieiririeeeeseeeeeessessieres | fressssessessesssessesssessssssesssssssessesssssssessesssanss | foesassessesssssnssssessssansessesssssesassessessnsassesssssnes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccrvrrerrrrrersreieisieiiens | cvveresisissesessssesses s senes 564,132,156 | ..oovveveerererereieeeese s 1,077,212,240
11. Deduct total NONAAMITIEA @MOUNES.........c..cvuiericriecireireri et b e | £8eEE e E ettt | £hnerseesent s E e ent bbbt
12. Statement value at end of current period (Ling 10 MiNUS LINE 11)....vcviveieicieiriiiecseieseseeissiesssessssisssensensnns | evsssessnssnsensessnssnsessessessnensers DO 132,150 | eovieiviiieiiceseeieciessseinians 1,077,212,240
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Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL 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
Acquired by Purchase
One Nationwide Plaza, Home Office 1 COUMDUS......oecs OH.. [OT/01/1976.... | coveeeeeerieieie et | tesessesnes e s bbb enanns | eneseesens ettt | ererens et 1,044,534 | ..o 1,253,013
Plaza 2, 280 N. High St, Office........ccovrnrernriscrieieisereensen COlUMDBUS. ..o OH.. [O1/01/199B.... | oottt sttt a et s st es s aeb s sseses st ssebasansstasnsesesessnsssannse | evessssesissesesassssssasissesesassssesannsetes | stetessssesssssesesessssesannsesesessnsasaninne | sresesesesssesesssesasansneesesenne 75,405 | oo 84,150
Plaza 3, 245 N. High St, Office.........cccovvrermrenreneireieniireienns Columbus . [01/01/1989.... 913,809 1,137,527
100 Green Meadows Dr, Hotel & Conference Ctr. Lewis Center. . [01/01/1960.... (37,852)
281 East Powell Rd, Data Center North Lewis Center.... . | 06/30/1986.... 31,507
1100 Locust St, Office Des Moines.. . | 04/30/2001.... ..2,110,479
1200 Locust St, Office Des Moines.. . [12/30/2001....
1200 Mulberry St, Garage... Des Moines ... | 06/01/2007....
9903 NAtiONWIE DI, OffICE.........eeoveeeeeereeeeeeeeeseeese et ess s San Antonio TX... | 02/24/12011....
1300 Walnut St., OffiCe. ... DES MOINES.......coovvreireieirieieieieiesieians IA.... [03/18/2011....
285 N. Front St, Garage........... Columbus.........covreererercceiecceerce OH.. [ 01/01/1980.... | cvveeeeeereceeeieeteeece ettt ettt n et es s aesesesaeeesensesesesassssessnsesesassssesensnse | eressssesssesesesssesessssesesasnssesessnseres | creresessesessssesesssssesassssesesesnsasansnse | eresissesesssesesissesasassssesesnan 55,214
0199999. Totals 0 0 ... 11,291,978
0399999. Totals. 0 0. 11,291,978
Showing aII Real Estate DISPOSED Dunng 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.JA.C.V. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
Property Disposed
Dansons Gainey, LLC, a Delaware limited
8877 N. Gainey Center Dr, Office............. Scottsdale.......cccoviviririnin. AZ..|08/06/2021] liability company | ... 42,139,656 | ..o | crriens 11,597,966 (589,694) 11,303,119 |....37,318,858 ....26,015,739 |...26,015,739 | ...... 5,120,506 | ..... 3,504,315
0199999, TOHAIS. ...ttt eess s ers stk 4Rt | e 42,139,656 11,597,966 (589,694) | . .11,303,119 |....37,318,858 .0 ]....26,015,739 |....26,015,739 | ...... 5,120,506 | ..... 3,504,315
0399999. Totals 2,139,656 1,597,966 (589,694) .11,303,119 |....37,318,858 .0 |...26,015,739 |....26,015,739 | ...... 5,120,506 | ..... 3,504,315
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Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1103253 DALLAS..... 07/01/2021.... 20,000,000 [ cooovvurerrereernineeseeseesens st | eeeseeins 28,785,057
00-1103295 MILWAUKEE 07/27/2021.... 13,000,000 | ..ovooerniiaireiieieseseseeieise it | erieniiens 17,769,000
00-1103305 KAYSVILLE 09/03/2021.... | .. 4,800,000 | ovoovereeirririierienteniii et | e 6,410,000
00-1103316 RENO 08/13/2021.... | .. 25,000,000 [ coouvvererrereerenieiseeieeeeess et | eeesenins 43,628,030
00-1103321 PHOENIX......oovtiirririsiinieiseeessssiessssssssssesssssenes 08/04/2021.... | .. 18,500,000 29,393,000
00-1103323 ONTARIO. . 109/15/2021.... 7,750,000 12,678,000
00-1103331 NORTH RICHLAND HILLS 08/10/2021.... | .. 21,625,000 30,214,826
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All Other.........coviiiiec e XXX 110,675,000 ..168,877,913
0899999. Total - Mortgages in Good Standing... XXX 110,675,000 ..168,877,913
3399999. Total MOMGAGES. ........cvvverereirreireiseieesise i ssenes XXX 110,675,000 ..168,877,913
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
00-1102157....covverrcririrines DENVER......cconriimrmerrerrerinernnnrnsrrereneseessssssnsessenenee | COhnnninirins | cevviens 09/18/2014....109/29/2021.... | ...vvovvernve. 14,500,000 | .voovvvemrerrireerenins [ | ceriererseesssssenienens | e 0 | e | s 14,500,000 | ......... 14,500,000 | ...cooverneecrinrrienes [ s 0
00-1102207.. o [ CINCINNAT L cccooricerierineeeniseesenssssnssnsenssseseneenss | OHevciiciiees | e, 01/05/2015.... | 08/05/2021.... 5,485,560 0 5,387,616 .5,387,616 0
00-1102424.. ..|AUSTIN .| 08/31/2015.... | 09/13/2021.... 19,965,000 0 9,965,000 9,965,000 0
00-1102579.. o [PHOENIX...c.ooiiiceirieierierineeeniseisensessnsnsensssessensssnses | A seciseiinsnens | coveeens 07/19/2016.... | 07/26/2021.... | .. ...11,912,328 0 11,775,183 | .........11,775,183 0
00-1102807.. ..|BRENTWOOD ] TN e 10/12/2018.... | 08/18/2021.... | .. ....19,550,000 0 19,359,832 ...19,359,832 0
00-1102850.. .| FREMONT CA .102/09/2018.... | 07/27/2021.... 15,000,000 0 ..15,000,000 5,000,000 0
00-1102895.. [ SUNNYVALE......oocitiiiisieiini s [oF NN P 07/16/2018.... | 07/01/2021.... | .. ....25,000,001 0 25,000,001 | .........25,000,001 0
0199999. Total - Mortgages Closed by REPAYMEN. ... arssssessessssesansessanes 111,412,889 0 (V] RN 0 0 0 0 . 110,987,632 | ....... 110,987,632 | oo 0
Mortgages With Partial Repayments
00-1000714.......ccorirrrirrinnns CLOSTER ......cooiiiieiieise st N [ v 11/08/2001.... [ oo | e 236,085 | ..vvvrerrirnrineieies [ i | e | s 0 ..59,579 0
00-1001038.. CITHACA.cererncesrseinesiesnenenissssesessnenee. | NY v | e, 10/01/2002.... 6,762,254 0 ..86,318 0
00-1101810.. . | HIGHLAND PARK B 1SS IV 10/12/2018... [ oo | e 802,741 0 [ e | crreeennnes 172,236 0
00-1101820.......covrvrrririrines CINCINNATL ccveeriricriirisrineinninenieniseessesesnsnennennene. | OHeiviniiins | e 10/12/2018.... 3,597,494 | ..o [ | e | e 0 ..37,844 0
00-1101824.. + | BURLINGTON.....coovvrrvrcririrernerirnernennensseessensssssnnnennee | KY v | e 08/06/2012.... 1,325,558 (V1 RTINS IR 187,544 0
00-1101854.. | PORTAGE........oovnineineineinsinssinennsniseesnssssssssenssesenes | INevisiiiniiins [ 10/12/2018.... 3,006,690 0 ..50,075 0
00-1101907.....oovvrerrrirerines COLUMBUS.......ooonirrriernerierrnenieniseessesissssensensnseennens | OHeviviiniiins | s 10/12/2018... | oo | e 10,889,219 0 17,311 0
00-1101916..  [NEW YORK.....coooririreernrinernerineeerneenenisssissnsennsnennenenns | NY i | e, 10/12/2018.... 3,819,196 0 ..18,357 ..18,357 0
00-1101939.. | KIRKLAND.....ccooovriiienisrineieninseienissessenisssssenseneseess | WA [ 10/12/2018.... 4,115,706 0 .32,546 | ... ..32,546 0
00-1101969........cvvvevrririrnnes JACKSONVILLE........coomeimeinerienieeiesiseesesissssensesessenns FLoiiiieiines [ 09/12/2013.... 3,360,243 | ..o [ e | e | s (V1 IR PR 161,705 | .ovvverenne 161,705 | oooeeeeeeeeenienins [ e 0
00-1102024.. W {LASVEGAS. ...t NV [ 10/11/2013.... 1,018,610 0 ..27,666 0
00-1102034.. .| SAUK RAPIDS.............. MN.oivvies [ 10/12/2018.... 5,250,191 (V1 RPN PR 149,918 0
00-1102042........coovrvrrrirrinnes COLUMBUS......otitirieiieeieeise e (0] ISV R 10/12/2018.... 5,015,950 | cvvuvvreririeineienins | eeereninesieniseinenes | e | e 0 31,173 0
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SCHEDULE B - PART 3

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

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

Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
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 Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal

00-1102058.... ... [MANCHESTER 10/12/2018.... 3,373,409 (V[ O 159,773 0
00-1102076.... woe [MISSION VIEJO......ooiiiiiiiriciissiccscisssisiesies TM92013... [ i | i 12,895,896 0 ..64,512 0
00-1102131.... ve [HOUSTON.....ovvvirirrirriiniis 10/12/2018.... 7,631,568 0 0
00-1102163 ... |STERLING .| 06/04/2014.... | .... 22,905,736 0 0
00-1102241.... ... |NORTH BETHESDA 10/12/2018.... 8,399,114 0 0
00-1102262.... ... |DALLAS........ccocovvvnne 06/30/2021.... 0 0
00-1102320.... ... |FOXPOINT 10/12/2018.... 6,713,804 0 0
00-1102398.... ... |RENTON 08/06/2015.... 2,327,526 (V1 RTINS PPN 115,331 0
00-1102417 ... | NATICK .1 09/30/2015.... 3,301,814 0 ..84,102 0
00-1102456.... ... |ALLENTOWN e 01/14/2016.... 7,938,181 0 ..54,335 0
00-1102463.... o [MIRALOMA. ... 10/12/2018.... 1,568,060 0 ..13,538 0
00-1102464.... ... |RANCHO CUCAMONGA CA.oovvcvis [ v 10/12/2018.... 3,029,562 0 ..26,323 0
00-1102466.... coe [WILMINGTON.......ovvvnrinrinrirerrerinninsiinniienenisseensennes | NCuivviviins | v, 10/12/2018.... 7,066,453 0 ..40,266 0
00-1102470 ... |COLUMBUS .[10/12/2018.... 6,596,385 0 .40,183 0
00-1102486.... o [ CHELSEA.....oooicrinicciersisnicnsisciesssiensessnnns | M | s 12/10/2015.... 6,126,846 0 .77,998 0
00-1102550.... woe [FAIRBORN......ooovvvrinninninniniinnisnsnsssisnisisssnsnennnss | OHuceciiciicns | e, 10/12/2018.... 8,803,818 0 0
00-1102588.... ... | CARLE PLACE.. NY s [ 10/12/2018.... 3,384,586 0 0
00-1102591.... oo [LEXINGTON.....ccocovvrrirenns 15[ O I 10/12/2018.... 7,144,860 0 0
00-1102666.... .|NEW YORK NY . e 10/12/2018.... 4,593,367 0 .22,078 0
00-1102694 CHARLESTON... SCvircniis [ 10/12/2018.... 3,682,564 | ... | e [ | s 0 ..37,095 0
00-1102717.... ... |WASHINGTON | DCies [ 01/28/2021.... 0 .82,914 0
00-1102752.... oo [HOUSTON.....oovvviriririiniis L. S B 06/30/2021.... | coveeiererirriiines | vt [ s | e (10,473) (10,473) | oo | e 300,790 0
00-1102757.... ... |BALTIMORE.. MD...ovvvies [ s 08/08/2017.... | oo | e 10,164,165 35,553 35,553 ..53,451 0
00-1102788.... .| STANTON CA.ovvvcvvs [ i 10/11/2017.... 1,894,808 0 9,383 0
00-1102798 WALTHAM......ovvvvrririnns MA i [ 3072017 . [ oo | v 15,000,000 | .vouvieaiereriinieienins [ | v | e 0 .71,186 0
00-1102803.... vt [NASHVILLE. ... L1\ ST Do 112712017.... | ... 12,916,491 0 .97,576 0
00-1102809.... «.. |CHICAGO......coviiiiniicciecie /SOOI IO 11/01/2017.... | ... 18,950,911 0 ..91,488 0
00-1102816.... e [WALNUT s | CAuiieciiees | e 10/12/2018.... 8,048,784 0 ..40,883 0
00-1102817.... oo [TORRANCE........cccoovvinrinriiniinniiniiscisnisnississsissnsnienns | CAuciiiciiiens | o, 10/12/2018.... | oo | i 17,000,000 0 81,778 0
00-1102821.... ... | CHICAGO.. /XSOOSO DO 11116/2017.... | ... 14,118,935 0 0
00-1102834 ... |ATLANTA........... GA .1 06/22/2018.... .30,000,000 0 0
00-1102865.... wo | BIRMINGHAM. ..ot AL | e 06/29/2018.... | .... 10,300,000 0 0
00-1102884.... ... |[FARMERS BRANCH.........cccooovvvunce L%, G 07/31/2018.... 3,980,134 0 .25,578 0
00-1102889.... ... [LEWISVILLE................. L. S B 10/1172018.... [ oo | i 20,228,292 0 ..99,146 0
00-1102894.... 1t [IMOORESVILLE........coovirriieriieriisesissessseessssesssssenns NC..ovvvviees [ 07/06/2018.... 4,728,501 0 ..31,435 0
00-1102896 ... |CHANDLER..... AZ .| 05/18/2018.... .14,300,000 0 .58,710 0
00-1102901.... +. [MECHANICSBURG.........cevviiiiiirriiriisiiniiesiesiisiiniiis PA oo [ 12117/2018.... | ... 14,777,023 0 ..63,812 0
00-1102906.... ... | CANOGA PARK CA.oovvvvis [ 10/17/2018.... 6,764,612 0 ..30,501 0
00-1102910.... ... |ALBUQUERQUE.............. NM.ciciies [ 09/28/2018.... | covooverririicnns [ e 10,443,646 0 ..69,066 0
00-1102935.... ... INEW YORK NY.ois [ 02/28/2019.... [ .o | s 13,691,262 0 0
00-1102959 .. | WASHINGTON .|DC .103/28/2019.... 4,297,685 0 0
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Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

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

00-1103032.. .. |CARLE PLACE.........cccooooimmriiirriians NY s [ 12/05/2019.... 3,758,625 0 ....101,020 ....101,020 0
00-1103051.. [ WARRENVILLE........oooiiiiiniiiiiissssisesssisiins IL .| 11/14/2019.... 5,584,355 0 LA07,771 107,771 0
00-1103057.......covrivrrinrines SCOTTSDALE.......coiiiienieirsieies e AL S.. [12/1312019.... | oo [ e, 10,000,000 0 54,620 | ..oovverins 54,620 | ..oovviriiririirienns | e 0
00-1103160.. .. | WEST SACRAMENTO........ooiririniiriecnisissiisines (07 VSRR IR 05/27/2020.... 9,903,228 0 ..49,845 0
00-1103164.. .. | MENOMONEE FALLS.... Wi | e 04/30/2020.... 8,633,253 (U RTINS PN 161,552 | ... 0
00-1103176........covrvvrririenes NORWOOD............... OH..oovvrvivee [ 07/01/2020.... | ccvooeverrireinns [ e 10,000,000 | ..coooieariemrinrirenins [ | e | (VO 598,802 | .....ccoovue 598,802 | ...ovvireiiiriniinns | e 0
00-1103177.. [ CINCINNAT Lo OH..oovvvvivee [ 07/01/2020.... 5,000,000 (U O RONN PO 299,401 299,401 0
00-1103259.. .. | SAUK RAPIDS.............. MN.oiieiins [ 06/03/2021.... 0 ..81,651 ..81,651 0
00-1103261........covvivriirienes HUNTINGTON BEACH.. (07 VPR R 05/18/2021.... | coveeiereriirirines | omiieriisiisnsissisiissienes [ e | cessesssinsssinsses | s | s 0 ..54,934 0
00-1103264.. NC..ooveviees [ 05/20/2021.... 0 ....126,168 0
1 R IO 12/2212016... | ..oovvcvcceniiini | v 15,278,459 0 e 162,866 | ..............762,866 0
........................... 476,436,655 | ... | i (10473) | o0 35,553 25,080 0].....16,890,449 | .......16,890,449 | .........cc..e.c......0 0

Mortgages Transferred
00-1102686..........c000eriverienes CHICAGO.......ccoosvinrinniiniiininieas IL | ......... | 12/22/2016.... | 08/31/2021.... | .cooovvvvnnienas 15,278,459 [ 4,027,083 |...ccoooviinriininiians [CROZZRV:K) ] [ [N 10,449,973 | ......... 10,449,973 | .o | 0
0499999. Total - Mortgages TranSfermed..........couiuuiiiiiiieiiiisi i sosssssisssissssesssssieas ...15,278,459 0 (V] [ 4,027,083 0 (4,027,083) 0 [ e 10,449,973 | ......... 10,449,973 | ..o 0 0 0
0599999. Total MOMGAGES. ........ovvuiveiciiriiniiieriisis sttt sossnsssssss s snasneeas 603,128,003 | .......ccoconrinninnnd (U] (10,473)| ........... 4,027,083 35,553 (4,002,003) 0. 138,328,054 | ...... 138,328,054 | ...oocovvivniinninns 0 0 0
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation,
NAIC
Desig-
nation and
SVO
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
Ares Capital Europe V. Wilmington.... ...| DE.... | Ares Management.... 06/09/2021.... | ccvooevernnen 2 | 4,593,217 ..39,567,894
Ares Private Credit SOIUtIONS, L.P........ccccvieiieeeeceee e Wilmington.... ..|DE.... | Ares Management.... 06/23/2017.... 2 1,121,880 ..19,032,095
GSO Capital Opportunities Fund Il WIlMINGtoN.......ccevvriieerieisics DE.... | Blackstone Credit...........ccovvveneieieiniirerninsienininns 06/03/2016.... 2 | s | e 165,242 | oo | v 9,315,835
GSO European Senior Debt Fund LP....... e Wilmington..........coevevvneenineennees DE.... | Blackstone Credit 11/25/2014.... 2 11,441,913 ..17,045,521
HPS Specialty Loan Fund V, L.P.......cccoovieiirirene New York NY....|HPS Investment Partners. 01/25/2021.... | ool Y2 I 6,768,598 ..11,520,000
HPS Specialty Loan FUNd V-L, L.P.......ccovvrienreinrsrnneeseeesisninns New York NY.... |HPS Investment Partners...........ccccovvvevrrnvenens 01/25/2021.... | covoevenene 2 | 1,001,308 | oo | e | s 13,500,000
ICG SDP FUNG 4B.......coouiireiiceieie et Grand Duchy. . |LUX.. | Intermediate Capital Group............c.c....... 03/31/2020.... 2,974,576 | ooooeveriericirerissienes | e 44,628,960
Kayne Senior Credit || Offshore Fund, L.P Wilmington.... o[ K@YNE ANEISON. ...t esssienes | eerersesinen 06/23/12014.... | ovvveveeice2 | e | e 114,024 . 3,853,044
NW Private Debt, LLC Los Angeles [ KAYNE ANGEISON.....c..eoieiie ettt essensesnnns | seseeseeseenees 01/01/2016.... TAAT | e | e 5,141,539
Oaktree Opportunities Fund XI, L.P Grand Cayman . | Oaktree Capital Management 01/15/2021.... | .... ....4,000,000 . 32,000,000
Prudential Capital Partners Il..........cc.couovveneninrernninsieninns Chicago IL...... Prudential Private Capital..........cc.coovieierneireieiinrinninninns 10/15/2008.... A.555 | oo | e 1,378,267
Vista Credit Opportunities Fund II, L.P......... . | Wilmington.... . . | Vista Equity Partners ... | 05/10/2017.... 22,510 2,051,349
Vista Credit Opportunities Fund II-B, L.P........ .. | San Francisco... .. | CA.... | Vista Equity Partners . | 06/01/2016.... 41,322 3,465,694
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.......... ...16,363,123 | .o 15,960,193 202,500,198
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Actis Global 4, L.P.... . London... GBR. | Actis 12/15/2011.... 3 2,319,301
Advent International GPE IX, L.P............. Grand Cayman...........ccoceverereereenees CYM. | Advent International.............cccveucueieiiieiiiecieeeee et senennaes | eeaesesenanaens 10/21/2019.... 3 9,386,746
Altaris Health Partners V, L.P. New York NY.... | Altaris Capital Partners, LLC........c.cccovevrvrrvervrrnnnnns 04/22/2021..... | cvvoeverennn 3| 2,579,683 ....9,092,924
Ampersand 2018 Limited Partnership...... Boston.. ... |MA... | Ampersand Capital 10/30/2018.... 3
Ampersand 2020, L.P Boston... . |MA... | Ampersand Capital 11/12/2020.... 3 .
Ares Corporate Opportunities FUNd V, L.P........coviirrnscesescseeecseiseneene L0S ANgeles.......cvverrerreeirirennes CA.... [Ares Management............ccoeueurereereerenerneseeernsineneeeeneens 06/22/2017.... K T SRR [STRRR 1,876,195 4,016,755
BIF IV Renewable Sidecar-B, LP. Toronto CAN. [ Brookfield Asset Management..............ccoeururueirerrinreecieinrensesseeesseesieseessesssssseeseeees 03/20/2020.... 3 87,331 | oo | v 3,432,035
BioMotiv, LLC......vvvvviririreiiriiines Cleveland OH... | BioMotiv, LLC.......... 07/12/2013.... T | e | e 509,780 | ..ccvverenne 2,167,941
Blackstone Infrastructure Parners............oc.ovceeiieenemeiseeesesesssceeseesseenens NEW YOrK.....coovererrrererirerneieins NY.... | Blackstone Infrastructure..........ccccccovvvnnenee 03/14/2019.... 3 . 2,063,008 . 8,295,755
Brookfield Infrastructure Fund IV.........c.cccooovevevecicricccccne, Toronto CAN. | Brookfield Asset Management............c..cuvieureiiiieiieisessiess s 11/05/2019.... B | e | e 140,541 | oo | s 7,386,976
Carlyle Asia Partners V..........cccoceeene. Washington...........cooeeeeereenereerennes DC.... [ The Carlyle Group........ccoeueerierereeriereineeeseereeeeseeenees 12/26/2018.... 3 | s | e 600,362 | ..o | e 13,390,431
Carlyle Europe Partners IlI, L.P New York NY.... | The Carlyle Group 02/05/2007.... 3 86,155 . 225,541
Catalyst Fund Limited Partnership V..........cocevirmennnnenessssessssssssnss Toronto CAN. | Catalyst Capital Group, Inc.. 08/12/2015.... 3 30,329 | oo | e 11,998,850
Catterton Partners VII, L.P..........ocvisceeeseie e seenes GreenWich.........coovevveierernriinins CT.... [ Catterton Parners.........ccouieriiiiiiieisesciesiss e nes 09/03/2013.... 3 | s | e 101,696 | oo [ e 3,783,726
Clearlake Capital Partners V. . | Santa Monica .. | CA.... | Clearlake Capital.. 12/05/2017.... 3 69,100 3,986,372
Clearlake Capital Partners VI, L.P . | Santa Monica.... . | CA.... | Clearlake Capital.. 05/22/2020.... K T [OOSR ISP 3,223,163 5,452,579
Dyal Capital Partners IIl, L.P... New York NY ... [ DYAl CAPIAL......coeirceieiieiciie ettt nnen 09/30/2016.... 3 [ e | e 338,294 | s | s 18,579,780
Dyal Capital Partners IV. New York NY ..o [ DYaI CAPIAL ..ot 06/11/2018.... 3 | e | e 1,236,614 | | e 23,049,299
EnCap Energy Capital Fund VI Dallas TX.... |EnCap INVEStMENLS.........covuevreeiirieieseieeeresee e 09/28/2007.... 3
EnCap Energy Capital FUNA X1, L.P......oviiiiiiciiiciesscssie e HOUSEON. ... TX.... | ENCap INVESIMENES. ......ccovvviiiiriciieieineeesseieninines 07/17/2017.... 3 5,355,935
EnCap Energy Transition Co-Investment Fund I-A, L.P... New York NY.... [ENCap INVESIMENLS.......c.ccorrerreireieieienieeeeeseeeeeeenae 04/21/2021..... | coverevrrnens KT [P 152,934 | .o | s 3,727,499
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Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
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EnCap Energy Transition FUNd [-A,; LP........cooiiiiieeeceee e HOUStON. ... TX.... |EnCap InVeStMeNts...........coeururrieirerrerceesceee s 04/21/2021.... | oo K T [P 514,032 | oo [ e | et 10,609,783 | .......... 1.600
EnCap Flatrock Midstream Fund Il Houston TX.... |EnCap Flatrock Midstream............c.ccccevicnrrrerirenirnnnens 04/30/2014.... 3 36,456 | ..o | 643,365 | .......... 0.390
Energy Spectrum Partners VIILP.........ccocorrennnereeeeees Dallas TX.... | Energy Spectrum Capital...........ovvieeuriruriieieeirereeieiseescsseeeseisseseessesssessesessssessees | eeessesseeneens 11/03/2014.... 3 | s | s 148,826 1,262,387 2.450
Energy Spectrum VI LP................ Dallas. TX.... | Energy Spectrum Capital..........ccvueiereiiiieeriieinsiiessiesssisesessssssssssessesssssensenss | sovnssnssnenes 04/08/2019.... 3 | e | e 233,905 [ ..o | e 7,980,106
Energy Trust Partners IV LP..........ccovrreeneneeneseeescseeeeine Dallas TX.... | Energy Trust Partners 08/30/2013.... 3 5,527 1,713,483
EQT Infrastructure V... Stockholm SWE. | EQT Partners..........cccooeeueveicuereeeceeieseeieeeseeesesesenas 08/13/2021.... | o KT IO 4,958,758 | ..o | et | creeaererenieins 20,016,072
FP Solar Finance LP.............. New York NY.... | FUNAAMENEAl AQVISOTS.........cvouiieiiiiierieisisiieiessesi s ssssssessensssessssennnes | oeveseressenns 07/30/2020.... | ccvovercrercned | o | cererirnrneenene8 181,800 | ot | = s
Fundamental Partners I, L.P..........cccoveieeioiceecceeeene Wilmington..........ccoceeerrrneseennne DE.... | Fundamental AQVISOTS...........cccuevieiueiieeieieieccieiseee et es s s s senssenens | evaesesesasaens 05/18/2017.... ....1,745,551
Global Infrastructure Partners IV, L.P. New York NY.... | Global Infrastructure Partners..............cccoerevrene 10/23/2019.... 14,116,276
GTCR Fund XII New York NY....|GTCR.... 05/04/2018.... 5,091,475
GTCR Fund XIlL.... New York NY....|GTCR.... 09/07/2021.... |. ..20,818,560
Harlem Capital Partners Venture Fund II, LP..........c.ccccovvvnnenn. New York NY.... |Harlem Capital..... 07/01/2021.... | ... 4,500,000
ICG Europe Fund VI (No.1) Limited Partnership. .| StHElEr. .o JEY.. | Intermediate Capital Group.. 06/26/2015.... ....7,251,388
ICG Europe Fund VII, L.P St Helier. JEY.. | Intermediate Capital Group.. 08/24/2018.... ....9,053,739
ICG Europe Fund VIIl SCSp StHeler. ..o [ e Intermediate Capital Group.. 09/2412021..... | cvereveennn Y2 [P 2,257,133 25,600,396
ICG Europe Mid-Market Fund Grand Duchy. . | Intermediate Capital Group 04/09/2020..... 2,298,073 ..16,005,936
Ironwood Power Services LLC Wilmington . | Cyprium Investment Partners LLC. 08/26/2021.... | .... ....3,277,592 .
KH Aggregator LP . | Wilmington.... . | Whitehorse Liquidity 11/25/2020.... 16,802 |....
L Catterton Growth Partners I, L.P. . | Greenwich. . | Catterton Partners 02/25/2018.... | .cocvrcereenn3 | e | e 155,518 ....1,030,159
L Catterton IX Offshore, L.P. Greenwich. . | Catterton Partners 05/22/2020.... . 3,050,534 ..19,549,573
L Catterton VIIL............... Greenwich. .. | Catterton Partners 06/13/2017 ... | ovvereieed | e | e 784,008 ..10,544,810
MBK Partners Fund IV.. ... | CYM. | MBK Partners... 03/09/2017.... 13,459 . 1,534,372
MBK Partners Fund V... . | CYM. | MBK Partners... 03/23/2021.... | covverreen3 | s 184,894 | ...ooooiereeieeieeisein | cerveniesi e ssiesnienes | e 21,636,713
Mercato Partners Growth [, L.P...........cccccririeiieeieieiccieee e .| Mercato Partners..........coceiieerieenieeseee e 03/12/2015.... 1,200,000
Mercato Partners Traverse IV QP, L.P........ccocviinicreeescesseseesiennes . | Mercato Partners.. 04/16/2021.... | ... ....2,477,080 20,000,000
Mercato Traverse Prime Core Co-Invest, LLC.... . . | Mercato Partners.. 07/19/2021.... |.... ....1,677,632 e
Navis Asia Fund VII, L.P...... Grand Cayman...........coeereevereeennnes CYM. [NAVIS ..o eeenes 01/2912014..... | o3 | e | e 393,720 | oo | s 1,681,000
Navis Asia Fund VIII, L.P... Grand Cayman..........cc.oeeeeeenren CYM. | Navi 05/08/2019.... 1,040,000 ..19,060,000
Northleaf Infrastructure Capital Partners (US) IIl LP .| Toronto CAN. | Northleaf Infrastructure Capital ParNers..........coouviviriieiniieiniissssiesisssnseesiesenes 07/28/2021.... | ovooevrene 3| 7,955,173 . 17,272,697
One Rock Capital Partners II, L.P New York NY.... | One Rock Capital Partners 10/30/2017.... 3 5,941,478
ORCP IlI Triton Co-Investors, L.P.... New York NY.... | One Rock Capital Partners. 03/29/2021.... 3 4621 | oo | e
Peppertree Capital Fund VIII QP, LP. Chagrin Falls.........cccoovvrivieninnne. OH... [ Peppertree Capital Management.............couvueueeinireniiiseeeseiseseeeeseesseee s 01/27/2020.... K T [OOSR ISP 2,132,000 e ..10,088,000
PPC L.ttt (D617 DE.... | Pritzker Private Capital...........c.c......... 09/21/2021.... | covoevernens 3| e 10,270,380 | ..vovvevreeernernnereneeesensenes | erreeseeissessensesssseessssnns | eeeeersesinees 14,861,783
Providence Equity Partners VIII L.P Providence, RI..... Providence Equity Partners.. 07/17/2019.... 3 [ e [ e 2,003,685 | i | e 7,774,360
Rev1 Fund II, LLC......covvvevrrrirnne Columbus .| OH... | Rev1 Ventures 07/1512021.... | covovvernen L [P 195,000 . 2,805,000
RiverGlade Capital, L.P Chicago IL...... RIVEIGIade Capital..........c.evuivcereiiiieiieseieisesssss s esessssesenes | eoersssinnenes 07/31/2019.... 3 | e | e 417,928 | oo | e 4,635,565
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Riverside Strategic Capital Fund I, L.P.......ccooorirniiiane New York | RIVEISIAE. ... 05/23/2017.... 2 | e | e 401,304 | .o . 3,839,726 5.050
Silver Lake Partners VI, L.P Wilmington..........coocvevinenininnne veee [ SIVEI LAKE. ..o 01/06/2021.... | .oovvverennn KT IR 3,370,229 ..13,086,223
Siris Partners IV, L.P.......c..vcrieeeeeerisssesiesesseeens New York o | SIS CAPIAL..vvevvvererei sttt | e 03/15/2019.... 3 . 2,000,289 | .... .10,213,724
SLSPV-3, L.P..coiieieiscnne New York o | SHVET LAKE......ooveiee i 12/17/2020.... 3 1,796 | oo e
Sorenson Capital Partners [, L.P..........cooirresceeeseeeeseess s Wilmington.... . | Sorenson Partners, LLC. 05/31/2014.... 3 . 2,513,428 3,037,359
SVB Capital Partners IV, L.P Silicon Valley | SVB Capital.......couevuienriieieiieriseise e 12/06/2017.... 1 [ s | e 543,650 |.... . . 1,020,900
SVB Capital Partners V, LP........cccovvunee. Silicon Valley [ SVB Capital......c.ovvurirerrieieieieiseeeisssseeesnees 03/25/2021.... | ovoevrrenee I [ 2,055,000 | ..oovvrereireririrneieieninnies | e . 7,200,000
Tamarind Hill Fund II, LLC. Ann Arbor.. Tamarind Hill Management . 01/08/2021.... | covverenee I [P 100,000 2,275,000
Tamarind Hill FUNG, LLC........coiiieeieeceeeece ettt Ann Arbor.. Tamarind Hill Management . 06/29/2018.... 1 ...300,000
TPG ASIA VI, LLPece s Grand Cayman. .| TPG Capital Asia . | 04/07/2014.... 3 2,913,057
TPG Healthcare Partners, L.P.. Fort Worth. . | TPG Capital 10/01/2019.... 3 ..13,849,086
TPG Parners VI, LuP......cociiiiieisiesiesesseissise s ssesseseseees Fort Worth. .| TPG Capital . |05/27/2015.... 3 ...100,226 ....8,145,701
TPG Partners VIII, LP............. Fort Worth .| TPG Capital 10/01/2019.... KN ORI IR 3,350,702 | eveoevrrrrrerirceneninerienes | s 11,457,223
Veritas Capital Fund VI, L.P . ... | Wilmington.... . | Veritas Capital 06/15/2017.... 3 4,506 . 3,223,968
Veritas Capital FUNd VIl..........oooirimereee s New York . | Veritas Capital 04/15/2020.... 3 1 0 S RS 12,439,371
Veritas Capital Vantage Fund, L.P......... Wilmington, . | Veritas Capital 07/01/2021.... KT I 235,805 | ..ooieeieiieieeeeeeineiae ..21,764,195
Vista Equity Endeavor Fund I, L.P Grand Cayman. CYM. | Vista Equity Partners 06/01/2017.... 3 ...810,289 2,710,173
Vista Equity Endeavor Fund II, L.P Grand Cayman . | CYM. | Vista Equity Partner: ... [09/19/2019.... 3 IR 233,122 ....7,189,265
Vista Equity Partners Fund VI, L.P Dover. . | Vista Equity Partners . 102/29/2016.... 3 | e | e 209,343 4,489,542
Vista Equity Partners Fund VII, L.P. Austin... . | Vista Equity Partners 01/24/2019.... 3 . 2,513,330 6,271,199
Vista Foundation Fund IV, L.P Dover . | Vista Equity Partners. . 107/24/2020.... 3| s | e 1,461,946 8,552,610
Whitehorse Liquidity Partners 11 LP...........ccoiirienrnescneeeseeeiscesesenseenas Wilmington.... . | Whitehorse Liquidity 10/30/2019.... 3 . 1,624,843
Whitehorse Liquidity Partners |V LP Wilmington.... . | Whitehorse Liquidity . 11/25/2020.... 3 ettt eessennes | e 4,126,827
Yukon Capital Partners II, L.P....... Minneapoli .| YUKON Partners........cccoiveiiieciiieie e 11/05/2013.... 2 | e | e 621,394 | ..o | e 2,372,585
Yukon Capital Partners Ill, L.P...... Minneapoli . | Yukon Partners. 07/18/2017.... 2 69,788 . 6,013,335
Yukon Capital Partners, L.P Minneapoli . | Yukon Partners. . 06/15/2011.... 2 26,646 | ... | s 7,567,487
ZMC Tl LPei s New York ZMC s 01/03/2020.... 3 | s | 102,124 | oo | s 13,657,055
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated ettt et et et eetetet et et ettt ettt et st et et et et et en et et en et et et er et et anaraeen 44347186 | ................ 63,615,030 | .oovreereecee 0| i 642,195,968
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Nationwide Mutual Capital LLC...........coovuremrirerirrrereiseirceieereene Columbus .. | OH... | Nationwide Strategic Investment 07/31/2002.... | voreereereeins | e | creeneeeereeeeeensees 219,100 | v e | s 100.000
Nationwide Private Equity Fund, LLC Columbus .. | OH... | Nationwide Mutual Insurance Co.. 10/14/2004.... 3 2,297 | oo | T s | v 100.000
Nationwide Ventures, LLC....... Columbus .. | OH... [Nationwide Mutual Insurance Co.. 06/30/2007.... T [ | s 9,976,523 | ..o | T s | e 100.000
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated e etetieteietine  eeeteeieresetessesiesoesesiersesesissesiesietastessesetintantenetntaneas (L] 10,197,920 | oo {0 0 ... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Almanac Realty Securities VIII, L.P........... DOVET ..o DE.... | Aimanac Realty Investors. 1212112018 | oo | v | e 286,643 | ..o | e 13,743,315 | .o 1.140
Ares US Real Estate Opportunity Fund Ill, L.P WIIMINGtoN.......cvvervcrcsecs DE.... | Ares Management...........covuuveremerersneerersenieesensnsnes 04/15/2021.... | cevoevvrreires | v 400,637 | oo | e | e 5,996,815 | .......... 0.540




€'¢030

Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL 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 City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Bell Institutional Fund VII, LLC Dover. .| BEll Partners..........ooceeeeeenereseineeienns 10/3072019.... [ corevereereeis [ e | e 199,241 | oo | e 7,774,000 | ........... 1.260
Crow Holdings Realty Partners VIII, L.P Dover .| Crow Holdings Capital Partners... 09/24/2018.... 95,763 | ..o [ e 1,258,719 | ... 1.000
Crow Holdings Retail Fund, L.P.........cccoornerinnrrneeieieen Dover. . | Crow Holdings Capital Partners... 04/01/2015.... 49,924 1,320,767 5.080
Dermody Properties Industrial Fund 11, LP.........ccocoviiiiiinnceseeeencins DOVET ... . | DErMOdy Properties. .........ovueviiriieiieiersieissiesessssesesesineens 06/10/2021.... | cevveeeeeeeres | e 5,900,494 | ..o | e | e 34,178,801 | ........... 4.000
DivcoWest Fund V, LP. Dover [ DIVEO WESE, LLC....o e 06/23/2017 ... | oo | e | e 235,469 . 3,891,584
Exeter Industrial Value fund V, L.P.. Dover. . | EXELEr PIOPEMY GIOUD.........ccveirerireieeiciesisiesse sttt 10/23/2020.... 3,000,000 | ..ooovrreieiieieieeeeeeeeeees | e 16,500,000
FrontRange Co-GP Property Fund, LP.........ccccoocvvvrvnrnrirninninns Dover . | FrontRange Co-GP Property Fund............ccccoovvun 04/30/2021.... 30,655 | oo | s 9,000,000
GEM Realty FUNG VI, L.P....ooiiiiiieiecieieeeise st Wilmington .| GEM Realty Capital 04/1512018.... | cevorerererernens | cererreerneniseisserssessnessenes | cerenesseesnninns 1,200,000 [ ..oeomremreneriererseereninns | e 12,598,595
Harrison Street Real Estate Partners VI, L.P Dover. . | Harrison Street.........covevevevicceeeceiees 08/09/2017.... 46,316 896,542
Harrison Street Real Estate Partners VII, L.P Dover . | Harrison Street.. 03/12/2019.... ...574,883 1,755,393
Harrison Street Real Estate Partners VIII, L.P. Dover. . | Harrison Street.. 03/29/2021.... | .... ...4,462,063 . ..11,847,455
HEIOS INFTACO LLC......ovieiieicicieiceisissiessis s Washington .| Sol Systems LLC 12/22/2017.... 898,490 |.... ..11,457,644
HSREP VII Co-Investment, L.P....................... New York . | Harrison Street.. 05/02/2019.... ..219,718 1,568,095
HSREP VIl Co-Investment, L.P. Dover . | Harrison Street.. 08/11/2021.... |.... ..611,532 . 9,388,468
Madison Realty Capital Debt FUNA V LP.........covririeirererereee e Dover. . | Madison Realty Capital. 03/27/2020.... 9,692,744 | .... ..11,927,985
PCCP Credit X, LP Dover. .| PCCP.... 08/17/12021.... | coovvvrerireres | e 20,842,473 | ..o | e | e 18,865,548
PCCP Equity VII.......... Dover. .|PCCP.... 05/10/2016.... 233,429 3,269,850
Prime Property Fund, LLC... New York . | Morgan Stanley. 03/31/2015.... 926,585 s
Related Real Estate Fund IlI, LP. Dover. . | Related Fund Management 08/27/2020.... 440,920 | [ 6,072,885
U.S. Strategic Industrial Fund Il LP.. . | Delaware.. .| U.S. Strategic Industrial Fund Il GP LLC......... 06/10/2021.... | .... ...549,828 . 9,450,172
US Office Development Program, L.P. . | USAA Real Estate COMPEANY.........c.coevriuriieiiieiriesieissiesie e essesses 12/02/2014.... 321,770 [ oo | e 14,210,709
US Regional Logistics Program I, L.P .|USRLP GP, LLC.. 01/2712021..... | covovvveerrener | e 12,000,000 ..90,900,000
Waterton Residential Property Venture XIlI, L.P . | Waterton Residential...........ccccovcurveeicecieiceeeeceeceeeeeaes 06/02/2017.... 266,271 982,315
Waterton Residential Property Venture XIV, L.P . DOVET.....coiiieiiiesiieeeceeine DE.... | Waterton Residential.................cccoviiieiiieniicisiiesiieinas 12/10/2020.... 29,738 | .o | e 6,708,920
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffillated............coveriiseieiiiiiiiin it sns s enssennas 44,797,682 | oo 18,717,904 | oo 0 | s 305,564,577
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
NMIC REO Holdings, LLC Columbus . | OH... [ Nationwide Mutual Insurance Company 08/31/2021.... | oo | e 10,449,973 | - [ [P s | s 100.000
NW REL LLC ..ottt ColUMDUS. ... OH... | Nationwide Mutual Insurance Co. 02/08/2008.... ..24,562,852 S s | s 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. ....10,449,973 24,562,852 | ..o | 0 [ XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
CyberAcuView LLC WIlMINGtoN......cvvevvcreecs DE.... | CyberAcuView LLC........ccooveveiireinirereiseiseiins 08/12/2021.... |.... 440,000
Pretium Residential Credit Fund II, LP New York NY.... | Pretium Partners 04/20/2021.... | ... . ..10,993,073 | ... N ..33,059,496 .
Vista Foundation Fund Ill..............c.ccoevvivevirecirereiccciccee, DOVET ..o DE.... [ Vista EQUitY PArNers.........ccovoiiiiieirieinsiecieisississtsn s sessssnsenssssssnsensessnsansenss | snsessesesanes 05/12/2016.... B | e | e 158,245 | .o | e 4,422,150 | ........... 0.740
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other = UNafflBted. ..........oiiiiiiiiiiiiissisiissisiiiin ittt 11,433,073 [ 158,245 | v (U I 37,481,646 |....... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
NCS Arizona LLC.. [ Columbus .. | OH... [ Nationwide Mutual Insurance Company 0710172021 .. | | o BT o o — T 100.000
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2699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated... ettt ettt ettt et eraetee  fetseeeiessesietseiesiesesetessesiesistostetstattettetet et antensetntns [ 800,000 | .o (O {0 I 0 ... XXX.......
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Nationwide Affordable Housing Fund 36: Apollo Tax Credit Fund 62 LLC.................... ColuMBUS.....ceeeieceieeeas | OH... |Apollo Housing Capital.........ccccoce...... 03/14/2008.... 18,000 |..coovennnee. 75,764 | . 5.000
3799999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - UN@ffiltEa. ... i1 ekttt bbb 0 18,000 | ooovvvieeiiicn {0 P 75,764 | ....... XXX.......
4899999. Subtotal - Unaffiliated 116,941,064 ..98,469,372 .1,187,818,153 | ....... XXX.......
4999999. Subtotal - Affiliated . . ..11,249,973 | ... ..34,760,772 | ... 20 0 [ XXXeoone
5099999, TOMAIS. ...tttk etk E e h ekt SeLEeeEEE Rt LR LR LR E R n e Lt eLE R 128,191,037 | oo 133,230,144 | oo 0 | 1,187,818,153 |...... XXX.ovoo
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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
MCP Private Capital Fund II, L.P............. Luxembourg City. .. | LUX | Distribution... ..|05/07/2014 | 07/26/2021 | ............ 30,465 | ..o | e | s 0 . 30,465 | .......... 32,455 | ............ 1,990 | = e | s 1,990 [
Kayne Senior Credit || Offshore Fund, L.P... Wilmington.. . | DE.. | Distribution... . | 06/23/2014 | 07/06/2021 | ....... 1,411,562 | oo [ e [ e 0 I 1,411,562 | ..... 1,411,562 | - - 0
Alcentra European DLF Investor Feeder LP (fka: St. Heilier, Jersey
Clareant) (Channel Islands) JEY | Distribution... .| 11/13/2014 | 08/13/2021 | ....... 4,576,912 | coocvocines | s | s 0 I IR 4,576,912 | ..... 4,576,912 | - - 0
GSO European Senior Debt Fund LP...........cccooeveninnne Wilmington.........c.eeernen. DE.. | Distribution... .| 11/25/2014 | 09/27/2021 | .....11,852,978 | .... [PV ISR I 0 I 11,852,978 |....11,852,978 | - - 0
Oaktree Opportunities Fund X, L.P........c.cccoevrnrninnnne Grand Cayman................. CYM| Distribution............ccccevrverrieerereecreeennns 05/12/2015 {09/10/2021 | ....... 1,275,000 | .ooovevrerereieeeens [ [ e 0 | oo | e 1,275,000 | ..... 1,275,000 | - - 0
Alcentra European Direct Lending Fund Il (fka:
Clareant) Kirchberg........c..everererneens DiStribULION. ... 09/17/2015 | 08/27/2021 | ....... 1,085,974 | ..o [ e | e 0 | cereveereeirseenens | 201,085,974 | .. 1,085,974 | - - 0
NW Private Debt, LLC ... | Los Angeles . | Distribution... ..|01/01/2016 | 09/15/2021 | ....... 2,069,156 0 | ovevernrieens | 00002,069,156 | ... 2,069,156 | - - 0
Vista Credit Opportunities Fund II-B, L.P. . | San Francisco. . | Distributio .. | 06/01/2016 |08/04/2021 ...808,299 0 808,299 | - - 0
GSO Capital Opportunities Fund IlI . | Wilmington . | Distribution... .. | 06/03/2016 | 09/27/2021 | ....... 1,787,761 0 [ orrereieiens | 001,787,761 | 1,787,761 | - - 0
Guggenheim Private Debt Fund 2.0-I, LLC.. Wilmington.. . | Distribution... .. | 06/03/2016 |09/13/2021 | ....... 2,354,821 0 2,354,821 | ... 2,354,821 | - - 0
Newstone Capital Partners |1l L.P... . | Wilmington.. . | Distributiol ..|09/20/2016 | 09/17/2021 2,574,409 0 2,574,409 | ... 2,574,409 | - - 0
Vista Credit Opportunities Fund II, L.P. Wilmington.. . . | Distribution... ..105/10/2017 |08/18/2021 | ....... 1,302,591 0 [ oo [ v 1,302,591 | ..... 1,302,591 | - - 0
ICG SDP Fund 3B Grand Duchy..........cceveenne Distribution... ..|03/22/2018 | 08/23/2021 | .......... 609,294 (V1 RO IOV 609,294 609,294 | - - 0
TCW Direct Lending VII LLC . Los Angeles . | Distributiol .. | 05/14/2018 | 09/30/2021 3,276,537 0 3,276,537 | ..... 3,276,537 | - - 0
Newstone Capital Partners [V, L.P........c.ccccounerrninrinne Dallas......c.vverererrnrinrirnnins .. | Distribution... .| 06/02/2019 | 09/03/2021 | ....... 1,420,845 (V[ ORI (ST 1,420,845 | ... 1,420,845 | - - 0
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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
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated................. ....36,436,604 | ................... (V] [P {0 [ 0 0 0 01... 36,436,604 |....36,438594 | ............ 1,990 | .o ([ P 1,990 | .o 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

EnCap Energy Capital Fund VII... . | Dallas.. TX.. | Distribution .| 09/28/2007 | 08/27/2021 0 10nn938,363 | - - 0

Northstar Mezzanine Partners V L.P..........cccccceninnen. Minneapoli .. | MN. | Distribution... .| 02/12/2008 | 08/25/2021 | ...... 1,773,594 | ....cevvoviviiririnis | o [ 0 [ | 01,773,594 | L 1,773,594 | - - 0

Energy Spectrum Partners VI LP. . | Dallas ..| TX.. | Distribution... .. [02/28/2011 [08/11/2021 | ...oveseee 83,200 | oo | e | e 0 [ eerererrerene | eeeerenen63,200 | oo 63,200 | - - 0

Yukon Capital Partners, L.P. Minneapolis. .. | MN. | Distributio .. 1 06/15/2011 |07/15/2021 0 v 104,524 | - - 0

Carlyle Europe Partners IlI, L.P. . [New York.... .. |NY.. | Distribution... .| 02/05/2007 |09/10/2021 | .......3,276,685 | .....ccoovevrrereiens | ovrrrrerirerirneenns [ v 0 | oeveereeineeeens | 2000 3,276,685 | ... 1,685,644 | ....(1,691,041) | - oo (1,691,041) | oo,

TDR Capital Il 'C' L.P...c.oocvrrrrnne London . | GBR| Distribution... .| 06/26/2006 | 07/21/2021 | ..ovveee 154,011 | oo | e [ o 0 | oo [ e 154,011 | i 110,969 | ......... (43,042) | = oo | e (43,042) [ ..ocvorriiirine

ArcLight Energy Partners Fund V, L.P. . | Wilmington.. . | Distributio ..|09/30/2011 | 08/17/2021 0 [ [ 01,301,407 | ... 1,301,407 | - - 0

Silver Lake Partners IV, L.P............. Menlo Park.. . | Distribution... .. | 04/02/2013 | 07/16/2021 | ..oovveeere B, 11T | s | v [ v 0 89,111 | oo 89,111 | - - 0

Catterton Partners VII, L.P.........ccccccoverrevernnnns ..| Greenwich . | Distribution... .. [09/03/2013 [08/19/2021 | ..........802,669 | .....cocevrrerrerns | coverrrrererrerniens | e 0 [ oo | e 802,669 | ........ 802,669 | - - 0

Yukon Capital Partners II, L.P... Minneapoli . | Distributiol .. | 11/05/2013 |07/01/2021 0 29,719 29,719 | - - 0

One Rock Capital Partners, LP. .| New York . . | Distribution... .. [01/30/2014 | 09/30/2021 [ = eovevereeireieees | e | e | e 0 - - - - 0

TPG Asia VI, L.P. Grand Cayman .| CYM| Distribution... .| 04/07/2014 | 09/14/2021 | .......... 200,723 | .oooevvoivireririens | ovrrverirenireeinns [ v (VN UPORPORORTONOIRN IOV 200,723 | ........ 200,723 | - - 0

Sorenson Capital Partners Ill, L.P..........ccocvvrrenruncenne Wilmington . | Distribution... .105/31/2014 | 07/14/12021 | ......2,182,482 | ...oveveerervences | v [ v (0 (SRR (S 2,182,482 | ... 2,182,482 | - - 0

Energy Spectrum Partners VIILP...........ccccovuniviiniinns Dallas......ccouerereriniririnnins .. | Distribution 11/03/2014 | 08/11/2021 | .........209,904 | ....ovvirvrvirinns | verrerveirerisrseins | s (V1 OO (VRN 209,904 | ........ 209,904 | - - 0

Siris Partners lll, L.P..........ccccc..... . | Wilmington.. . | Distribution... .| 12/02/2014 | 09/30/2021 | ....vveeere.88,480 | oo | v [ 0 88,460 - - 0

EnCap Energy Capital Fund X, L.P.. . | Wilmington.. . . | Distribution... .103/31/2015 | 09/07/2021 | ..cooevesee 81,487 | e | o [ e (0 [OOSR ISR 61,487 | .......... - - 0

TPG Partners VII, LP......cooeerniinnineirenieens Fort Worth.........ccoevninine .. | Distribution. 05/27/2015 | 09/30/2021 | .......5,099,080 | .....ovvervrrervrins | cerrerererirrninnns | s (V1 OO (RPN 5,099,080 | ..... 5,099,080 | - - 0

ICG Europe Fund VI (No.1) Limited Partnership.......... St Helier. .| JEY | Distribution... .| 06/26/2015 | 09/22/2021 | ...... 7,371,419 | covovrvveereririees | v [ v (V1 ISR R 7,311,419 | ... 7,499,984 | ........ 128,565 | = oo | s 128,565 | ..o

ArcLight Energy Partners Fund VI, L.P............ Wilmington.. . | Distribution... .| 07/02/2015 {09/16/2021 | ..........286,033 | ....covvvvrrivirines [ e | e (U1 OO (S 286,033 | ........ 286,033 | - - 0

Catalyst Fund Limited Partnership V..........ccccooovnvninne Toronto. Distribution 08/12/2015 | 08/26/2021 | ......1,567,738 | .coevovereveererns [ e | oo 0 I [ 1,567,738 | ..... 1,567,738 | - - 0

TPG VIl Ensemble Co-Invest, L.P. (Ellucian)............... Fort Worth........ccccovvuniinnes .. | Distribution... ..109/18/2015 | 09/28/2021 - - (2,165,902) | - v | 6,341,775 | ..... 6,732,995 | - v | s 391,220 | ........ 391,220 | ..... 6,181,346

Ares Corporate Opportunities Fund V, L.P..... Los Angeles. . | Distribution... . | 06/22/2017 {09/24/2021 | ..........958,364 | .....ccccovvimmrines | rormriverinirircrins | e (U1 OO (PN 958,364 | ........ 958,364 | - - 0

Advent International GPE VIII-B............cccnevenvivnerinenes Wilmington..........c.eeerneen. .. | Distribution. 01/28/2016 [09/15/2021 | .......1,783,633 | ..o.cvvrvververrivrins | cevreeiveerseninins | reees (V1 ISR O 1,783,633 | ... 1,783,633 | - - 0

Vista Equity Partners Fund VI, L.P . | Distribution... .. 102/29/2016 {09/09/2021 | ... 2,141,676 | ...ovvvrvvvrvrrers | cvervrivrirsniverins | e 0 [ [ e 2,141,676 | ..... 2,141,676 | - - 0

L Catterton VIII . . | Distribution... . | 06/13/2017 [{07/27/2021 | ........ 461,845 | ..ooovrevrvirines [ v | e (V1 URORPURORRTIN IOV 461,845 | ........ 461,845 | - - 0

Dyal Capital Partners lll, L.P.........cccccrvvrirvininircis New YOrk.......ccocvvvviene. .. | Distribution 09/30/2016 | 07/28/2021 | ......c.cc.. 8,068 | .ooovvvrvioiiinies | e [ s 0 | oo | e 6,068 | ........... 6,068 | - - 0

MBK Partners Fund IV. .| Grand Cayman . | CYM| Distribution... ..103/09/2017 {09/27/2021 | ....... 1,535,739 | ooovvrrrvrvvirens | coverreriinirsninniins | e (0[N ORI (DT 1,535,739 | ..... 1,535,739 | - - 0

Yukon Capital Partners IIl, L.P. .| Minneapolis.... . . | Distribution... .| 07/18/2017 {07/13/2021 | ..........973,882 | ..coovverrincinns [ e | e (V1 ORI IOV 973,882 | ........ 973,882 | - - 0

Veritas Capital Fund VI, L.P.......cccooovevniniiniincis Wilmington........ccccvevevnne. .. | Distribution, 06/15/2017 | 08/10/2021 | .......2,207,960 | ....ccovvverrierrires | cevirerinriisiicnins | s 0 2,207,960 | ..... 2,207,960 | - - 0

Riverside Strategic Capital Fund I, L.P. . | New York.... . | Distribution... .. | 05/23/2017 [09/03/2021 | .......2,563,463 | ...coevovrreereres | cereerereeeereereines | e (0] (SRR S 2,563,463 | ... 2,563,463 | - - 0

Silver Lake Partners V, L.P.................. .| Wilmington.. . | Distribution... .. [ 06/12/2018 [07/16/2021 | ....... 131,400 | ..o | v | e 0 [ oo | e 131,400 | ........ 131,400 | - - 0

EnCap Energy Capital Fund XI, L.P...... Houston . | Distribution... .| 071712017 {07/19/2021 | o000 26,023 | oo | e | e 0 26,023 | oo 26,023 | - - 0

Providence Equity Partners VIII L.P. Providence RI... | Distributiol .| 07/117/2019 | 09/29/2021 0 .368,833 | - - 0

Clearlake Capital Partners V. Santa Monica.................. CA.. | Distribution... .| 12/05/2017 | 07/07/2021 | ... 227,607 | cooovvirieriinns | v [ v 0 [ | 0000 227,607 | e 227,607 | - - 0

Siris Partners IV, L.P........ New York.... . | Distribution... .1 03/15/2019 | 09/30/2021 | ..........566,991 | ooooivrriiriiees | v [ e 0 | e | veeern.566,991 | i 566,991 | - - 0

Dyal Capital Partners IV. . | New York . | Distributiol .| 06/11/2018 | 08/31/2021 0 337,399 | - - 0

ICG Europe Fund VII, L.P. St Helier. Distribution... .| 08/24/2018 | 08/04/2021 | .........379,947 | cooooiviivireriices | orrreerirenieeenns [ o 0 | ceveverveeverienns | e 379,947 | L 389,582 | ..cooouven. 9,635 | - 9,635

Carlyle Asia Partners V ..| Washington. . | Distribution... .. [12/26/2018 [09/08/2021 | .........233,786 | ...vorvreeieerns | cerrerrieieireirninns | ceeees 0 [ errenerieinns | 000 233,786 | e 233,786 | - - 0

Landmark Equity Partners XVI, L.P.. .| Wilmington.. . | Distributio .| 12/06/2018 | 08/16/2021 0 210,410 | - - 0

TPG Partners VI, LP.......ocverrnnee .| Fort Worth... . . | Distribution... .1 10/01/2019 | 07/21/2021 | ..oevverere 83,840 | oo | v [ i 0 | e | vereennn 43,640 | e 43,640 | - - 0

Navis Asia Fund VI, LP.....coooveieeeeeececeene Grand Cayman................. CYM)| Distribution..........c.coeeevereieiereeieiennes 05/08/2019 |09/15/2021 | .0 94,221 | oo [ e [ e 0 [ | 94,221 | 94,221 | - - 0
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Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL 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

Brookfield Infrastructure Fund IV...........coccovcenieinneinnee TOrON0. ..o CAN | Distribution 11/05/2019 | 09/24/2021 | ...vvveeven. 5,962 | ceveoiiiiieiieees | ereeeeiieeiiseiens [ e 0 - - 0

BIF IV Renewable Sidecar-B, LP......... Toronto. CAN | Distribution 03/20/2020 |09/24/2021 | ..vveereern9,822 | oo | s [ e 0 - - 0

Whitehorse Liquidity Partners |1l LP. . | Wilmington.. .. | DE.. | Distribution 10/30/2019 |09/23/2021 0 - - 0

Clearlake Capital Partners VI, L.P.... . | Santa Monica.. .. | CA.. | Distribution 05/22/2020 | 07/28/2021 | ... 133,484 | ..ocvvrvivriivies | e | s 0 - - 0

Vista Foundation Fund IV, L.P Dover DE.. | Distribution: 07/2412020 [ 07/16/2021 | ..ovvoeveeeni2,180 | oo | e [ e 0 - - 0

Silver Lake Partners VI, L.P. Wilmington.. .. | DE.. | Distribution 01/06/2021 | 09/22/2021 0 - - 0

Whitehorse Liquidity Partners IV LP. .| Wilmington.. .. | DE.. | Distribution 11/25/2020 |09/24/12021 | ..........908,464 | ....ccovvvvreecs | o [ v 0 - - 0

KH Aggregator LP Wilmington.. .. | DE.. | Distribution 11/25/2020 {09/13/12021 | ..coeeese. 52,616 | oo [ o [ e 0 - - 0

Forrest Holdings | LP...........cccoocvvvniviniicininnes Dover.. .. | DE.. | Distribution 03/15/2021 | 09/24/2021 | ........ 191,209 | ..oivvriviivivnies | e | s 0 - - 0

H.l.G. Europe Middle Market LBO Fund, L. Grand Cayman .. | CYM| Distribution 06/18/2021 | 09/30/2021 - - 0]- R IO (14,715) | ...... (638,345) | ....... (653,060) | = evrrrrcrirnns

Nirvana Holdings | LP. Dover. DE.. | Distribution. 06/29/2021 | 09/30/2021 | ......... 108,638 | ....coovvirrrirvries | cevrerieriisiicnins | s 0 | covveevereniinns [ e, 108,638 | Lo 108,638 | - - 0

Northleaf Infrastructure Capital Partners (US) Il LP.... | Toronto... .. | CAN| Distribution, 07/28/2021 |07/28/2021 0 .. 169,465 | - - 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated ....52,640,062 | ....(2,165,902) | ...ovooireenn0 | o0 [ 0 ...(2,165,902) | ...coooerrnnecd 01... 50,474,160 |....48,616,437 | ....(1,610,598)] ....... (247,125)] ....(1,857,723) | ..... 6,181,346
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated

Nationwide Mutual Capital LLC........ | Columbus. |0H. |Distributior\ 07/31/2002 | 09/30/2021 | .......... LRV N (SRR RPN 0 N 132,168 | ....... LRV ST I [N [FSRRON (V]
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated..........ccccooiiiiiiiiiiciiiiiiisissinnies | oo 132,168 | ..o {0 [ [O 0 0 0 0] e 132,168 | ........ 132,168 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

Centerline High Yield CMBS Fund II, LLC. .| Irving TX.. | Distribution 06/28/2004 |07/19/2021 | - - - - - 0] - O ISV 63 | - 63 B3 | = i

Exeter Industrial Value Fund Il LP........c.cccccvvruniinnns Conshohocken . | Distribution 03/27/2014 | 08/19/2021 | ....... 1,248,115 | oo [ e | e (V1 ORI (S 1,246,115 | ... 1,246,115 | - - 0

CCP NI Master Tenant 2 LLC.. Santa Monica.. . | Distribution. 12/10/2015 | 07/30/2021 31,088 | ovoereeerieninees | e [ e 0 31,068 | .......... 31,068 | - - 0

GEM Realty Fund VI, L.P......... Wilmington . | Distribution 04/15/2016 | 08/12/2021 2900,964 | .o [ [ (U1 OO (SN 900,964 | ........ 900,964 | - - 0

PCCP Equity VII.......... Dover. . | Distribution. 05/10/2016 | 09/30/2021 | ....c00e.BTT,271 | oo | e | s (VN UPORPRORRIN IOV 677,271 | ....... 677,271 | - - 0

Nationwide Sol 1 LLC Washington. .| Distribution 07/21/2016 [ 07/29/2021 | .00 132,190 | oo | cevreeiseirsesinnns | s (V1 ORI IOV 132,190 | oo 132,190 | - - 0

Pretium Residential Real Estate Fund I, L. New York.... . | Distribution 09/01/2016 | 08/17/2021 | ......4,969,228 | ......cccovvrvevees | cerrrrrrereirerenes | e 0 | oo | e 4,969,228 | ..... 4,969,228 | - - 0

PCCP Credit IX, LP....cooevrerireiserieiinnes Dover. . | Distribution. 03/28/2017 | 09/24/2021 | .......3,331,200 | ...ccvovrerrerrrrrins | cevreeirneerseninnns | reees 0 3,331,200 | ..... 3,331,200 | - - 0

Waterton Residential Property Venture XIII, L.P.......... | Dover.. . | Distribution 06/02/2017 | 08/13/2021 | .........c..34,809 | .ooovvrviriiinis | v | s 0 34,809 | ......... 34,809 | - - 0

Harrison Street Real Estate Partners VI, L.P... . | Dover.. . . | Distribution 08/09/2017 {09/10/2021 | .......... 402,292 | ......covvvvvvrreres | v [ e 0 [ [ e 402,292 | ........ 402,292 | - - 0

Nationwide S0l 2 LLC.........ovvumrereirineineierieeiecirneens Washington............c.ccc..... .| Distribution 07/19/2017 [07/29/2021 | ..cvoeevcee 19,71 | oo | e | s (V1 ORI VPR 19,711 | oo 19,711 | - - 0

Crow Holdings Realty Partners VIII, L.P. . | Dover. . | Distribution 09/24/2018 {09/29/2021 | ... 1,645,014 | ...ovovvvvvvrres | corervirrrsivninns [ e (0[N ORI (DT 1,645,014 | ..... 1,645,014 | - - 0

HSREP VI Co-Investment 3, L.P......... Dover. . | Distribution. 05/02/2018 | 09/10/2021 . JSOS SN BV (V1 ORI IOV 355,723 | ........ 355,723 | - - 0

Helios Devco LLC Washington.........cccccvunneee . | Distribution 05/23/2018 | 09/30/2021 | .............1,129 | .......... 37,521 | - - LRI IO 37,521 | = e | e 38,650 | - oo S s | s (38,650) | ......... (38,650) [ = evrrrririne

PCCP Credit X, LP Dover. . | Distribution. 08/17/2021 | 09/27/2021 0 N 4,809,023 | ..... 4,809,023 | - - 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated..............ccccooiiiiiiiiiniiiiiissccssies s ... 18,555,737 | .......37,521 | i |0 | i 0 | s 37,521 | oo 0]... 18,593,258 |....18,554,671 | ....cccocvuuuvnd 0] (38,587)| ......... (38,587) | ..ovveniiciinan 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

NW REI, LLC.... ..ICqumbus . |0H. |Distribution 02/08/2008 |09/30/2021 | ....133,197,008 0 .. |....133,197,008 |..133,197,008 | - - 0
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated............ccoociiiiiiiiiiiiisisssissines ....133,197,008 0 0 0]...133,197,008 |..133,197,008 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

Pretium Mortgage Credit Partners I, L.P.. . | Wilmington.. .. | DE.. | Distribution 11/25/2014 | 08/05/2021 2,296,754 0 2,296,754 | ..... 2,296,754 | - - 0

Vista Foundation Fund Il .. | DE.. | Distribution, 05/12/2016 |09/23/2021 | ....... 1,096,895 [PV ISR BV (V1 OO S 1,096,895 | ..... 1,096,895 | - - 0

Tenaron Capital Relative Value Partners LP. .. | NY.. | Distribution 05/28/2020 |07/23/2021 | .....17,269,348 | ........ 516,932 | - - R IS 516,932 | - v | e 17,786,280 |...17,187,155 | = ocovvrvcrvens | e (599,125) | ....... (599,125) | -

Tenaron Capital Macro Partners LP. .| New York .. NY.. | Distribution 01/01/2021 {07/23/2021 | .....17,213,720 | - - - - 0 [ - v [ e 17,213,720 |...17,348,928 | - ..ot | v 135,208 | ........ 135,208 | -

Pretium Residential Credit Fund II, LP. New York.... . |NY.. | Distribution 04/20/2021 | 07/26/2021 | ............ 80,289 | ..o | eeereeineennninens | e 0 80,289 | .......... 80,289 | - - 0




Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL 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
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. . ....37,957,006 | ........ 516,932 | .oooevrrnn {0 [ (L] [ 0f..... 516,932 | ..ccoevnnn 01... 38,473,938 |....38,010,021 | ................... 0. (463,917) | ....... (463,917) | oo 0
Non-Collateral Loans - Unaffiliated
City of Dayton Loan Dayton .... | 02/04/2002 | 07/12/2021 3,581 | - ..3,581 | ... 3,581 | - - 0

3199999. Total - Non-Collateral Loans - Unaffiliated ettt ettt ettt anten e ruerernanninans 0 0 3,581 0].. ..3,581 | ... 3,581 0 0 0 0
4899999. Subtotal - Unaffiliated ...145,589,409 | ...(1,611,449)] .... .(1,607,868) | ..vovriniiinns 0 |...143,981,541 |..141,623,304 | ...(1,608,608)] ....... (749,629)| ....(2,358,237) | ... 6,181,346
4999999. Subtotal - Affiliated . ....133,329,176 | oo 0. 0 0]...133,329,176 |..133,329,176 0 0 0 0
5099999, TOAIS........uverreiieeserisieesere st s et erbeesre st enes ...278,918,585 | ....(1,611,449) ...(1,607,868) | ..oocrvrrirnns 0 |...277,310,717 |..274,952,480 | ....(1,608,608)] ....... (749,629)| ....(2,358,237) | ..... 6,181,346
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Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
Bonds - All Other Government
040114  HS 2 |Argentina (Republic of) St Nt 0.500% 0. sssssesnees |D ............. | 08/16/2021........ Direct............. A3547 | e 118,739 | oo 41 [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 A3547 | oo 18,739 | oo 41 XXX
Bonds - Industrial and Miscell;

000000 00 O |Gerson Lehrman Group Nt 4.750% 12/15/2........cocuevneemrerirnrineiernrirersesseeesinenes | ceveeerinsnnes 09/08/2021........ Direct............. 3,187,500 | oo 3,187,500

0010EQ  A# 3 |AEP Texas North Company SrNtSerC 3.........c..cc.... .. | 08/30/2021........ Seaport Global Securities LLC 14,378,140 | oo 14,000,000

00206R  LJ 9 |AT&T Inc SrNt 3.550% 09/15/55..........ocouvriernriiiernicrieeiesee s .. | 09/09/2021........ Tax Free EXchange.........cccocveveivivernnrccinninnes 3,283,676 | ..o 3,530,000

015271 AT 6 |Alexandria Real Estate Equity Sr Nt 2... .| 07/14/2021........ Suntrust Robinson Humprey Inc.. 969,321 | oo 920,000

024836  AF 5 | American Campus CMNTYS SrNt 2.850% 02 .. | 08/12/2021. Wells Fargo Securities LLC.. 3,353,074 03,233,000

02665W DY 4 | American Honda Fin Sr MTN 0.750% 08/09...... .. | 09/07/2021........ BNP Paribas Securities Corp 34,976,900 | .oovorerrcereeeenne 35,000,000

03690A  AD 8 |Antero Midstream Part/FI Sr Nt 5.750%.. .. | 09723/2021........ VIOUS.....ovvevvavesiisie s iesies e 5,333,357 | covvoerveeerierieeeeeinrieniin 5,150,000

03690A  AF 3 |Antero Midstream Part/FI Sr Nt 5.750%.. .. | 09/30/2021. Credit Suisse Securities LLC 45815 44,000

03768M  AJ 6 |Apidos CLO CLO Ser 2020-33A CI AR 1.27 .. | 09/14/2021........ Goldman Sachs & Company.... 20,800,000 | .oovvrveririrerieieieeene 20,800,000

03768M AL 1 |Apidos CLO CLO Ser 2020-33A CIBR 1.72 .. | 09/14/2021........ Goldman Sachs & Company.... 14,200,000 ....14,200,000

03768M AN 7 | Apidos CLO CLO Ser 2020-33A CICR 2.02 .. | 09/14/2021. Goldman Sachs & Company. 1,600,000 ..1,600,000

045054 AL 7 |Ashtead Capital Inc Sr Sec Nt 4.250% 1 .. | 09/15/2021........ Morgan Stanley & Co LLC. 885,440 800,000

045054 AP 8 | Ashtead Capital Inc Sr Nt 2.450% 08/12 .. | 08/03/2021........ JP Morgan Securities LLC 2,348,995 | ... 2,355,000

07274N AL 7 |Bayer US Finance Il LLC SrNt 4.375% 1.... o .| 09/15/2021........ VaMIOUS......ocvvveiiiiiiss i 1,430,656 | ...oovvveicieniicnins 1,240,000

084659 AV 3 |Berkshire Hathaway Energy Sr Nt 3.700%........ccceuereurimemierirniiniereirineeeensciseeneens 09/15/2021........ Jefferies & COMPANY INC.......c.vuiiririiei e 571,395 | oo 500,000

09261W  AA 2 | Blackrock DLF [X CLO Ser2020-1 Cl A-2........cvuuiurerniiniireriniisereriersssseeresiesisseseseees .. | 09/24/2021........ Direct.... 2,735,562 | ..o 2,735,562

09261W  AE 4 |Blackrock DLF IX CLO Ser 2020-1 CIB 2 .| 08/04/2021........ Direct.... 2,158,245 | ..o 2,158,245

09627#  AA 8 |20 Gates Bluevine Revolver CIANt 1 2.. 09/29/2021........ Direct............. 12,965,789 | ..o 12,965,789

126307 BD 8 |CSC Holdings Inc SrNt 4.625% 12/01/30.......... .. | 09/08/2021........ Barclays Capital Inc. 491,800 500,000

12657G  AE 5 | Credit Suisse Mortgage Trust RMBS Ser 20. .| 07/28/2021........ Credit Suisse Securities LLC........ 4,545,619 .4,266,080

12657G  AF 2 |Credit Suisse Mortgage Trust RMBS Ser 20...........cccoeirinrniieieeeineieseieeisieseisninnes | ceesieieinnenns 07/28/2021........ Credit Suisse Securities LLC........ 3471981 | oo 3,237,523

12739@ AA 9 |CED Nevada Virginia Financing SNt 3.........ccooiiiveiiniieniiinsse e .. | 08/26/2021........ Mizuho Securities USA Inc 3,329,080 | ..ovvrerriies 3,329,080

131347  CM 6 |Calpine Corp 1st Lein HY Nt 4.500% 02/. .| 09/08/2021........ Barclays Capital Inc. 1,033,125 | oo 1,000,000

15032E AL 3 |Cedar Funding Ltd CLO Ser 2017-8A CIATR........ccouviiimriiirinricenivenienisesisniineins | cveseriinsinns 08/18/2021........ Credit Suisse Securities LLC........ 13,000,000 | cooooeeniirririeriiene 13,000,000

16412X  AK 1 | Cheniere Corp Christi HD 1st Lien 2.74....... .. | 08/18/2021........ Various 13,602,700 | .o 13,600,000

18449E  AE 0 |Clean Harbors Inc Term Ln Nt 1 1.834% . .1 08/13/2021........ Tax Free Exchange 5,793,127 | oo 5,794,048

22966R  AE 6 |CubesmartLP SrNt 4.375% 02/15/29.........cccoouvmiimirieriieinniniinesieniesessseissinenins | eeveresesneenns 08/12/2021........ Ambherst Pierpont........ 2,415,861 | .o 2,100,000

25163K  AA 3 |Deutsche Post AG SrNt 2.396% 08/05/35...........ccovrurermrineereriniireerirerssiseiesiesisen .. | 09/22/2021........ Babcock & Brown Securities LLC...........cviueeinieeiiciereeiseisesesisreesienees 13,155,000 ....13,155,000

25179M  AX 1 | Devon Energy Corp Sr Nt 5.250% 09/15/2 .| 09/02/2021........ VaMIOUS......ocvvvmiiiiiiss i 4,446,280 4,000,000

25278X AN 9 | Diamondback Energy Inc StNt 3.500% 12......c.cvirereeeinenirrereseieeeeneeseseeseeessenens | cesereeneennenes 09/15/2021........ Barclays Capital Inc. 542,635 | oo 500,000

257460  DE 6 | Dominion Resources Inc Sr Nt 3.300% 03 .. | 0972972021........ Wells Fargo Securities LLC..........c.ccccooviiiveinnrinnicciiscies 2,817,230 | i 2,630,000

25746U DG 1 | Dominion Resources INC STNESEr C 3.3, .. esiseenseisssenenes .. | 07/15/2021......... Citigroup... 1,550,944 | oo 1,410,000

29364W  BA 5 |Entergy Louisiana LLC Sec Nt 4.000% 03.... .| 07/15/2021........ Bank of America BISD Dealer.. 113,768 | oo 940,000

30034W  AB 2 |Evergy Inc SrNt 2.900% 09/15/29... .. | 07/16/2021. Deutsche Bank Capital 3,007,022 .......2,820,000

30040W  AD 0 |Eversource Energy SrNt 2.900% 10/01/2 .| 09/27/2021........ VAHOUS. ..ot 10,418,505 | ...voereeeeeeeeeeecienas 9,860,000

30231G  BK 7 |Exxon Mobil Corp Sr Nt 3.482% 03/19/30.........cccomiummiiniiiiniirciiinissiseiesiiesiens .. | 09/15/2021........ Various 2,989,210 2,650,000

33834D  AA 2 |Five Corners Funding Trust Sr Nt 2.850 .| 09/15/2021. Wells Fargo Securities LLC.. 320,082 .300,000

361448 AW 3 | GATX Corp SrNt 3.250% 03/30/25.........coeveiereririiiierirereeiseireresisseesiei s .. | 09/23/2021........ Us Bancorp Investments Inc 3,751,696 | oo 3,521,000

36263C AD 1 |GS Mortgage-Backed Securities RMBS Ser 2 .. | 09722/2021........ Goldman Sachs & Company.... 20,187,500 | ..ocvoorvierireriieiniinei 20,000,000

37045X  CY 0 |General Motors Co Sr Nt 3.600% 06/21/3 . .. | 07/15/2021. Goldman Sachs & Company.... 2,564,626 oern2,350,000

3733IN  AK 7 | Georgia-Pacific LLC SrNt 2.300% 04/30.........ccrvrriverrreirerniiseierisisesesieresiseerenees .| 07/15/2021........ Morgan Stanley & Co LLC. 1,456,925 | ..o 1,410,000
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37940X  AA 0 |Global Payments INC St Nt 2.650% 02/15.........ccviumivrrireeiieirsniinsisessiesiseesessinsies | ceoneisessinnnes 09/22/2021........ VaMIOUS.....oocvvveveti it . 10,938,812 | coooivieieieeeinne 10,426,000 | ......... 29,563 |2.C FE

38136N  AQ 9 |GoldenTree Ln Mgt CLO Ser 2020-8A CI AR......... I R 08/04/2021........ Morgan Stanley & Co LLC 8,250,000 | cvoovvrnrrnireereeierinnins 8,250,000 |........ 1.AFE

38136N  AS 5 | GoldenTree Ln Mgt CLO Ser 2020-8A Cl BR .. | 08/04/2021........ Morgan Stanley & Co LLC 3,750,000 | ..ooooveniirireiieieeieiiaan 3,750,000 |........ 1.CFE

38141G  YJ 7 | Goldman Sachs Group Inc Sr Nt Fix to Flo.... .. | 07114/2021......... Goldman Sachs & Company............ccceeerineeererneens 2,350,000 | .ooooeeieeene 2,350,000 |........ 1.FFE

38869A  AC 1 | Graphic Packaging Intermn SrNt 3.500%........ccovurereurerrreireeeirieseeeeeneesesseeeeeeeseeeeees 09/08/2021........ Barclays Capital Inc. 1,507,500 | ..oooerrreireeeeeeeeenn 1,500,000 | cooveeeeeeieeeeeeeeeeeeeeaes 1,313 |3.BFE...ciiine

40410K  AA 3 |Fuller HB Co SrNt 4.250% 10/15/28, .. | 09/08/2021........ Barclays Capital Inc. 512,500 | cooovvrrieiieieeniann 500,000 .8,559 |3.CFE...

40434L  AG 0 [HP INC SrNt 2.850% 0B/17/31.......vvurrireerrireiierisesriesiesesseesesssessessesesssessesesssans .. | 07/16/2021........ Morgan Stanley & Co LLC 2,360,176 | ..ooverecrieiereniennis 2,350,000 .5,882 |2.BFE...

40456H  AA 5 |Home Tax Solutions LBASS Series 2021-1 C.... .| 08/18/2021........ Guggenheim Securities LLC 16,499,728 ....16,500,000 | ........ 1FFE

42217 BF 2 | Welltower Inc Sr Nt 4.000% 06/01/25. .. | 09/24/2021. Various 10,952,133 10,000,000 127,582

432833 AL 5 |Hilton Domestic Operatin Sr Nt 4.000%......... .| 07/22/2021........ Goldman Sachs & Company. 1,021,530 1,000,000

443201  AB 4 |Howmet Aerospace Inc SrNt 3.000% 01/1 .| 08/18/2021........ Various. 9,320,000 | vvvoveoreeeeeee e 9,320,000

44891A  BK 2 |Hyundia Capital America Sr Nt 5.875% 0 . .. | 09/02/2021. Various . 9,220,084 .......8,000,000

45174H  BG 1 |IHeart Communications Inc Hgh YId 1st Li....... .. | 09/15/2021........ Citigroup. 520,185 | ..o 500,000

000000 00 O |Impact Community Capital Mortgage Opport .. | 09/01/2021........ Direct......ovu... 5,232,605 5,185,428

459200 KA 8 |International Bus Machs Corp Sr Nt 3.5 .| 09/16/2021. Goldman Sachs & Company.... 335,778 .300,000 .3,646

461888  AA 0 |Invitation Homes OP Sr Nt 2.000% 08/15....... .. | 08/03/2021........ JP Morgan Securities LLC 3,714,449 3,775,000

46592W  BP 0 | JP Morgan Mtg Tr RMBS Ser 2021-12 Cl A15.. .. | 09/28/2021........ JP Morgan Securities LLC 8,275,169 | ..ovveveeerieieeieiesieeinens 8,270,000 16,655

50077L  BF 2 |Kraft Heinz Foods Co Sr Nt 4.250% 03/0 .| 07119/2021........ JP Morgan Securities LLC 4119913 | s 3,610,000 | .. 59,665

50202C  AA 2 |LCM Ltd Partnership CLO Ser33A CIA .. | vevereneseenns 07/01/2021........ Natixis............. . 13,200,000 | cooooevnreerrierierieeieene 13,200,000 |........

50202C AC 8 |LCM Ltd Partnership CLO Ser 33ACIB 1... .. | 07/01/2021........ Natixis... 4,950,000 ..4,950,000 |........

50202C AE 4 |LCM Ltd Partnership CLO Ser 33ACIC 2... .| 07/01/2021........ Natixis............. 4,650,000 ..4,650,000 |.......

50203C  AA 1 |LCM Ltd Partnership CLO Ser 34A Cl A1 08/18/2021........ Natixis............. . 11,650,000 | cooooevnrerrierierecerenne 11,650,000 |........

50203C AE 3 |LCM Ltd Partnership CLO Ser 34ACIB 1... .. | 08/19/2021........ Natixis... 7,000,000 | oo 7,000,000 |........

50203C AG 8 |LCM Ltd Partnership CLO Ser 34ACIC 2... .. | 08/18/2021........ Natixis............. 2,100,000 | cooorereierieeeeierieenis 2,100,000 |........

50540R  AQ 5 |Laboratory Corp of America St Nt 3.800..........cccoceureemreieieiririeiseeeeieeseisseisinnes | evseseseeenes 09/02/2021........ VTOUS. ....cocvvriecieieeete et 3,825,987 | oo 3,546,800

513075 BZ 3 |Lamar Media Corp Sr Nt 3.625% 01/15/31.... .. | 09/13/2021........ Barclays Capital Inc. 1,503,750 ..1,500,000

513075 BZ 3 |Lamar Media Corp Sr Nt 3.625% 01/15/31.... . .. | 09/08/2021........ Tax Free EXChange...........oocevveneernereserneeienns 242,822 . 250,000

53227  AC 8 |Life Storage LP SrNt 2.200% 10/15/30....... SRRSO ISR 07/14/2021........ VaMIOUS......ocvvveeoeiii ittt 1,884,138 | oo 1,894,000

55955E AL 2 |Magnetite CLO Ltd CLO Ser 2020-27A Cl AR .. | 08/25/2021........ Morgan Stanley & Co LLC . 11,500,000 ...11,500,000 |........

55955E AN 8 | Magnetite CLO Ltd CLO Ser 2020-27A CI BR .. | 08/25/2021........ Morgan Stanley & Co LLC. 4,200,000 4,200,000 |........

56081# CL 2 |Major League Baseball Tr SrINE SEr 54.........cuviriireieiiiiniisiissiesisisssssseessssiessssessies | ossseesassenns 09/10/2021........ Bank of America BISD Dealer..................... 4,000,000 | oooorereirrierrenn 4,000,000 |........

56081# CP 3 | Major League Baseball Tr Sr Nt Ser 55. .| 09/10/2021........ Bank of America BISD Dealer.. 3,000,000 | cooveeererieeiieieeecie s 3,000,000 | ........

56081# CR 9 |Major League Baseball Tr Sr Nt Ser 56. .1 09/10/2021........ Bank of America BISD Dealer.. 4,000,000 | .o 4,000,000 |........

573284 AV 8 |Martin Marietta Materials Inc SrNt 2 07/14/2021........ Citigroup. 963,444 | ..o 940,000 | coooovernerreeerereneeeeeeieni 7,899

59217G  EP 0 |Met Life Global Funding I Nt 0.700% 09.......... .| 09/21/2021........ Goldman Sachs & Company.... 9,998,800 ....10,000,000 | ........

595112  BL 6 |Micron Technology Inc Sr Nt 4.640% 02/....... .. | 09/22/2021........ Goldman Sachs & Company.... 6,523,412 6,005,000

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

61773*  AA 5 |Morongo Transmission LLC Sr Nt 3.320%... .. | 07/12/2021. CIBC World Markets Corp . 14,810,329 14,810,329

62912X  AF 1 |NGPL Pipeco LLC SrNt 4.875% 08/15/27... .. | 09/15/2021........ Barclays Capital Inc. 152,552 133,000

637417 AL 0 |National Retail Properties Inc Sr Nt 4 .. | 09/20/2021........ VaMiOUS......ovvveiriiiiici s 411,262 358,000

64133R  AJ 5 |Neuberger Berman CLO Ltd CLO Ser 2020-38...........coccorerrerreiriiirenne .| 09/27/2021. Barclays Capital Inc 1,850,000 ..1,850,000

64133R AL 0 |Neuberger Berman CLO Ltd CLO Ser 2020-38.........c..coovrerrrerrenrrinnnae .| 09/27/2021........ Barclays Capital Inc 3,500,000 | ..oooverieeieeeeeees 3,500,000

65409Q BD 3 |Nielsen Finance LLC/Co Sr Nt 5.625% 10..... .. | 09/16/2021........ VIOUS. ..ot saen 5,245,000 | ..o 5,000,000

65480C  AC 9 |Nissan Motor Acc Co SrNt 1.850% 09/16... .| 09/13/2021........ Citigroup. 499,880 500,000
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65480C  AD 7 |Nissan Motor AcC Co SrNt 2.450% 09/15........eveurerriemirreiieeisseessssineiseesisssesssenes | eeeseeesseenns 09/13/2021........ Citigroup. 268,898 | ... 269,000 |........ 2.CFE

664397  AM 8 |Eversource Energy SrNt 3.150% 01/15/2......ovvimiireeiiirinieeineiseeiceseiseseeeesisnsens | ceeeeseeeerenns 09/23/2021........ Us Bancorp Investments Inc 2,126,680 | ..o 2,000,000

682680 AW 3 |ONEOK Inc SrNt 4.350% 03/15/29.......... .. | 07/14/2021........ Goldman Sachs & COMPANY...........coeceeeerrineineiienns 2,136,789 | ..o 1,880,000

69346V AA 7 |Performace Food Group SrNt 5.500% 10/........covveremrrermiririeierisisenssissesessersnees .1 09/23/2021........ Morgan Stanley & Co LLC. 988,840 | ..o 944,000

71376L  AE 0 |Performance Food Group Sr Nt 4.250% 08...........cccoeuriurrrerereieinereereeeeeereeseeeeeeneees 07/12/2021........ BMO Capital Markets Corp 1,018,000 | .ooovveireiiceeeeeeea 1,018,000

714046 AN 9 | Perkinelmer Inc Sr Nt 2.250% 09/15/31.... .. | 09/08/2021........ Goldman Sachs & Company. 4,152,380 | oo 4,165,000

720198  AF 7 |Piedmont Operating Partnership Sr Nt 2... .| 09/15/2021........ Various. 3,496,505 | ..o 3,501,000

737446 AR 5 |Post Holdings Inc St Nt 4.500% 09/15/3.........cvumrumrrieieireriseieeisessssesseesessesisees .. | 07/14/2021........ Bank of America BISD Dealer.. 1,008,750 1,000,000

74983A  AA 1 |RRLTD CLO Ser2021-19A CI A1 1.266% 1 .. | 09/24/2021. RBC Capital Markets LLC 12,650,000 12,650,000

74983A  AC 7 |RRLTD CLO Ser2021-19A CI A2 1.776% 1 .. | 09/24/2021........ RBC Capital Markets LLC.... 3,900,000 | .oouvvnrerrerenierireereniaas 3,900,000

76169%# AH 6 |Reyes Holdings LLC Sr Nt 4.850% 02/04/....... .. | 08/12/2021........ Seaport Global Securities LLC 5,392,400 | ...oovveeiinrierienias 5,000,000

78081B  AG 8 |Royalty Pharma PLC SrNt 0.750% 09/02...... .. | 08/05/2021. Tax Free Exchange.. 8,966,237 .......,000,000

80386W  AB 1 |Sasol Financing USA LLC SrNt 6.500% O.........cvvumrerrremeenerinerirneereeiseenns .. | 08/17/2021........ Direct............. 1,865,095 | ..ooovueereirerieiieiieeiens 1,690,000

82967N  BJ 6 |Sirius XM Radio Inc Sr Nt 4.000% 07/15. .. | 09/08/2021........ Barclays Capital Inc. 513,988 500,000

82967N  BL 1 |Sirius XM Radio Inc SrNt 3.125% 09/01. .. | 08/03/2021. Various 1,850,155 ..1,849,000

85205T  AK 6 | Spirit Aerosystems Inc Sr Nt 4.600% 06.. .. | 09/17/2021........ Barclays Capital Inc. 1,976,875 ..2,000,000

866677  AF 4 | Sun Communities Sr Nt 2.300% 11/01/28 .. | 09/28/2021........ VMHOUS.....vocvvvveetiseeierse et 9,992,713 ....10,000,000 .

88033G  CX 6 |Tenet Healthcare Corp 2nd Lien 6.250%...... .1 09/17/2021......... Citigroup. 1,565,625 1,500,000 | .oooveriereen s 13,021 [4BFE.....ccoviiine

88033G DG 2 |Tenet Healthcare Corp 1st Lien 4.625%...... JRTTRRTTTITTN IR 09/27/2021........ Bank of America BISD Dealer..................... 2,085,000 | ...ovoieriiieiieeeene 2,000,000 | ......... 26,471 |4.AFE

89175M  AB 9 | Towd Point Mortgage Tr RMBS Ser 2018-3 C.......c.ovevurirerienincieieineineieeeeseeseeeeisees .| 08/27/2021........ Barclays Capital Inc 597,319 | s 555,000

893647  BL 0 | Transdigm Group Inc Sr Sub Nt 5.500% 1 .1 09/21/2021......... VAIOUS. .ot nsen 2,062,047 | oo 2,000,000

89469A  AD 6 |TreeHouse Foods INC SrNt 4.000% 09/01.........cccermrrimmermerireereesnsisersesiessnensnns | ceeessnensenes 09/15/2021........ Barclays Capital Inc. 3,958,790 | coourvrererieieeierienei 4,000,000

89613  AJ 9 |Tricon American Homes RMBS Ser 2020-SFR2... .| 09/117/2021........ Various. 3,843,919 | oo 3,804,000

89788K  AA 4 |Truist Bank Sub Nt 2.250% 03/11/30......cceviuienrrreeerirreieeeeseineseesereisere e .1 07/115/2021........ Suntrust Robinson Humprey Inc 2,406,917 | oo 2,350,000

90932R  AJ 3 |United Airlines Term LN B Nt 1 4.500%...........ccevumrimrrmmrirneineissnsieisessssssesssseesnies | ceeesseeesseenns 09/27/2021........ JP Morgan Securities LLC 9,328,646 | ... 9,317,000

91913Y AW 0 |Valero Energy Corp Sr Nt 4.000% 04/01/...... .| 09/17/2021........ Various 1,156,101 ..1,040,000 19,308

91914)  AB 8 | Valero Energy Corp SrNt 4.500% 03/151...... .| 09/16/2021........ Suntrust Robinson Humprey Inc. 221,369 . 195,000 | .. 79

92277G  AE 7 |Ventas Realty LP SrNt 3.500% 02/01/25........ccuovirmiiernrireireiinriseiesisissinsisssssieniens | snseessnnsnes 09/29/2021........ VaMIOUS......ocvvveeoeiii ittt 7,453,046 | ..o 6,974,000 | cooovvrvirieenieiee e 40,682

92277G AU 1 |Ventas Realty LP SrNt 3.000% 01/15/30.... .. | 09/15/2021........ Barclays Capital Inc. 528,465 | ... 500,000 .2,583

92340L  AG 4 |Vereit Operating Partner Sr Nt 2.850% .| 07114/2021......... Citigroup. 2,489,966 | .....overiieieieieinn 2,350,000

92840V AE 2 |Vistra Operations CO LLC 1St LIEN 4.30......ccciviirrirniieiniieneieiseiesississsssssssssesens | ovveessneenns 09/15/2021........ JP Morgan Securities LLC 540,420 | ..ovovvieierreeenes 500,000

928563  AK 1 |VMWARE Inc SrNt 1.800% 08/15/28.. .. | 07/20/2021........ JP Morgan Securities LLC 8,764,276 | ... 8,810,000

928563 AL 9 |VMWARE Inc SrNt 2.200% 08/15/31.. .| 07/20/2021........ Bank of America BISD Dealer............c........ 10,978,330 | wvvvrvvrrrierenieenieis 11,000,000

92936U AC 3 |WP Carey Inc Sr Nt 4.000% 02/01/25 09/22/2021........ VAIOUS. ...ttt 7,139,542 | oo 6,567,000

92936U  AF 6 | WP Carey Inc Sr Nt 3.850% 07/15/29. .. | 09/16/2021........ MarketAxe: 84,147 75,000

92936U  AG 4 |WP Carey Inc Sr Nt 2.400% 02/01/31. .. | 07/115/2021........ Citigroup. 2,379,023 | oo 2,350,000

961450 AF 2 |Westrock CO SrNt 3.750% 03/15/25.........ccmuuururmieimeereriseiersesiesessessssisssssesssenes .. | 09/29/2021........ Toronto Dominion 3844484 | ... 3,555,000

96950F  AQ 7 |Williams Partners LP SrNt 3.900% 01/1 .. | 09/02/2021. Various 6,518,900 ..6,000,000

97786#  AJ 1 |Wolseley Cap Inc(Ferguson plc) SrINE 3. .| 08/03/2021........ Seaport Global Securities LLC. 20,524,000 ....20,000,000

97786# AN 2 |Wolseley Cap Inc(Ferguson plc) SrNt 3.......ccccociiiiiiirinisiiciiescssnssiens .. | 08/03/2021........ Seaport Global Securities LLC 8,530,960 | ..o 8,000,000

98389B AR 1 |Xcel Energy Inc Sr Nt 3.300% 06/01/25 .. | 09/24/2021. Goldman Sachs & Company.... 5,716,638 .......5,348,000

Q3974*  AA 6 |GIP Capricorn Finco Pty Ltd SrNt 3.11 .| 07/21/2021........ CIBC World Markets Corp 15,000,000 | cooooevnrerireriereeeienne 15,000,000

008911 BK 4 |Air Canada 1stLien 3.875% 08/15/26...........ccccovumrveiirirerninnissiesieisssessessssesensneees A 07/28/2021........ VIOUS. ..ot saen BABT,TT0 | oo 5,136,000

00909U  AA 3 |Air Canada LBASS EETC Ser 2020-2B 9.00 A 08/12/2021. Morgan Stanley & Co LLC 1,309,378 .1,175,648

588056 BB 6 |Mercer Intl Inc St Nt 5.125% 02/01/29.......ccouuriuueiieineirineiseiserieseseessse e isssiessins | seessessssenns 09/27/2021........ VaMIOUS. ..ottt 4,055,228 ..3,999,000
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89114T  ZE 5 | Toronto-Dominion SrMTN 0.700% 09/10/2 . A 09/07/2021........ Toronto DOMINION. ..o . 14,988,000 | ..vovveeerrirerinieinieis 15,000,000 |........ 1EFE

BJ4490 82 4 |Meglobal Canada ULC SrNt 5.875% 05/18..........ccccovvvirerneiriierniiieniseneersniseinas A 07/21/2021........ Direct............. 4,899,975 | ..o 3,950,000 | coooerverririeree o 41,900 |2BFE.....cccovirnrnnn

000000 00 O |Tullow Oil Plc Sr Nt 7.000% 03/01/25.... . D... 08/24/2021........ Direct.... 530,175 615,000

000000 00 O |Digicel Group 0.5 Ltd SrNt PIK 8.000%............ D... 08/31/2021........ Direct.... 178,863 . 205,000

000000 00 O |China Evergrande Group Sec Nt 8.750% 0 D 08/24/2021........ Direct............. 159,500 | oo 400,000

000000 00 O |Ipoteka-Bank ATIB SrNt 5.500% 11/19/2 09/30/2021........ Direct.... 513,030

000000 00 O |Yuzhou Group 1st Lien 7.850% 08/12/26..... . . |D.... 08/24/2021........ Direct.... 242,625 300,000 916

000000 00 O |MTN Mauritius Investments St Nt 6.500%........ccccuuererrrererinieniierieiseeie e 08/24/2021........ Direct.... 347,625 300,000 7,204

000000 00 O |Aydem Yenilenebilir Energy Nt 7.750% 0 08/24/2021. Direct 298,875 .300,000 11,550

000000 00 O |IHS Netherlands Holdco Sr Nt 8.000% 09.... 08/17/2021........ Direct.... 311,750 . 290,000 9,731

000000 00 O |Credit Bank of Moscow Sub Nt 7.500% 10 08/24/2021........ Direct............. 312,375 | oo 300,000

000000 00 O |DTEK Finance PLC SrNt 7.000% 12/31/27 07/30/2021. Interest Capitalization............. 5,119 5,119

000000 00 O |Eastern & Southern AFRIC SrNt 4.125% 09/30/2021........ Direct............. 501,638 | ..o 490,000

000000 00 O |Global Bank Corporation Sr Nt 5.250% 0 08/20/2021........ Direct.... 352,605 330,000

000000 00 O |Metinvest BV SrNt 7.750% 10/17/29.. 08/20/2021. Direct 278,125 .250,000

000000 00 O |Vanke Real Estate HK Sr Nt 3.500% 11/1 09/16/2021........ Direct.... 4,951,680 ..4,800,000

000000 00 O |Country Garden Holdings 1st Lien 3.875 . 09/16/2021........ Direct.... 4,801,500 ..4,950,000

000000 00 O |Millicom Intl Cellular Sr Nt 4.500% 04...........cccoomruirimriniiirniiniieiersssesiesienes D.. 08/19/2021........ Direct.... 670,400 . 640,000

000000 00 O |Cemex SABDECV 1stLien 3.875% 07/11/............... [ DI 08/16/2021........ Direct............. 442,363 | oo 430,000

000000 00 O |Ruwais Power Co PJSC Sec Nt 6.000% 08... 07/15/2021........ Direct.... 4,944,125 | oo 3,700,000 87,567

000000 00 0 |ACWA Power Mgmt Invst Sec Nt 5.950% 12.. .. |D.... 07/12/2021........ Direct.... 5,029,363 | ..o 4,195,506 | .. 20,803

000000 00 O |Cencosud SA SrNt 6.625% 02/12/45............cooverivirerminiernineiesreresseeesssiseenene D 09/21/2021........ Direct............. 2,990,000 | ..o 2,300,000 | coooverererrreeniereeeinen 17,354

000000 00 O |Odebrecht Finance LTD SrNt 0.000% 12/...... B I 0 I 08/28/2021........ Interest Capitalization............. 90,109 90,109 |........

000000 00 O |Office Cherifien Des Pho Sr Nt 5.125%...... . 08/19/2021........ Direct............. 505,000 | ..o 500,000 [ ..o 4,271

00434G 2B 5 |Access Bank PLC Sr Nt 6.125% 09/21/26 09/14/2021........ Direct............. 380,000 | ..o 380,000 |........

00973R  AF 0 |Aker BP ASANt 3.750% 01/15/30. 09/15/2021........ JP Morgan Securities LLC 326,085 300,000

01609W AR 3 |Alibaba Group Holding Sr Nt 4.500% 11/.. . .. |D.... 09/16/2021........ Direct............. 4,936,956 ..4,180,000

02364W  BH 7 | America Movil SAB de CV Sr Nt 3.625% 0.....cc.vvvevvvreererieiiirnricirsnienns D 09/28/2021........ Direct............. 1,961,046 | ...oovvcece 1,800,000

054644  AA 7 | Aydem Yenilenebilir Energy Nt 7.750% 0 . . D... 07/26/2021........ Direct............. 714,175 720,000 |........

05578Q  AE 3 |BPCE SA Sub Nt 4.875% 04/01/26..........ccriumiieirniinciiririeseieresseeesie s D... 09/15/2021........ Bank of America BISD Dealer..................... 739,720 . 650,000 [ ..o 14,611

11042C  AA 8 |British Airways PTC Ser2021-1 APPT  2......ccvmiieirienisnisenesiesessssissseeniens [CR— 07/21/2021........ ValIOUS....ovviiiiii s 6,761,790 | ..o 6,735,000 |........

11042C  AB 6 |British Airways PTC Ser 2021-1 B PPT 2Nd........cccocviuriniierninreerneseesieresiseeeseees C... 07/30/2021........ VAOUS. ..ot 4578750 | oo 4,500,000 [ ..oovoriereiiniereneeeneineenene 1,083

14309Y  BU 7 |Carlyle Global Mrkt Strat CLO Ser 2012-4 . . C.... 09/07/2021........ Barclays Capital Inc. 3,550,000 | ©.ovoveeeeeeeeeeeeeee s 3,550,000 |........

14309Y BW 3 |Carlyle Global Mrkt Strat CLO Ser 2012-4 . . Cuoerre 09/07/2021........ Barclays Capital Inc. 3,200,000 | oo 3,200,000 |........

225313 AF 2 | Credit Agricole SA Sub Nt 4.375% 03/17... .. |D.... 09/24/2021........ Credit Agricole USA was Calyon 5,475,300 | ...oovvvuiinriiniienieiniaas 5,000,000

225313 AK 1 |Credit Agricole SA Sub Nt 4.000% 01/10... .. |D.... 07/14/2021........ JP Morgan Securities LLC 1541779 | e 1,410,000

22535W  AH 0 | Credit Agricole Sr Nt 1.247% 01/26/27.... .. |D.... 09/15/2021........ Credit Agricole USA was Calyon 495,975 500,000

225433  AC 5 |Credit Suisse Group Fdg Ltd Sr Nt 3.75.. .|D 09/02/2021. Credit Suisse Securities LLC 6,518,760 ..6,000,000

251526  CB 3 |Deutsche Bank AG NY Branch Sr Non Prefer... ..|D.... 09/30/2021........ Deutsche Bank Capital 5,409,200 | .o 5,000,000

279158 AN 9 |Ecopetrol SA Sr Nt 6.875% 04/29/30... .. |D.... 08/18/2021........ Direct.... 1,007,580 | ..o 840,000

29245V AE 5 |Entel Chile SA SrNt 3.050% 09/14/32. .|D 09/14/2021. Direct.... 5,251,095 .......5,250,000

456837 AV 5 |ING Groep NV SrNt 1.726% 04/01/27.... ..|D.... 09/15/2021........ Goldman Sachs & Company...........ccceeeereereeenrerenns 507,075 | oo 500,000

46653N  AA 0 | UZAUTO Motors AJ SNt 4.850% 05/04/26.............cvrrirerermrinrierieinirssierssseeensnes D.... 07/10/2021........ Direct.... 303,300 300,000

55292W  AA 8 | MC Brazil Dwnstrm Nt 7.250% 06/30/31 D... 07/13/2021........ Direct.... 960,000 960,000
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71647TN  BJ 7 |Petrobras Global Finance SrNt 5.500%...........ccvverevrirrerriirnnieererinsiseesserssssesenes [ DI 08/16/2021........ Direct......ov.... 391,365 | oo 390,000

83051G  AS 7 |Skandinaviska Enskilda St Nt 0.650% 09..........ccccvuvirmiinieniirerriinienieisereseeeneenenns [ DI 08/31/2021........ Morgan Stanley & Co LLC. 11,982,960 | ..o 12,000,000

84265V AA 3 | Southern Copper Corp SrNt 7.500% 07/2........covvumivermniererniieinricisrienes C... 07/15/2021........ Direct.... 4,696,000 ..3,200,000

88032X AN 4 |Tencent Holdings LTD SrNt 3.975% 04/1 . . D... 09/16/2021........ Direct.... 4,910,400 ..4,400,000

88332E  AA 1 |Bidvest Group Sr Nt 3.625% 09/23/26..........coevurrurerimricieeirireriseererssiseeessersei s D 09/30/2021........ Direct............. 1,015,750 | oo 1,015,000

918374  AA 7 |VTRFinance BV SrNt 6.375% 07/15/28........ccovvinvimrinereineierssisseesssissssssiessnes D... 08/20/2021........ Direct.... 372,492 350,000

91911T  AE 3 |Vale Overseas Ltd Sr Nt 8.250% 01/17/3 D.... 09/21/2021........ Direct.... 4,937,063 ..3,350,000

BG0688 99 7 |SF Holding Investment SrNt 2.875% 02/ D... 07/13/2021........ Direct.... 4,939,248 | ..o 4,800,000

BJ1622 56 9 |Lukoil Securities BV SrNt 3.875% 05/0... 09/21/2021. Direct 5,029,000 .......4,700,000

BK5401 42 1 | Tengizchevroil Fin Co Inc Secured Nt 3. 09/08/2021........ Direct.... 5,013,688 | ..o 4,850,000

EK1596 13 0 | Saudi Elec Global Sukuk SrNt 5.500% O.... D 07/13/2021........ Direct............ 4,996,875 3,900,000

L8367# AG 8 |Shurgard Luxembourg Sarl Sr Nt 1.240% B 07/23/2021. BNP Paribas Securities Corp 13,301,230 13,301,230

L9116P  AG 8 |Tonon Luxembourg SA 1st Lien Nt 6.500%.........c..ccouvuerimriiiciiniiniincicericiiesieeas [ D 07/01/2021........ Interest Capitalization............. 197,192 197,192

P29853  AA 9 | Cometa Energia SA 1stLien 6.375% 04/2.........ccccovvvrerrneevirineiverinerienes D.... 09/28/2021........ Direct.... 4,853,340 4,113,000 113,622

ZQ2852 78 3 |Celulosa Arauco Sr Nt 4.200% 01/29/30 D 07/15/2021. Direct 14,807,750 13,600,000 261,917

755181 57 4 | Maf Sukuk LTD Sr Nt 4.638% 05/14/29.......cccoiiuniiimiiniiiiniirisiiisssissiisenisesessssssniens D... 07/21/2021........ Direct.... 4,863,300 4,300,000 | .. 38,225

3899999. Total - BoNdS - INAUSHTIAl NG MISCEIAMEOUS. ... vttt e ehsses et ees e f e E e SEE e E 818848180 E £ E 4L EE S0 f R0 E £ E S E 0S80 E R hf ek e ehbeEremsenbeeeenseen et n ettt nnents | fmmssnssnssenssneenssnnsnnsn o 854,817,544 | .o 826,502,188 | ... 3,815,389 XXX

Bonds - Unaffiliated Bank Loans

000000 00 O |US Foods Inc New Term Ln Nt 1 1.834% 0....cccoovuiviieriiiiiicinseeiscieissiinnns | v 08/13/2021........ Tax Free Exchange.........cccccovvvvviviniireiininnins 25,094,695 | ....coovvivriis 25,044,422 | ......... 23,154 |4.CFE

000000 00 O |Centric Brands Inc 1st Lien Exit Term Ln .| 07112/2021........ Interest Capitalization... T20 | oo 720 |........ 4.CPL

000000 00 O |Quintiles IMS New Term Ln BNt 1 1.834 .| 08/13/2021........ Tax Free Exchange. 1,452,603 | ..oooovcie TA47,019 | o 1,338 |3AFE..ii

000000 00 O |Quintiles IMS Term LN B-2 Nt 1 2.084%.......ccevumrurererirerrineirereniseieriseiessesscsseneens. | ceveereninennes 08/13/2021........ Tax Free Exchange.........cccocvevvevcrerirerieinianns 9,739,696 | ... 9,731,330 | cooeererrreereree e 10,192 [3.AFE. .

000000 00 O |Animal Supply Company Holdco Term Ln Nt.......... .. | 09/30/2021........ Interest Capitalization... 83,305 83,305 |....... 5BZ

000000 00 O |Animal Supply Company New 1st Lien Term .1 09/30/2021........ Interest Capitalization... 14,912 14912 |........ 5BZ

000000 00 O |Wealth Enhance Group LLC 5th Amendment D..........cccvvuevniiirrerniniininesnneisineens | cveeeninnines 09/13/2021........ Direct............. 287141 | e 288,584 |........ 3BZ

000000 00 O |Wealth Enhance Group LLC 5th Amendment D............cccouiuerieniiniiverinnienissioniins .. | 09/01/2021........ Tax Free Exchange..........ccccvvvunrineiicniinciienns 26,715 26,715 | ........ 3BZ

000000 00 0 |North Amer Science Assoc Inc New Term Ln .| 09/13/2021........ Direct............. 846,932 | ..o 862,017 |........ 2CZ

000000 00 0 |GovCIO Buyer Com Term LNt 1 6.500% 0.....coovvrnrvrrrvereireriniisseenieiserssiersnsseeens | cevreensnnines 08/18/2021........ Direct............. 1,154,336 | coovveeeecee 1,154,336 | ........ 4AZ

000000 00 O |Arrowhead Holdco Co Delayed Term Ln Nt 1 .| 09/15/2021........ Direct.... 52,396 52,926 |........ 4AZ

000000 00 0 |Arrowhead Holdco Co Redhawk DD Term Ln N........c.ccoviuivieeieniiceecceeccere s .| 09/15/2021........ Direct.... 259,336 | ..o 264,629 |........ 4AZ

000000 00 0 |CVP Holdco Inc Delayed Draw TL Nt 1 6......covvrvvcrerrnirenirenene [N I 09/13/2021........ Direct............. 114,945 | e 116,400 |........ 4AZ

000000 00 0 |BCC Blueprint LLC Term LR Nt 1 7.000%.......ccovvururererermereniirerisiiresesisersesseeerienisenns .. | 09/15/2021........ Direct.... 1,575,000 1,615,385 | ....... 4AZ

000000 00 O |IG Investments Holdings LLC Term Ln Nt 1 .1 09/22/2021........ Direct.... 1,320,103 1,347,044 | ... 4AZ

000000 00 O |Galway Insurance Hold InC Term Ln NE1......c.ouoieiiiereeseeeeseeee e 09/30/2021........ Direct............. 3,726,904 | ..o 726,904 | ........ 4AZ

000000 00 O |Alera Group TermLn Nt 1 6.250% 09/30/.......covvmierermririereriniieeisrireresiseeesissssesenens .. | 09/30/2021........ Direct.... 2,943 574 | oo 2,943 574 | ... 4AZ

000000 00 O |AxiomSL Group Term Loan Nt 1 7.000% 12...... .. | 07/26/2021........ Direct.... 4,925,285 | ..o 4,975,036 |........ 4BZ

000000 00 O |HCAInc TermLnB-14 Nt1 1.834% 06/30.. .. | 08/18/2021........ Bank of America BISD Dealer.. 154,000 | oooovorvereecreceeeei 154,000 2.CFE

000000 00 O |Archkey Holdings 1st Lien Term Ln Nt 1 .. | 07/02/2021. Deutsche Bank Capital..... 9,900,000 10,000,000 4BFE

000000 00 O |Worldwide Express Inc Initial Term Ln Nt .| 09/03/2021........ Goldman Sachs & Company 4,957,813 5,000,000 4BZ

00228*  AB 2 |ATI Restoration LLC 1st Lien DD Term Ln .. | 07/2972021........ Direct.... 75,676 76,634 1.F PL

04279 AA 4 |Arrowhead Holdco Co Term Ln Nt 1 5.250.. .. | 08/31/2021. Direct 1,120,644 .1,120,644 4AZ

08182C  A* 7 |Benefytt Technologies Inc Term Ln Nt 1 .| 08/12/2021........ Direct.... . 1,266,462 1,292,308 |........ 4AZ

15644G ~ A# 1 |Centric Brands Inc 1st Lien Exit Term Ln .| 0711272021........ Interest Capitalization... 165,887 165,887 |........ 4.CPL

15644G  A# 1 | Centric Brands Inc 1st Lien Exit Term Ln .| 07/12/2021. Tax Free Exchange.. 120,113 137,153 4.CPL

15644G  A* 5 | Centric Brands Inc DIP Ln Nt9 6.500% .| 09/21/2021........ Direct............. 306,685 306,685 4CFE




6'¥030

Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
15644G  A* 5 |Centric Brands INC DIP LN Nt 2 6.500%.........cccoevevrerieiiereieieierereceeeeeseeiesesesssenssnies | eevevesisesanas 08/03/2021........ Tax Free EXChange.........ccvvvevmivneiniieininiins 135,087 | oo 135,087 |........ 4.CFE
000000 00 0 |20 Gates - Atalaya TermM LN ClA  2.087%.......ccvuerrerrrieriererniesseinsrinesseresseessseinnns | seeseesssssenes 08/10/2021........ Direct............. A4729,760 | ..oooverceees 44,729,760 |........ 1EZ
29286 AC 6 |Engineered Components Sys Initial TErM L.........cc.ccovuevriierieienieieeseee e ..| 08/31/2021........ JP Morgan Securities LLC 4153761 | s 4,238,532 |........ 4.CFE
30282#  AE 2 |First Watch Restaurants Delayed Draw Ter. .| 09/24/2021......... Interest Capitalization............. 2,274 2,274 | ... 3.CPL
30282#  AE 2 |First Watch Restaurants Delayed Draw Ter..........coueeeerenrrnireneeneireeesessieessesesessneens | ceseseeeennenes 09/24/2021........ Tax Free Exchange.........ccocevevivveninceieincens 2,244 2244 | . 1|3.CPL
30282#  AF 9 |First Watch Restaurants Delayed Draw Ter. .. | 09/24/2021........ Interest Capitalization... 1,848 1,848 | ... 5.BGl
30282#  AF 9 |First Watch Restaurants Delayed Draw Ter. .. | 09/24/2021........ Tax Free Exchange 1,824 1,824 | 115BGI
30282# AG 7 |First Watch Restaurants Delayed Draw Ter. .. | 09/24/2021........ Interest Capitalization... 1,100 1,100 |........ 3.CPL
30282#  AG 7 |First Watch Restaurants Delayed Draw Ter. .. | 09/24/2021. Tax Free Exchange.. 1,086 1]3.CPL
30282#  AH 5 |First Watch Restaurants Delayed Draw Ter. .. | 09/24/2021........ Interest Capitalization... 19 3.CPL
30282# AH 5 |First Watch Restaurants Delayed Draw Ter. .. | 09/24/2021........ Tax Free Exchange. 1,452 1,452 1 [3.CPL
30282#  AJ 1 |First Watch Restaurants Delayed Draw Ter. .. | 09/24/2021. Interest Capitalizatiol 10,226 10,226 3.CPL
30282#  AJ 1 |First Watch Restaurants Term Ln Nt5 6 .. | 09/24/2021........ Tax Free Exchange. 8,582 8,660 5 |3.CPl
35041@ AG 0 |Foundation Risk Partners Corp Delayed Dr..........ccvvrvrirrieimneenrieisiseessessseensnes .. | 09/30/2021........ Tax Free Exchange.. 266,107 | .o 267,895 2CZ
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt.. .| 07/30/2021. Tax Free Exchange.. 14,876 15,101 8 [3.CPL
35921@ AC 4 |Frontline Technologies Gr LL Delayed Dra .. | 07/30/2021........ Tax Free Exchange.. 3,018 .3,018 1|3.CPL
36147@ AA 4 | GB Auto Service Inc Delayed Draw Term Ln .| 08/06/2021........ Direct............. 58,287 58,876 |........ 3.Cz
36850@ AB 9 |Gehl Foods Inc LLC Term LnNt4 5.583%................ .| 09/01/2021........ Interest Capitalization............. 931 [ o 931 |..ccoe. 4.APL
36850@ AB 9 | Gehl Foods INCLLC TermM LN Nt 5 5.957%......c.cvurririviirinirieriererseissineiieneenenes | vevereressenns 07/01/2021........ Interest Capitalization............. 32,613 32,613 | ........ 4.APL
48773#  AB 6 |Kellermeyer Building Svcs Delayed Draw T............ .| 08/05/2021........ Direct.... 231,564 233,903 |........ 4 APL
48773#  AD 2 |Kellermeyer Building Svcs Term Ln #4 Nt .| 07113/2021......... Direct.... 1,062,939 1,084,631 |........ 4C
512064  AB 7 |AlFire Delayed Draw Term LN NE2 B.75........cocvuevrmrieerieinirierieseseesseisesseniesens | censssensenes 08/27/2021........ Direct............. 138,799 | oo 140,201 |........ 3.BPL
552462  B# 9 |Lytx Delayed Draw Term LN Nt2  7.250%.......ccvrrierermnrirrirerieiseinsieresiseeessessesnnins .| 07/27/2021......... Direct............. 459,871 | oo 464,516 | ........ 4.C
55392  AA 8 | MBS Services 1stLien TermLnNt1 56...... .1 09/30/2021........ Interest Capitalization............. 4,016 4,016 |........ 4BPL
57810J  AC 2 |Amynta Agency InC TermM LN Nt 1 4.084%.......coveveiiiereieieieieceeeeseeeeieseneins | eeresseieienns 08/31/2021........ Tax Free Exchange.........cccocevvirienecieicinnenns 27,845 28,532 | oo 16 |4.CFE
67113@ AC 5 |OTG Management LLC 7th Amend Term Ln Nt .. | 08/05/2021........ Interest Capitalization............. 279 | oo 279 | ... 4AZ
74016*  AA 5 |Blade Holdings Inc Term Ln Nt 1 7.000%.............c.... .| 08/31/2021........ Direct............. 1,013,050 | .oocerrrereirerierieeieeieens 1,041,697 |........ 4AZ
74741@ AA 5 |Invo Healthcare (Olympia Acq) PIK TEMN L.....c.ciiiiiriiiiiiriirineienisseiesissiseienies | vevirenisnenns 09/30/2021........ Interest Capitalization............. BT | e 61 [........ 3.CPL
74741@ AA 5 |Invo Healthcare (Olympia Acq) PIK Term L. .| 09/30/2021........ Tax Free Exchange 7,013 TA42 | e 11 |3.CPL
74741@ AA 5 |Invo Healthcare (Olympia Acq) Term Ln Nt .1 09/30/2021........ Interest Capitalization... 4,630 4,630 |........ 3.CPL
84756#  AA 4 |Spectra Finance LLC Term LN Nt 1 4.846.........coovvvvenrreiieeeisseiesisesssssssensnnns | ovveissnsenns 09/30/2021........ Interest Capitalization............. 7,653 7,653 .. 2.CPL
84967#  AB 7 |Spring Insurance Solutions LLC Delayed D .| 08/13/2021........ Direct.... 49,005 49,500 |........ 2CZ
85789#  AB 0 |Stealth Holding LLC Delayed Draw Term LN.........cccooviieiiniiiieinniiinniseiissiecsieniniins .| 09/28/2021........ Direct.... 47,977 48,462 |........ 3.CPL
85789#  AB 0 |Stealth Holding LLC Delayed Draw Term LN.......c.ovvueveereineeieeneeinsinesieesssensenenenens 07/19/2021........ Direct............. 27,415 27,692 |........ 3.CPL
87300* AE 4 | THG Acquisition LLC 1st Lien DD Term Ln .. | 07/01/2021........ Direct.... 133,313 | oo 135,000 |........ 3.APL
87326# AA 8 | Wealth Enhance Group LLC Delayed Draw Te....... .. | 07/29/2021........ Direct.... 26,715 26,715 | ........ 3.BPL
87326#  AA 8 | Wealth Enhance Group LLC Delayed Draw Te....... .| 09/01/2021........ Tax Free Exchange.. 411,986 | oo 413,469 3Bz
88632N AP 5 | Tibco Software Inc New Term Ln B #3 Nt 1 .| 08/13/2021. Tax Free Exchange.. 9,856,021 ..9,875,188 ...18,990
90212T AD 3 |2UIncTermLnNt1 6.500% 12/28/24 .. | 07/2712021........ Direct............. 1,768,500 | .ooeovevercerrieerierieeieens 1,800,000
928432  A* 4 |Visual Edge Technology Inc Term Ln Nt 2.... .. | 08/31/2021........ Interest Capitalization... 21,216 21,216
928432  A* 4 |Visual Edge Technology Inc Term Ln Nt 12 .| 08/31/2021. Tax Free Exchange.. 16,164 16,250 13
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw........... .| 08/31/2021........ Interest Capitalization... 19,332 19,332 |........
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw........... .. | 08/31/2021........ Tax Free Exchange.........ccccccoovvvvviniiiciininninns 14,736 14,736 | v 12
92975@ AB 2 |Wealth Enhance Group LLC Delayed Draw Te....... .1 07/29/2021........ Direct.... 20,362 20,362
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92975@ AB 2 | Wealth Enhance Group LLC Delayed Draw Te.........cocuvueeerereiiiereneinieienssiessniee | seeveressnsens 07/30/2021........ Tax Free EXChange.........ccvvvevmivneiniieininiins 218,698 | ..o 220,024 |........ 3.BPL
92975@ AB 2 |Wealth Enhance Group LLC Delayed Draw Te........ccocoveviivierereeneneeninseneeniseeneineniees | veeveeeennees 09/01/2021........ Tax Free Exchange.........ccocvvvieveerincneenncens 639,609 | ..o 643,217 |........ 3Bz
96145@ AA 0 |Westrock Coffee Holdings LLC Term Ln Nt........ccooeveiriinirieisisieceeeee e .| 09/30/2021........ Interest Capitalization............. 14,248 14,248 | ........ 3.APL
000000 00 0 |20 Gates - Cerberus Revolver 2.526% 10..... .| 09/08/2021........ Direct............. 22,181,818 | oo 22,181,818 |........ 1.CZ
000000 00 O |Air Canada Term Ln Nt 1 4.250% 08/11/2 A 08/27/2021........ JP Morgan Securities LLC 7,997,958 | ..o 8,000,000 |........ 3.CFE
000000 00 O |Essential Services Hidg Corp Delayed Dra........ .. | 08/30/2021........ Direct.... 2,952,000 | ..o 2,952,000 |........ 4AZ
000000 00 O |Essential Services Hidg Corp Delayed Dra........ .1 09/21/2021........ Direct.... 946,845 | ..o 954,000 |........ 4AZ
29668# AC 2 |Essential Services Hldg Corp Delayed Dra........ 09/01/2021........ Direct............. 3,275,044 | oo 3,316,500 3.BPL
C7740G  AB 7 |Regent Purchaser Inv (RGL) New Term Ln N... A .| 09/30/2021. Interest Capitalization... 130,076 .130,076 6.
C9196*  AA 0 |Trimaster Manufacturing Inc Term Ln Nt 1 A 08/31/2021........ Direct............. 264,274 271,747 | ........ 4AZ
93711*  AA 3 |Wash Encore Holdings LLC Term Ln Nt 1. | DI 07/30/2021........ Direct...c.oovee. 1,241,332 1,266,666 |........ 4BZ
8299999. Total - Bonds - Unaffiliated Bank Loans......... ..176,343,337 ..176,896,594 ...53,744 XXX
8399997. Total - Bonds - Part 3......... .. ...1,031,204,428 ...1,003,517,521 ..3,869,174 XXX
8399999, TOAl - BONMMAS. ...tttk h 08 sS4 ehi o0 E o0 E e E e E e E R E LRSSk E e fhsenE bbbkttt | ebinh st 1,031,204,428 | ..o 1,003,517,521 | oo 3,869,174 XXX
Preferred Stocks - Industrial and Miscell; (Unaffiliated) Perpetual Preferred
23281# 12 4 | Cyprium Parallel INVS V LP PIrd UNItS.........covvvirirerieiniierieiieisieissesesssesssessenssnnes | oveeessneenns 09/24/2021........ DIFECE ..ttt | nesent et nes 11,924.310 | oo 1192431 | [ s
000000 00 O |DP World Salaam Jr Nt Fix to Float 6.0... D... 08/26/2021........ DIFECE. ..ttt | eernes e 950,000.000 | ..ocoeveverererirrrereerirenennn 1,036,375 [ o 9,075
000000 00 0 |Absa Group Ltd Jr Sub Nt FiX t0 FIOat.........ccrvrriveriiiiieiiseiersisieeesseessiens D... 07/08/2021........ DIBCL. . .ecveeeceet ettt b sttt st tetesenas | ereteneietern e etennae 1,000,000.000 1,025,600 | oo 7,969
000000 00 O |Rizal Commercial Banking Jr Nt FiX 10 Fl........cccooviiiiniiieiniiciicnccseeiene [ DI 08/20/2021........ DIFBCE. .. | e 470,000.000 502,900 | ..o | s 15,020
12504P  AK 6 | Credit Bank of Moscow Jr Nt Fix to Float . D... 09/27/2021........ Direct.... ..850,000.000 850,000 | ..o | e
87251L  AA 4 | Tinkoff Bk Jr Sub Nt Fix to FlIoat 6.00........ccuiuiiuiimiimiiiisiinniisenienisssisssnissieeneenes D... 09/13/2021........ Direct.... ..890,000.000 890,000 | ..o | s
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) PEMDEtUAI PrEEITEA. ..o oottt ettt es st ef et ef st E et e 28t ee s et et ees et et setenten et sntens | ansstasics 5,497,306 XXX 32,064 XXX
8999997. Total - Preferred StOCKS = Part 3...........co.oveviveieieiisisieeeie et eseneensens 5,497,306 XXX ...32,064 XXX
8999999. Total - Preferred Stocks........... 5,497,306 XXX . ...32,064 XXX
9899999. Total - Preferred and COMMON SOCKS...............c.cciiiiiiieieieiiteieieete ettt te et saeiee eevataetesssesesesaseeteeseaetesesssaeeeeseseses s ssses s esetesesassas e s et et s s setes s s e s et s sssesesnses et s sesetesansssessssesesesnsaseasssesesesassssennsesesanans | earsesisaes 5,497,306 XXX e 32,064 XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........c..cveirevriiiieieiieteiieieicseese sttt esssieses ebsessssssesssssesassessesssssesesssssebsseesebe s s s e s s s es s e b s s b s s s s e s e s b e s s b e 2 s S esee s s s b s s e s s s bt s s b et e s s e s s e bbb s bt stes s e s ebans  ebsessessssassessessssssess et esessessebesssssesassses | ebessssssssssessssssssssesens 1,036,701,734 XXX s 3,901,238 XXX




Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

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

6030

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
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Bonds - U.S. Government
36202C 4P 5 |GNMA Pool #2630 6.500% 08/20/28........ .. 1 09/01/2021. | Paydown . 232 232 284 | 240 | o | s (7) 7 232 [ oo [ [ s (U I 10 |08/20/2028. | 1.A ..............
Vendee Mtg Tr RMBS REMIC Ser 1995-3
911760 GT 7 |1Z .. 1 09/01/2021. | Paydown . 62,839 | ........... 62,839 | ........... 64,588 | ................ 63,229 | ..o (390) (110 O IS 62,839 [ ..o | e | e (U I 3,109 |09/15/2025. | 1.A ..............
Vendee Mtg Tr RMBS REMIC Ser 1996-2
911760 HH 2 |1Z .. 1 09/01/2021. | Paydown RSN I 78,487 | ..cccoeene. 78,487 | ........... 78,097 | oo 78,253 | ..coovviicvi . 234 234 | | s T8ABT | oo | e | v (U I 3,505 |06/15/2026. | 1.A ..............
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 [CI1 .. | 09/01/2021. | Paydown . 54,824 | ........... 54,824 | ........... 57,565 | oo 55,815 | oo (991) [k O [P 54,824 | ..oovviciinniiinns | i | i 0 | 2,514 | 06/15/2028. | 1.A ....cooevvve
0599999. Total - Bonds - U.S. GOVEIMMENL.........ouuuiieiiiieiiiiisisie i onsiiessssssssss s s ssssssssssssnnes | connneeons 196,382 | .......... 196,382 | .......... 200,494 | ..o 197,537 | oo [ (1,154) | oo [ (1,154) | oo [ I 196,382 | ...occoocvennnnd 0 i, (VI [ 9,138 XXX XXX
Bonds - All Other Government
000000 00 O |Argentina (Republic of) Nt 0.000% 01/0... | D | 07/19/2021. | Direct . 24,961 | ...cccoo..e. 70,016 7,326 | oo | e 32,882 [ .o | e (7,921) | ... (A 7AD ) p— 74 101/09/2038. | 5.AFE........
040114 HX 1 |Argentina (Republic of) SrNt 1.000% O.... | D| 08/23/2021. | Direct . 20,250 .51,397 6,138 ....28,431 07/09/2029. | 5.BFE.........
1099999. Total - Bonds - All Other GOVEIMMENL...............cccivivieiiiieiiiies aeveeieeeseeeeeseseeteseseeesessaesesesesessesesesesesseesssssssesessssnsnsnsess | erieesesns 45,211 121413 | .........56,727 | .............47,850 | ... 10,371 | ........3,093 | ............... () 13,464 |................. 0 XXX XXX
Bonds - U.S. States, Territories and P ions
Massachusetts St GO Ref Ser B 5.250%
57582N XX 8 |0 .. | 08/01/2021. | Maturity............c...ccee... e | s 9,630,000 | ....... 9,630,000 | .....10,284,431 | .......... 7,533,167 | .o | e (34,798) (34,798) 9,630,000 | ..vovoviirnis | e | e 0 ... 449,663 | 08/01/2021. | 1.BFE.........
Massachusetts St GO Ref Ser B 5.250%
57582P AB 6 |0 ..109/01/2021. | Maturity..........ccovvvvvven rreeeen | e 5,000,000 | ....... 5,000,000 | ....... 5,485,100 | ........... 5,030,992 | ..o | e (30,992) (30,992) 5,000,000 | ..cooveivererneen [ v [ e 0. 262,500 | 09/01/2021.|1.BFE.........
Utah St GO Bld Amer Bd Ser D 4.554%
917542 QR 6 |07 .. | 07/01/2021. | Various.. 835,000 ...835,000 | ... . 0 . 835,000 | ..oooviiinninns | e | o0 | 38,026 | 07/01/2024.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...........ccoce. weuriiiimiiiiriiississsssiesssssssssssssssessssssssssesssssssssssnnesss | oo 15,465,000 3,399,159 (65,790) | ..o [ (65,790) | ...ocvonrennad 0 15,465,000 |.....ccoe0.0 |0 | i l0 | 750,189 XXX
Bonds - U.S. Political Subdivisions of States
Anchorage AK GO Ref Schs Ser B
033161 UC 2 [5.000% .. 1 09/01/2021. | Maturity.........c..cccooeee.. e | s 1,000,000 | ....... 1,000,000 | ....... 1,028,708 | .......... 1,005,869 | ...coooovsnnicianns | e (5,869) (5,869) | ..oocvevrieinies | o 1,000,000 | ..o | o | o 0 ... 50,000 |09/01/2021.|1.BFE.........
2499999. Total - Bonds - U.S. Political SubdiviSions Of SteS.........cuuiiiiiis i | eneiens 1,000,000 | ....... 1,000,000 | ....... 1,028,708 | ........... 1,005,869 | ...ooovvnnnneens 0 | e (5,869) | ..oovvevniens 0 | (5,869) | ..o 0| 1,000,000 | ..o [0 N (VI R 0 ... 50,000 XXX XXX
Bonds - U.S. Special Revenue and Special A t
130685 DN 7 |California St Pub Wks Brd Rev Ref Regent | .. | 09/01/2021. | Maturity................c...... JSTSTOUTSTTRTTRSPOUON IOV 9,310,000 | ....... 9,310,000 | .....10,441,817 | .......... 9,377,964 | ... | e (67,964) | ...ocvvorrrans [ s (67,964) 9,310,000 | voouveerreien | s | e 0 ... 488,775 | 09/01/2021.

164243 HS 9 |Cherokee Cnty GA Auth Rev Wir & Swr Ref| .. | 08/01/2021. | Call ~ 100.0000
20774L 7V 1 | Connecticut St HI & Ed Fac Rev Auth Loom| .. | 07/01/2021. | Maturity

FHLMC Gold PC Pool #D62882 7.000%

.................................. 1,445,000 | .......1,445,000 | .......1,481,592
....... 1,675,000 | .......1,675,000 | .......1,867,206

.(1,391) (1,391)
.(8,274) (8,274)

....... 39,738 |08/01/2023.
....... 87,938 | 07/01/2021.

3126F2 FX 8 |08/ .| 09/01/2021. | Paydown : 1,402 16 08/15/2025.
3128NE A5 9 |FHLMC Pool #1A0028 3.393% 10/25/35.. .. |09/01/2021. | Paydown . 1629 (6) 10/25/2035.
FHLMC REMIC Ser 1437-HD 7.000%
312013 ZE 9 | 1211502 .| 09/01/2021. | Paydown . 2,058 | oo 2,058 | oo 211 [ 2,085 [ oo | o m ] 1211512022, | 1A ..
FHLMC REMIC Ser 1504 Z 7.000%
312015 UF 6 |05/15123 .| 09/01/2021. | Paydown 17,438 (82) (82) 05/15/2023. [ 1.
FHLMC Gold PC Pool #C00418 7.000%
312926 PB 6 |08/1 .| 09/01/2021. | Paydown . 31 31 30 231 [ e 0 3TN DU PSR I I 1 | 08/15/2025.
3132D5 6B 3 |FHLMC Pool #SB8066 1.500% 08/25/35. | .. | 09/01/2021. | Paydown S 2,177,236 | .....2,177,236 | ......2,227,585 | ......... 2,226,206 | v | errenl48,9T0) | v | v (48,970) 2,177,236 S B B 22,144 | 08/25/2035.
3132D5 6D 9 |FHLMC Pool #5B8068 1.500% 10/25/35. | .. | 09/01/2021. | Paydown IO 732,243 | oo 732,243 | oo 748,862 | .o 748,509 | oo | e (16,266) | o | (16,266) [ oo | o 32,283 [ oo | oo | o L - 7,562 | 10/25/2035.
3132DW BC 6 |FHLMC Pool #SD8135 2.500% 03/25/51. | .. | 09/01/2021. | Paydown ST 1,105,456 | ... 1,105,456 | ..., 151,163 | oo o | s l5,707) | | (45,707) | oo | 1,105,456 | o | o | o 0 |.....11,972 | 03/25/2051.
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3132GK  ZN 9 |FHLMC Pool #Q04649 3.500% 11/15/41. |.. | 09/01/2021. | Paydown rreeen | e 1,323,153 | ....... 1,323,153 | ....... 1,375,243 | ... 1,370,525 | ..o | e [CYA<T 072 T (47,372) [ oo | e 1,323,153 | s [ | e [ 30,495 | 11/15/2041. [1.A .....
3132GL  XT 6 |FGLMC Pool #Q05490 3.500% 01/15/42. | .. | 09/01/2021. | Paydown [T IOV 759,878 | .......... 759,878 | .......... 789,683 | ....o.ccc0.. 786,347 | oo | (26,468) (26,468) cevernennnee D98I [ s [ | 0 [ 18,424 | 01/15/2042. | 1.A .....
3132GR  AS 0 |FGLMC Pool #Q06017 3.500% 02/15/42. | .. | 09/01/2021. | Paydown reverensnsens | e 1,195,572 | ....... 1,195,572 | ....... 1,242,560 | ........ 0,237,757 | oo | e (42,185) | ..o [ s (42,185) | ...cvverris rerreeeen 195,572 [ e | 0| 27,429 | 02/15/2042. | 1.A .....
3132GR ZW 4 |FGLMC Pool #Q06757 3.500% 03/15/42. | .. | 09/01/2021. | Paydown JESTORPRRROIN I 178,759 | .......... 178,759 | .......... 184,240 | .... . [V IO (4,933) (4,933) JUUSRUORUOOOON I £ 421 L SUUUNSOOUROUOT VPOOOROORPOORY INOPOURPOOOOR | B IO 4,335 | 03/15/2042. | 1.A .....
3132GT GV 3 |FHLMC Pool #Q08012 3.500% 04/15/42. | .. | 09/01/2021. | Paydown et | e 677,248 | .......... 677,248 | .......... 703,761 | oo 701,185 | oo [ s (23,937) (VX R0 L IR I 677,248 | ... | e [ e 0 .. 16,381 | 04/15/2042. | 1.A .............
3132GT JE 8 |FHLMC Pool #Q08061 3.500% 05/15/42. | .. | 09/01/2021. | Paydown rreee | e 144,003 | .......... 144,003 | .......... 144,846 | ... 144,806 |....ccoovvrernnne (803) (10 1 [N IR 144,003 | ..o | v | e 0 [ 3,280 | 05/15/2042. [1.A ..............
FHLMC Gold PC Pool #C80131 6.000%
313356 EC 5 |03/1 ..109/01/2021. | Paydown 1,303 | oo 1,303 | oo 1273 | v 1,291 | oo | e 12 12 1,303 | oo | e [ e (01 I 52 [ 03/15/2024. | 1.A ..oovvnnne
FHLMC REMIC Ser 1628-KZ 6.250%
313373 KF 4 |12115)2 .. 109/01/2021. | Paydown TA13 | TA13 | 7,788 | oo TAT8 | oo (66) (66) TA13 | e | e | e (U I 311 | 12/15/2023. | 1.A ....ccccoeoece
FHLMC REMIC Ser 1674-Z 6.750%
3133T3 Q2 7 |02/15/24 .. 1 09/01/2021. | Paydown ST I 13,494 | ............ 13,494 | ............ 13,962 | ovvvoenne 13,591 | i (96) ((C1C) N IS 13494 | oo | e | e [V I 607 | 02/15/2024. | 1.A ..............
FHLMC REMIC Ser 1683 Z 6.500%
3133T3 X8 6 |02/15/24 .. 1 09/01/2021. | Paydown 21,737 21,737 21,874 | o 20724 | e | s 14 L N IS 21,737 [ oo | e | e 0 [ 944 1 02/15/2024. | 1A ..............
FHLMC REMIC Ser 1837-Z 6.500%
313376 M4 0 |04/15/26 .. 1 09/01/2021. | Paydown 7,705 | oo 7,705 | oo T943 | oo TT73 | s (68) (68) 7,705 | o | v | e 0 [ 335 | 04/15/2026. | 1.A ..............
FHLMC REMIC Ser 1967-BA  7.000%
3133TA CQ 3 |06/17/2 .| 09/01/2021. | Paydown 3277 | o 3277 | o 3,382 | o 3,299 | e (22) (22) 3277 | oo | cvereeeeiens | e (01 I 152 [ 06/17/2027. | 1.A ..ovvernene
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ .. | 09/01/2021. | Paydown 27,189 27,189 28,231 | ... 27,621 | oo (432) (432) [ oo [ e 27189 | oo | e | e 0 [ e 1,254 | 11/20/2027. [ 1.A ...
31342A P4 5 |FHLMC Pool #780443 2.160% 03/25/33.. | .. | 09/01/2021. | Paydown 33,528 33,528 33,49% | ... 33,327 | .o . 202 202 | | s 33,528 | ..o | e | e 0 [ 708 | 03/25/2033. | 1.A ............cc
FHLMC Gold PC Pool #D49973 6.000%
31356B CJ 7 |03/1 ..109/01/2021. | Paydown 1,279 | oo 1,279 | oo 1,145 | 1,231 | e | e 48 48 1,279 | o | v | e (01 51 [ 03/15/2024. | 1.A ...covvvnvne
FNMA REMIC Ser 1991-73A  8.000%
31358H GT 6 [07/25/2 .. 1 07/01/2021. | Paydown 1 1 [ R LI TR ISR 0 {1 TSTOUTOIIOS IURTOORPOUROTOR IR (U O 07/25/2021. | 1.A ..o
FNMA REMIC Ser 1992-71X  8.250%
31358M P4 0 |05/25/2 .. 1 09/01/2021. | Paydown 2,965 | ..coovreenne 2,965 | ..coorviennn 3,085 | oo 2,966 | ..oooorrienrins | e (1) (1) 2,965 | oo | e | e [V I 163 |05/25/2022. | 1.A ....coevnve
FNMA REMIC Ser 1992-49 CIL 7.000%
31358M WZ 3 |04/ .. 1 09/01/2021. | Paydown 2216 | oo 2216 | oo 2178 | oo 2,198 | oo | e 18 18 2,216 | oo | e | e (U I 104 | 04/25/2022. | 1.A .........ccc.
FNMA REMIC Ser 1992-124 PZ 7.000%
31358N 5B 4 [07/2 .. 1 09/01/2021. | Paydown 4212 | 4212 | 4333 | s 4215 | s [ e (3) 3) 4212 | e | e | e 0 [ e 196 |07/25/2022. | 1.A ..............
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .. 1 09/01/2021. | Paydown 551 551 543 | 54T | s . 4 4 551 | s e [ e 0 [ 20 | 07/25/2023. [ 1A ..............
FNMA REMIC Ser 1993-119GA 6.500%
313598 ZK 6 |07/25 .. 1 09/01/2021. | Paydown 6,504 | ..ooovrennnnd 6,504 | ..ooovrennnnd 6,419 | oo 6,468 | ..o | e 36 36 8,504 | oo | e | e (U I 279 | 07/25/2023. | 1.A ..o
FNMA REMIC Ser 1997-63 ZA  6.500%
31359Q LQ 5 |09/18 .. 1 09/01/2021. | Paydown ST IO 18,700 | oo 18,700 | oo 18,332 | coovvvenne 18,512 | v | e 189 189 [ oo [ e 18,700 | oo | verriieeeiienees | e (U I 805 | 09/18/2027. | 1.A ....ccccoeeuee
FNMA REMIC Ser 1998-73 CI MZ
31359V BH 5 |6.300% 10 .. 1 09/01/2021. | Paydown 944 944 968 | ..o 956 | ... (12) (12) 944 | e | s | e (U I 40 | 10/17/2038. | 1.A .....cccoeonce
313730 ZC 4 |FNMA Pool #304139 9.000% 01/25/25.... | .. | 09/01/2021. | Paydown 1770 | e 1770 | e 1,858 | o 1,800 | .o (30) (30) 770 | o | v | e (0[N I 117 [01/25/2025. | 1.A ..o
FNMA DUS Pool #461459 5.450%
31381H TQ 9 |11/25/23 .. 1 09/01/2021. | Paydown 7,304 | oo 7,304 | oo 7517 | s 7,320 | oo (16) (16) 7,304 | oo | v | e (U I 282 | 11/25/2023. | 1.A ..o
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31381L  NY 9 | FNMA Pool #464007 6.650% 01/25/28.... | .. | 09/01/2021. | Paydown .12,964 ) (1,965) ....12,964 01/25/2028. [1.A ...
3138A8 D6 0 |FNMA Pool #AH6424 4.000% 02/25/41... | .. | 09/01/2021. | Paydown e 170,113 ) (1,060) . 170,113 20 | 4,432 | 0212512041, | 1.A ... .
3138A8 F4 3 |FNMA Pool #AH6486 4.000% 03/25/41... | .. | 09/01/2021. | Paydown JSTSTTTRRPTOON IOV 519,894 ) (3,252) | .oovvevrvirenies | e 519,894 | ... [ e [ e 0 .. 13,270 | 03/25/2041. | 1.A ....ccevennee
3138A8 JE 7 |FNMA Pool #AH6560 4.000% 02/25/41... | .. | 09/01/2021. | Paydown 67,595 ) (429) 87,595 | e e [0 [ 1,774 | 02/25/2041. [1.A ....
3138AE  J8 7 |FNMA Pool #AI1186 4.000% 04/25/41..... .. 1 09/01/2021. | Paydown 350,872 350,872 | ... - (2,187) (2,187) 2350,872 | oo | e | e | 9,523 | 04/25/2041. | 1.A ... .
3138EA  MJ 3 | FNMA Pool #AK5760 3.000% 04/25/42.... .. | 09/01/2021. | Paydown rreee | e 104,786 | .......... 104,786 | .......... 101,849 | oo 101,952 | o | e 2,833 2,833 [ [ e 104786 | s [ | v [ 1,993 | 04/25/2042. [1.A ....ccoevene.
3138M8 AH 6 | FNMA Pool #AP4507 3.000% 09/25/42.... | .. | 09/01/2021. | Paydown JETSTTSRROOIN IOV 163,229 | .......... 163,229 | ..........164,589 (1,378) (1,378) | e | verrerenn 163,229 [ e | e | e | s 3,266 |09/25/2042.|1.A ...
3138MC  3U 6 |FNMA Pool #AP8910 3.500% 10/25/42.... | .. | 09/01/2021. | Paydown 230,438 230,438 | .........232,743 (2,062) (2,062) [ ..o | 230,438 [ o [ | 0 e 5,231 | 10/25/2042. | 1.A .... .
3138W9 GP 9 |FNMA Pool #AS0205 3.000% 08/25/43.... .. | 09/01/2021. | Paydown 65,875 | oovvernne 65,875 62,468 3,062 | ovvervrrerienrins | evrrernnnnrnenB5,875 | s [ [ ceinneriinnnnd0 [, 1,330 | 08/25/2043. [ 1A .............
3138WE VB 2 |FNMA Pool #AS5109 3.500% 06/25/45.... | .. | 09/01/2021. | Paydown et | s 1,548,203 | ....... 1,548,203 | ...... 1,601,512 . 1:(50,529) | oo | e 1,548,203 | i e [ cereniinenn0 [ 35,308 |06/25/2045. | 1.A ....
3138WF  B6 2 |FNMA Pool #AS5460 3.500% 07/25/45.... .. | 09/01/2021. | Paydown e | s 1,790,751 | ...... 1,790,751 | ...... 1,866,019 | ..........1,861,711 2(70,960) | oo | e 790,751 | i i [ 0 [ 41,695 | 07/25/2045. [1.A .... .
3138WF NY 8 |FNMA Pool #AS5806 3.000% 09/25/45.... .. | 09/01/2021. | Paydown JETSTTSTRROTOIN EOV 985,087 | .......... 985,087 | ......... 993,629 | ...coooenuee 992,899 (7,813) | e | eeereerened 985,087 [ o | e | o0 | 19,901 | 09/25/2045. | 1.A ..............
3138WW BR 9 |FNMA Pool #AT8147 3.000% 07/25/43.... | .. | 09/01/2021. | Paydown e | s 507,180 | .......... 507,180 ....491,251 ....492,805 14,375 | .o . 507,180 [ oo v | v [ e 10,539 | 07/25/2043. | 1.A ....
3138X0 Y5 1 |FNMA Pool #AU1631 3.000% 07/25/43... | .. | 09/01/2021. | Paydown ST IOV 167,304 | .......... 167,304 | ..........162,050 4,718 . L1B7,304 | | e | a0 | s 3,354 | 07/25/2043. | 1.A ... .
3138X2 VU 5 |FNMA Pool #AU3326 3.500% 07/25/43... | .. | 09/01/2021. | Paydown 369,710 | 369,710 | .......... 373,407 (3,105) | oo | e 369,710 | oo | e [ cevveneiinenen0 [ e 9,011 |07/25/2043. | 1.A ...
3138X3 CJ 9 |FNMA Pool #AU3672 3.500% 07/25/43... | .. | 09/01/2021. | Paydown 34,072 34,072 34,413 (285) . 34,072 | i [0 [ 712 | 07/25/2043. | 1.A ....
3138X3 EJ 7 |FNMA Pool #AU3736 3.000% 08/25/43... | .. | 09/01/2021. | Paydown JETSTTTRRROIN IOV 704274 | ......... 704,274 | ... 682,155 19,849 | ..o . LT04.274 | e | e | 0| 14,076 | 08/25/2043. | 1.A ....
3138YH U2 4 |FNMA Pool #AY4200 3.000% 05/25/45.... .. | 09/01/2021. | Paydown e | s 314,577 (1,577) 05/25/2045. | 1.A ...
3138YK HF 3 |FNMA Pool #AY5629 3.000% 06/25/45.... | .. | 09/01/2021. | Paydown 67,763 (226) 06/25/2045. | 1.A .
3138YV KL 2 |FNMA Pool #AZ3898 3.000% 05/25/45.... | .. | 09/01/2021. | Paydown JSTSTTSTORRPTOON IOV 171,081 (1,408) 05/25/2045.
FNMA REMIC Ser 2001-47 ZK  6.500%
313920 XA 3 |09/25 .. 1 09/01/2021. | Paydown 359 | ..ooorrrennn 359 | ..ooorrrennn 3718 | oo 3,654 | .o (58) (58) 3,596 | v | e | e (U I 152 | 09/25/2031. | 1.A .ccvvvenece
FNMA REMIC Ser 2001-W2 CI AF6
313920 XZ 8 |6.589% 1 .. 1 09/01/2021. | Paydown 1313 | s 1313 | o 1,305 | oo 1,316 | oo [ e (4) (4) 1,313 | s e [ e (U I 57 | 10/25/2031. [ 1A .............
FHLMC REMIC Ser 2489 CI PE  6.000%
31392R  YX 3 |08/1 .. | 09/01/2021. | Paydown ST I 17,629 | oo 17,629 | ... 17,535 | oo 17,853 | e | e 76 (< OO 17,629 | oo | o | e 0 [ 677 | 08/15/2032. | 1.A ..............
FHLMC REMIC Ser 2478 JF  6.000%
31392T WT 0 |08/15/2 .| 09/01/2021. | Paydown 5323 | v 5323 | v 5545 | oo 5,339 | e (15) (15) 5,323 | oo | e | e (01 I 214 | 08/15/2022. [1.A ...coeonne.
FNMA REMIC Ser 2003-38 CI MP
31393A 2V 8 |5.500% 05 .. 1 09/01/2021. | Paydown 38,095 | ..coooveene. 38,095 | ..covoonne 38,952 | .oovrrvienns 38,073 | .o | s 22 Y72 RIS I 38,005 [ ..o | e | e 0 [ e 1,389 | 05/25/2023. [ 1.A ...
FNMA REMIC Tr Ser 2003-W6 1A41
31393B T4 7 |5.398% .. 109/01/2021. | Paydown 29,549 29,549 29,780 | oo 29,598 | ..o (49) (49) | covveerrierins | e 29,549 | .o | e | e (U I 1,076 | 10/25/2042. [ 1A .............
FHLMC REMIC Ser 2773 CICD 4.500%
31394W CK 2 [04/1 .. 1 09/01/2021. | Paydown .13,756 319 13,756 04/15/2024.
31408G KD 8 |FNMA Pool #850892 5.000% 10/01/35.... | .. | 09/01/2021. | Paydown ceerennn 11,189 0 . ...11,189 10/01/2035.
31408) BM 2 |FNMA Pool #852444 5.000% 10/01/35.... |..|09/01/2021. | Paydown 2,283 0 2,283 10/01/2035.
31409Y L6 2 |FNMA Pool #882449 5.000% 01/25/36.... | .. | 09/01/2021. | Paydown 3416 | ... 0 3,416 01/25/2036.
3140E6 WA 6 |FNMA Pool #BA2440 3.000% 11/25/45.... | .. | 09/01/2021. | Paydown 286,731 286,731 (GRS T£) OIS I 20 ] 11/25/2045.
3140H5 JW 2 |FNMA Pool #BJ3876 3.000% 01/25/48.... .. | 09/01/2021. | Paydown et | e 1,065,949 | ....... 1,065,949 31,978 01/25/2048.
314005 LM 9 |FNMA Pool #BM1231 3.500% 11/25/31... | .. | 09/01/2021. | Paydown 894,116 894,116 (27,726) 11/25/2031.
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3140KD BK 5 | FNMA Pool #BP5441 3.000% 06/25/50.... | .. | 09/01/2021. | PAYOWN.......ocvvvrerrirerirnriniiiniicnnis | eovevierirerissniinnines | oveens 3,462,375 | ....... 3,462,375 | ....... 3,642,527 | ..........3,640,215 | .coooiviiivininn | e (177,840) | vvvvverevvrieres [ v (177,840) 3,462,375 06/25/2050. | 1.A .....
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48... | .. | 09/01/2021. | PaYdOWN........c.crmvvirieriicriiiniiiins | coreeieerissesisnniins | cevvinens 369,658 | ......... 369,658 | .......... 377467 | oo 376,878 | s | e (7,220) (47220) N OIS I 369,658 | ... [ e 05/25/2048. | 1.A .....
3140X9  6Y 6 |FNMA Pool #FM6286 2.500% 01/25/51... |.. | 09/01/2021. | PaydOWN.........ccorvvvniiniiiciieniiiis | oreissiieiienissienes | e 311,797 | .......... 31,797 | .......... 325170 | oo | e | e (13,373) | oo [ v ((IRT) IR I 311,797 | e [ i 01/25/2051. | 1.A .....
31412W  TB 2 |FNMA Pool #937146 6.500% 05/25/37.... | .. | 09/01/2021. | Paydown 554 (10) 05/25/2037. | 1.A .....
31413H G3 6 |FNMA Pool #945818 6.000% 07/25/37.... |.. | 09/01/2021. | Paydown 1,398 (4) 07/25/2037. | 1.A ....cccocoece
314188 SY 3 |FNMA Pool # MA2334 3.500% 07/25/45.. | .. | 09/01/2021. | PAYdOWN.........ccouvivmiieniiierieriniins | ervennrienienissniienns | vevirenas 430,994 RPN IS (13,031) | ... 07/25/2045. [1.A ...
31418C T9 5 |FNMA Pool #MA3275 3.000% 02/25/48... | .. | 09/01/2021. | PAYdOWN.........cveervverrrriirniiinciins | eoererireneeieneieenenes | veeeinns 370,548 | .......... 370,548 | ..........359,365 RO 1,132 | ... 02/25/2048. | 1.A .....
31418C XN 9 |FNMA Pool #MA3384 4.000% 06/25/48... | .. | 09/01/2021. | PaydOWN..........ccccorvvemiriimriimniiniiians [ e | s 1,783,977 | ....... 1,783,977 | ....... 1,817,566 v | s (32,931) [ v | eeeneee TBB97T | i e 06/25/2048. | 1.A .....
31418D CA 8 |FNMA Pool #MA3664 4.000% 05/25/49... .. | 09/01/2021. | PaydOwN.........ccomervveimmieirriiinnins | eoereiisseeienniiennies | o 2,146,677 | ....... 2,146,677 | ....... 2,219,842 B I (73,165) 05/25/2049. | 1.A .....
31418D CB 6 |FNMA Pool #MA3665 4.500% 05/25/49... .. | 09/01/2021. | PAYAOWN. ........ccveuereverriririrnriinniins | eoeeevieneeieeesienenes | ceeeees 1,529,176 | ....... 1,529,176 | .......1,599,840 | ..........1,598,634 | ....ccoooovurrinee | erennn(69,458) | cooooviiiiins | e (69,458) 05/25/2049. | 1.A .....
31418D XJ 6 |FNMA Pool #MA4280 1.500% 03/25/51... |.. | 09/01/2021. | Paydown 125372 | . 125372 1,646 03/25/2051. | 1.A.
31418D XL 1 |FNMA Pool #MA4282 2.500% 03/25/51... .. | 09/01/2021. | Paydown 452,281 | .......... 452,281 03/25/2051. | 1.A .....
31419B  BF 1 |FNMA Pool #AE0937 3.500% 02/25/41.... | .. | 09/01/2021. | PaydOWN........c.cvverirriiniinciiiciins | cerieriiiniissineiiienes | v 41,021 | oo 41,021 02/25/2041. | 1.A .....
31419B  CT 0 |FNMA Pool #AE0981 3.500% 03/25/41.... .. | 09/01/2021. | Paydown 282,529 282,529 03/25/2041.|1.A .....
31419) SC 3 |FNMA Pool #AE7714 3.500% 11/25/40.... | .. | 09/01/2021. | PaYdOWN........cocrmvverririiririirniiiins | coreveeeeeieessieneiies | cerviiens 120,502 | .......... 120,502 11/25/2040.
31419L 3D 3 |FNMA Pool #AE9795 3.500% 11/25/40.... | .. | 09/01/2021. | Paydown 323,814 323,814 11/25/2040.
45203H BU 5 |lllinois Fin Auth Rev Ser A 5.375% 08..... | .. | 08/15/2021. | Redemption ~ 100.0000...........cccce | corvrermmvrermmmrermnnirns | covee 10,000,000 | ..... 10,000,000 08/15/2028.
Kentucky St Ppty & Bldgs Rev LBASS Ref
49151E YE 7 [P .. [ 08/01/2021. | MALUFIY........oooovverreireieneieceis [ oo | o 26,070,000 | ..... 26,070,000 | .....27,651,518 | ......... 26,154,015 | ..ocooveveccres | e (84,015) | .o [ v (84,015) 26,070,000 | ..voooeveermeeen | e | e 0 |..1,303,500 |08/01/2021.|1.EFE.........
57429L AL 0 |Maryland St Trans Auth Rev Ltd Oblg Txbl. | .. | 07/01/2021. | Call  100.0000............. 260,000 260,000 | .......... 260,000 | ...coooeneee 260,000 | ..o [ e 0 [ oo [ e 260,000 | ..o [ e [ e 0 ... 16,848 | 07/01/2022. | 1.G FE.........
Massachusetts Educ Fin Rev LBASS AMT
57563R JC 4 |Iss .| 07/21/2021. | Redemption ~ 100.0000.........c.cces | corvverrmrerimmriiniiirns | cvvvir 860,000 | .......... 860,000 | .......... 860,000 | ...coooouvee 860,000 | ...oovverriinns [ e 0 [ o [ e 860,000 | ... [ oo [ e 0 ... 51,743 | 01/01/2031. | 1.F FE..........
Massachusetts Educ Fin Rev LBASS AMT
57563R NV 7 |Ref .107/01/2021. | Call  100.0000..........ccovvemmrerirns | corererererierereecniees | ceveens 2,095,000 | ...... 2,095,000 | ....... 2,061,878 | ........... 2,068,977 | ..o | e 71 | 2,069,688 | .......ccoooovurns | crveene 25312 | ......... 25312 | ... 36,663 |07/01/2033. | 1.F FE..........
New Jersey St Hgr Ed Auth Rev LBASS Sr
646080 RG 8 |A .1 07/29/2021. | Call - 100.0000..........ccoovvmmmreiirns | oo | oo 1,250,000 | ....... 1,250,000 | ....... 1,262,775 | ........... 1,255,839 | ..oovvvirri (802) (L 02 R I 1,255,037 | .oooovveeriirns [ e (5,037) | .......... (5,037) | ....... 33,056 |12/01/2025.|1.CFE.........
New Jersey St Hgr Ed Auth Rev LBASS Sr
646080 RH 6 |A . 107/29/2021. | Call - 100.0000........ccovveervrirrerens [ v | v 1,345,000 | ....... 1,345,000 | ....... 1,345,000 | ........... 1,345,000 | ..ovoevrivreiniens [ e (V1 RTRIRORTIOTE ISP 1,345,000 | oo | v | e 0 [ e 35,568 | 12/01/2026. | 1.C FE.........
New Jersey St Hgr Ed Auth Rev LBASS
646080 SC 6 |Amt- .107/29/2021. | Call  100.0000.........ccevvermrrirrerns | cerrriremnrireeerieenris | cervernd 650,000 | .......... 650,000 | ......... 842,810 [ ..o | e | e 70 (VI OO RN 642,880 | ..o | e 7120 | oo 7120 | .. 3,403 |12/01/2028.|1.C FE.........
New Jersey St Hgr Ed Auth Rev LBASS
646080 SD 4 |Amt- .| 07/29/2021. | Call ~ 100.0000............. 520,000 520,000 | .......... 512,081 | oo | e | e 66 B6 | ..o | s 512,148 | oo | e 7,852 | oo 7,852 | ... 2,723 |12/01/2029.|1.C FE.........
New Jersey St Hgr Ed Auth Rev LBASS
646080 SE 2 |Amt- .| 07/29/2021. | Call ~ 100.0000............. 520,000 520,000 | .......... 510,462 | ..o | e | e 70 (O OO IR 510,532 | v | e 9,468 | .......... 9,468 | ........ 2,723 |12/01/2030. | 1.C FE.........
New Jersey St Hgr Ed Auth Rev LBASS
646080 SF 9 |Amt- .1 07/29/2021. | Call  100.0000..........ccovvemmriiinis | corvrirmmiieneiieneiis | crvver 880,000 | .......... 880,000 | .......... 876,190 | ..o | e | e 27 27 | e | e 876,217 | .o | e 3,783 | oo 3,783 | ......... 4,962 |12/01/2031.|1.CFE........
New York St Dorm Auth Rev St Sup Debt
64983M VG 0 |Re .1 07/28/2021. | Call  100.0000..........cccoowvrmmmreinrns | corvvereiieneiiinniins | oo 8,670,000 | ...... 8,670,000 | ....... 9,369,322 | ........... 8,882,118 | ..o | e (27,245) (27,245) 8,854,873 ..(184,873) | ...... (184,873)| .....413,029 | 02/15/2025. | 2B FE.........
New York St Dorm Auth Rev St Sup Debt
64983M VH 8 |Re . [07/28/2021. [ Call  100.0000........ccccmmrmrireriins | cerireriririisniseiienes | e 9,105,000 | ....... 9,105,000 | ....... 9,852,612 | ..coveuce 9,371,426 | ..oovvvvivciiies | e (26,927) (26,927) 9,344,499 .(239,499) | ...... (239,499) | .....433,752 | 02/15/2026. | 2.B FE.........
709222 CP 6 |Pennsylvania St Tpk Commn Rev Ser A 5.. | 07/15/2021. | MAUitY........cooevereerrreieieieerieiins | orvieieseieeeieinens | e 4,030,000 | ....... 4,030,000 | ....... 4,031,635 | ..o | e | e (1,635) (1,635) | vveveeeerrcneen | wrereeeened,030,000 [ oo e | e | e 105,788 | 07/15/2021.
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915137 K2 8 |University TX Rev Fin Sys Ser C 5.000%. | .. | 08/15/2021. | MALUIY.......ovveveresremrnnienianisniinns | oneesrsnsssessnssnesneies | aornns 5,025,000 | ....... 5,025,000 | ....... 5,256,753 | ........... 5,038,697 | ...ovvriiiniins [ v (13,697) | .. ..(13,697) 5,025,000 JRTRTRRoTOTOIN (I [ 251,250 | 08/15/2021.|1.AFE.........
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. ....114,659,584 |....114,659,584 |....119,840,309 | .......103,617,175 | ..ccocoeeen0 | s (892,020) ] .. .(892,020) [ ..o 0. 115,070,659 | ..oovvvnnrenad 0[...(411,079) ] ... ..4,454,603 XXX XXX
Bonds - Industrial and Miscellaneous
Gerson Lehrman Group Nt 4.750%
000000 00 O [12/15/2 .| 09/30/2021. | Redemption  100.0000 7,969 | oo 7,969 | oo 7,989 | coveoeiieeineineriienies [ e | e 0 7,989 | oo | cerverireenienins | e (110 I 30 | 12/15/2024. |4 A Z............
Gerson Lehrman Group Nt 4.750%
000000 00 O [12/15/2 .| 09/30/2021. | Redemption  100.0000 SOOI RN 16,415 | oo 16,415 | ooovcrennee 16,309 | ..ovvoureerrerieniiees | e | e 107 L0 N IS 16,415 | oo | v | e (VI IO 625 | 12/15/2024.|4.BZ............
Gerson Lehrman Group Nt 5.750%
000000 00 O [12/15/2 .| 09/30/2021. | Redemption  100.0000 2,670 | covverrn ALYV R 2,853 | oo || e 17 17 2,670 | oo | e | e (U I 96 | 12/15/2024.|14B Z............
00176@ AA 4 |AMF Florence LLC Sr Sec Nt 3.210% 12/3 .. | 09/30/2021. | Redemption  100.0000. 213,347 213,347 0 [ o | s 213,347 | oo | e 12/31/2035.
00206R MD 1 |AT&T Inc SrNt 3.550% 09/15/55.. .| 09/09/2021. | Tax Free Exchange, o e | s 3,283,676 | ....... 3,530,000 1,303 3,283,676 09/15/2055.
ACE Securities Corp RMBS Ser 2006-SL1
004421 VE 0 |Cl .. | 09/27/2021. | Paydown ..49,392 ..49,392 19,776 29,615 ...49,392 09/25/2035.|1.D FM.........
00764M BT 3 |Aegis ABS Trust RMBS Ser 2004-2 CI M1. | .. | 09/27/2021. | Paydown 107,044 107,044 104,143 2,901 ..107,044 06/25/2034. | 1.AFM.........
ALESCO Pfd Fdg Ltd ABS Ser 7A Cl A1B
01448Y AB 9 |0 .. | 07/21/2021. | Redemption  100.0000. .3,063,630 .3,063,630 2,481,540 2,673,181 390,449 3,063,630 07/23/2035.
02150F AA 8 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2021. | Paydown R O T 17,881 | .o 19,208 | ..o 16,374 | ... 15,478 896 | .o | e 16,374 05/25/2037.
02150F AA 8 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 07/01/2021. | Paydown SOOI RN 16,541 | oo 16,345 | .oovcrennee 13,933 | oo 13,171 X T T 13,933 05/25/2037.
American Airlines Inc LBASS EETC Ser
02376U AA 3 |201 .| 07/15/2021. | Redemption  100.0000 JEVTURIRTORUORPIUR ORI 16,030 | covoverennee 16,030 | .ooovereenee 16,3571 | oveerierierieeienes | o (321) (1< 74) 1 IO IS 16,030 | vveuveerinenns | verierrnneienin | e (VI IO 287 |01/15/2028.|2.AFE.........
American Airlines Inc LBASS EETC Ser
023772 AB 2 |201 .. | 07/15/2021. | Redemption  100.0000 258,306 258,306 | .......... 245366 | ......c....... 218,819 | ........ 32,525 | . 6,963 39,488 | ..o [ e 258,300 | ..vvreerieerieres | e | e 0 [ 10,332 | 07/15/2025.|4.B FE.........
02377L  AA 2 |American Airlines Inc Secured Ser AA 3... | .. | 08/15/2021. | Various...........ccc...... [ESTTRTUIN RO 176,433 | .......... 176,433 | ..cooonee 173,502 | coovvvrrinnne 173,597 | coooeeerrieiiens | v 2,836 2,836 | oo | e 176,433 | oo | e [ v 0 | e 5,558 | 08/15/2033.|2.A FE.........
American Airlines Inc LBASS EETC Ser
023770 AB 0 [201 .| 07/15/2021. | Various............cc...... reveeeerennsrenenes | e 4,229,891 | ....... 4,229,891 | ....... 4,256,189 | ........... 4,030,536 | ...... 205,314 | .......... (5,959) [ .ooovvvnrrveerie [ verereens 199,355 | .ovouvveerierine | s 4,229,891 | oo [ e [ e 0. 209,380 |01/15/2023.|4.C FE.........
02582J JF 8 | American Express Cr Acct M Tr LBASS Ser| .. | 07/15/2021. | Paydown rreeeen | e 3,900,988 | ....... 3,900,988 | ....... 3,995,214 | ........... 3,945,954 | ... | s (35,966) (35,966) 3,909,988 | ....ovverirnies v [ e 0 [ 69,793 | 02/15/2024. | 1.AFE.........
American Homes 4 Rent LBASS Ser 2014-
026650 AA 3 [SFR ..109/01/2021. | Paydown 23,056 23,056 24,288 | .....cccoeene. 24,082 | ..o | i (1,026) (1,026) [ oo | e 23,056 | ..o | s | e (01 I 588 | 10/17/2036. | 1.AFE.........
American Honda Finance Sr Nt 1.650%
02665W BF 7 (07 .| 07/12/2021. | Maturity..........occevvvneces [EOTUTURTRURRRUPIO PP 30,000,000 | ..... 30,000,000 | .....29,990,100 | ......... 29,998,912 | ..o | s 1,088 1,088 | .ooeeerierinees | e 30,000,000 | .ooovvmerererernns | s | e 0| .. 495,000 |07/12/2021.|1.G FE.........
American Homes 4 Rent RMBS Ser 2014-
02665X AA 7 |SFR3 .| 09/01/2021. | Paydown 99,859 | .ovrvrnet 99,859 | .......... 100,133 | oo 100,147 | cooovvereiriis (288) (PZ15) ) N IS 99,859 | .o [ e [ e 0| e 2,419 | 12/17/2036. | 1.AFE.........
American Homes 4 Rent LBASS Ser 2015-
02666B AA 4 |SFR .| 09/01/2021. | Paydown 27,300 27,300 29,707 | v 29,438 | ..o . (2,138) (2,138) [ oo | cererreereninnn 27,300 | cooovvreerinis [ e [ e (VI IO 672 | 10/17/2052. | 1.AFE.........
02666Q J7 9 |American Honda Fin Corp SrNt 3.800% 0| .. | 09/20/2021. | Maturity.............ccc....... e | e 15,000,000 | ..... 15,000,000 | .....15,628,210 | ......... 15,061,521 | ..o | e (61,521) | oo [ v (61,521) | oo | v 15,000,000 [ ...vouvemeerees | rreerreireiiienes | e 0. 570,000 |09/20/2021.|1.G FE.........
Ameriquest Mtg Sec Inc RMBS Ser 2005-
030728 ZK 4 |X1 .. | 09/27/2021. | Paydown [ESTURTUIN IR 489,420 | .......... 489,420 | .......... 471,372 | oo 488,366 | ....ovrerircis | e 1,054 1,054 | o | e 489,420 | ..o | e | s 0 | e 4,536 | 03/25/2035. | 1.A FM.........
Amresco Resdtl Sec Mtg Loan RMBS PTC
03215P DN 6 |Ser .| 09/01/2021. | Paydown 1 1 | IR LI TN (RPN 0 T | s | v | e (11 I 08/25/2027.| 1.AFM.........
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03334@ AA 7 |AnchoragePermit Ctr Bidg Ls Tr CTL 6.3. |.. | 09/15/2021. | Redemption  100.0000. 68,440 | ............ 68,440 | ............ 68,440 | ...cooovvrnnee. 68,440 | ..o [ e 0 [ o | e 68,440 | ..o | e | e 0 [ 2,894 | 02/15/2025. [1.B ..............
Angel Oak Mortgage Trust RMBS Series
03464R  AA 1 [202 .| 09/01/2021. | Paydown revrnrenennrnnenes | i 1,517,330 | ....... 1,517,330 | ....... 1,518,832 | ..ocevenee 1,355,877 [ oo | v 137 137 | o | s 1,517,330 [ e [ v | e 0. 22,893 | 12/25/2059. | 1.AFM.........
Apidos CLO CLO Ser 2020-33A A
03768M AA 5 |1.825% 0 .1 09/30/2021. | Call  100.0000.........ccovrmrerererrenes [ eorreirmrrirnerieriieninns | e 13,000,000 | ..... 13,000,000 | .....13,000,000 | ......... 13,000,000 | ..voouererrnrins | ceerreirerieniiens (1 RTINS 13,000,000 [ ..ovouvemeerees | rererreererienes | e 0. 302,995 |07/24/2031. | 1.AFE.........
Apidos CLO CLO Ser 2020-33A CI B
03768M AB 3 |2.325 .1 09/30/2021. | Call  100.0000..........coommrrerererers [ errerrrererneereninernes | veeens 9,000,000 | ....... 9,000,000 | ....... 9,000,000 | ...ccovnee 9,000,000 | .cvvurvrerrerins [ e 0 9,000,000 | oooorvrnevrrerin [ e [ e 0. 264,765 | 07/24/2031.|1.C FE.........
040104 MF 5 |Argent Securities Inc RMBS Ser 2004-W11 | .. | 09/27/2021. | Paydown JEOTSIRTRRRII OV 1,033,311 | ....... 1,033,311 | ......... 985,684 | ........... 1,028,306 | ...covvrvrrieries | v 5,005 5,005 | .oovrreerierins | s 1,033,311 [ e v | e 0| e 7,904 | 11/25/2034. | 1.AFM.........
ARES CLO Ltd CLO Ser 2020-55A Cl A1
040188 AA 5 |1. .| 07/15/2021. | Paydown revnreneensrenienes | v 8,500,000 | ....... 8,500,000 | ....... 8,500,000 | ...covvne 8,500,000 | .cvooverrirerins [ e 0 8,500,000 | ..ooovernrirrris [ e [ e 0. 123,799 | 04/15/2031. | 1.AFE.........
ARES CLO Ltd CLO Ser 2020-55A CI B
040188 AC 1 |26 .| 07/15/2021. | Paydown RO PP 4,000,000 | ....... 4,000,000 | ....... 4,000,000 | ........... 4,000,000 | ..oocvvrererieiriens | e (U RN ISR 4,000,000 | ooorvoncerrnins [ e [ e 0. 82,525 | 04/15/2031.|1.C FE.........
045054 AD 5 |Ashtead Capital Inc 2nd Lien Nt 4.125%.. |.. | 08/18/2021. [ Call  102.0830.........cccrvermrrrerivns | vrrvermrrseerernsinneres | cevens 1,275,788 | ...... 1,250,000 | ....... 1,196,875 | ..o 1,213,373 | i | s 4,526 4,526 | .o | e 1,217,899 | o | e 32,101 | e 32,101 | ..o 77,780 | 08/15/2025. | 2.C FE.........
Asset Backed Securities Corp RMBS Ser
04541G AL 6 |19 .. | 09/21/2021. | Paydown 5,357 | cevvreens 5,357 | coveeeineiieeineins | seveesiesienissineni | e | s 5,357 5,357 5,357 | vveerierirneens | ceveenieeninnins | e (110 IO 128 | 06/21/2029. | 1. A FM.........
Asset Backed Securities Corp RMBS Ser
04541G GB 2 |20 .. | 09/27/2021. | Paydown JESTSRUTIN RO 343253 | ......... 343253 | ......... 329,615 | .covovrrrne 338,348 | ..o | s 4,904 4,904 | v | i 343,253 | ..o | e | s 0 | e 2,599 | 11/25/2033.| 1.AFM.........
05348E AQ 2 |AvalonBay Communities Inc Sr Nt 2.950%|.. | 09/11/2021. | Call  102.6899%4.......ccccovevrmrermerrnne | vererneernveisernerrenes | ceved 6,778,160 | ....... 6,600,000 | ....... 6,120,048 6,498,223 6,538,701 | oo [ v 61,299 | ......... 61,299 | ... 370,696 | 09/15/2022.
05522R DA 3 |Bank of America Credit Card Tr LBASS Ser| .. | 07/15/2021. | Paydown revreensnsens | e 5,004,128 | ....... 5,004,128 | ....... 5,100,301 5,044,671 5,004,128 | ....coovovveis | e | v | 90,491 | 12/15/2023.
Barclays Comm Mort Sec CMBS Ser 2013-
055298 AC 3 |TYS .| 09/01/2021. | Paydown RO PV 5,791,235 | ...... 5,791,235 | ....... 5,893,107 | ..ccovvnee 5,797,458 | ooovvvverrcrnne | v (6,222) (6,222) 5,791,235 | oovocveereneens | verrenrneenenin | e 0. 162,934 | 09/05/2032. | 1.A FM.........
Banc of America Funding Corp RMBS Ser
05951G AV 4 |20 .. | 09/01/2021. | Paydown JEOTURTRTRRI Y 44,336 | ............ 47,714 | o 42,230 | oo 42,806 | ..cooveenne 318 | s 96 A4 [ e | e 43,220 | .o | e 1116 | e 1,116 | e 1,813 |03/25/2037. |5.B FM.........
Banc of America Comm Mtg Tr CMBS Ser
06054A AV 1 |201 .| 09/01/2021. | Paydown 243,741 243741 | .......... 251,050 | ..coovrrrneee 245963 | ..o | e (2,222) (V20772 | RIN ISR 243741 | oo | e | e, 0| e 5,497 | 09/15/2048.| 1.AFM.........
Banc of America Comm Mtg Tr CMBS Ser
06054M AC 7 |201 .| 09/01/2021. | Paydown 203,224 203,224 | .......... 201,684 | ....ccoovenee 202,162 | ..o | s 1,062 1,062 [ oo | e 203,224 | ..o | e | s 0| e 4,076 | 06/15/2049. | 1.AFM.........
Bayview Opport Mast Fund Trust RMBS
07331Q AA 5 |Ser .. | 09/28/2021. | Paydown JRSSUTTRIRPIN RO 511,246 | .......... 511,246 | .......... 526,123 | oo 517,138 | v | e (5,893) (5,893) [ oo | e B11,246 | v | e | v 0. 13,853 | 06/28/2053. | 1.AFM.........
Bayview Opport Mast Fund Trust RMBS
07331Y AA 8 |Ser .. | 09/28/2021. | Paydown FEOTURTRTRI Y 46,863 | ........... 46,863 | ........... 48,067 | .oovvrciires 47,408 | ..o (545) ((715) 1 RN ISP 48,863 | ..o [ s | e 0| e 1,071 |01/25/2055. | 1.AFM.........
Bayview Opport Mast Fund Trust RMBS
07332B AA 7 |Ser .. | 09/28/2021. | Paydown JESTURTUIN R 175,831 | v 175,831 | oo 176,967 | coovvvrvrenne 176,412 | oo (582) (1127 ) IS RN 175,831 | oo e [ e 0 | e 3,561 | 03/28/2057. | 1.AFM.........
Bayview Opport Mast Fund Trust RMBS
07333A AA 8 |Ser .. | 09/28/2021. | Paydown [ESTTUSRRUIN RO 995,705 | .......... 995,705 | .......... 986,012 | ..covverrne 990,614 | ..oovvocrieriiens | e 5,091 5,001 | oovoerereerieis | e 995,705 | ..cvvvrvrerirenes | cervrrerreninnins | eereerienieeens 0. 23,418 | 05/28/2069. | 1.A FM.........
Bayview Opport Mast Fund Trust RMBS
073338 AA 6 |Ser .. | 09/28/2021. | Paydown e | e 484,693 | .......... 484,693 | .......... 491,812 | v 490,899 | ..o | e (6,206) (6,208) | ..oevvvverieeies | e 484,693 | ..o | e | s 0. 12,881 | 06/28/2054. | 1. A FM.........
07386H NU 1 |Bear Stearns Alt- A Tr RMBS Ser 2004-12. | .. | 09/27/2021. | Paydown JEOTTTRTRII PV 1,052,696 | ....... 1,052,696 | .......... 959,762 | .......... 1,018,963 | ...cooveverereers | v 33,733 KKK TN I IR 1,052,696 [ ...cvocemcreens | oreereirerinees | veererieniiend 0| e 7,395 | 01/25/2035. | 1.A FM.........
Bear Stearns Mtg Tr RMBS Ser 2007-SL1
07401P AA 2 |CI .. | 09/27/2021. | Paydown JEVTUTRTOORRI N 14,994 | ............ 14,994 | .....ccoo.ec 6,514 | oo 6,514 | ovooercrrerns | e 0 (RN T IS IR 8,480 | oo 8,480 | ...coovornens 43 | 03/25/2037.|1.D FM.........
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09261W AN 4 |[Blackrock DLF IX CLO Ser2020-1 CIW 2/.. | 07/21/2021. | Paydown 64,913 | ............ 64,913 | ........... 64,913 | i 64,913 | oo [ e 0 [ o | e 64,913 | o | v | e 0 [ 1,097 | 07/21/2030. | 4.B FE.........
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AB 9 |Le .1 08/15/2021. | Redemption  100.0000.........cccces | corvvermmrernmnriininins | cevvirs 392,747 | ......... 392,747 | ..o.ouuu 392,747 | v 392,747 | oo [ e 0 [ oo [ i 392,747 | v | e | s 0. 24,586 |02/15/2023.|1.B ....cvvevnve
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AC 7 |Le e .. | 07/15/2021. | Redemption  100.0000. 291,434 201,434 | ... 291434 | 201434 | e [ 0 [ oo [ e 291,434 | e [ e [ s 0 ... 17,428 | 01/15/2024.{1.B ..............
1248EP  BM 4 |02/15/26 .109/01/2021. | Call  102.8750..........ccooovemriiiirns | corvrsreieneiisnins | e 4,612,915 | ....... 4,484,000 | ....... 4,499,566 | .......... 4493511 | s | e (1,092) (1,092) | oo | e 4,492,418 | oo | s (8,418) | .......... (8,418)| .....450,010 |02/15/2026.|3.BFE.........
CCG Receivables Trust LBASS Ser 2019-2
12510F AB 0 [C .| 09/14/2021. | PAYAOWN........cvvvmrvirnrienerienriins | cevevisesisessissniins | eeveens 1,197,323 | ....... 1,197,323 | ....... 1,197,202 | ........... 1,197,256 | oo | i 67 (5 A IR I 1,197,323 | oo e | e 0. 17,000 | 03/15/2027. | 1.AFE.........
CCG Receivables Trust LBASS Ser 2019-1
125106 AB 8 |C .. [ 09/14/2021. | PaydOWN. ... [ e | e 1,563,914 | ...... 1,563,914 | ...... 1,563,740 | ........... 1,563,848 | ...ocvvorvireins | i 66 66 | ..o | e 1,563,914 | oo | e | e 0 ... 29,236 |09/14/2026.|1.AFE.........
12553H AA 6 |CIM Trust RMBS Ser 2017-7 CI A 3.000%| .. | 09/01/2021. | PAYAOWN........vvviverererierrirnriririnnns | errveerensnsieseensinninns | coreres 2,038,976 | ....... 2,038,976 | ....... 2,057,106 | ........... 2,044,938 | ....covovrvvinnn | e (5,963) (5,963) 2,038,976 | ..covvvervirnien v | e (VN 40,590 |04/25/2057.|1.AFM.........
CIT Group Home Eq Loan Tr RMBS Ser
12558M BM 3 |2003- ..109/01/2021. | Paydown 93,271 | oo 93,271 | v 93,825 | .o 93,646 | ...ccovrerinn (374) (L [N O 93,271 | v | v 10/20/2032. [ 1. AFM.........
12566U AN 4 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 09/01/2021. | Paydown 63,562 (U OO ISP 57,881 | oo | s 5,681 02/25/2037.|1.D FM.........
12566U AT 1 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 09/01/2021. | Paydown 5,835 12 5,807 | covverreveineiens | e 28 02/25/2022. | 1.AFM.........
Comm Mortgage Trust CMBS Ser 2014-
125910 AG 8 |UBS2C .| 08/01/2021. | Paydown ...(13,750) 03/10/2047.
Comm Mortgage Trust CMBS Ser 2015-
12593F BB 9 [LC21C .1 09/01/2021. | PAYAOWN.........veveericvicerinniiins | cevevieneiieneeieneiis | ceveevn 408,031 | .......... 408,031 | .......... 420,259 | .............. A11,508 | .o | e (3,477) (BATT) | e | v 408,031 | ..o [ e [ e (U I 9,283 |07/10/2048.| 1.AFM.........
Comm Mortgage Trust CMBS Ser 2015-
12593) BC 9 |CR24C .1 09/01/2021. | PaYdOWN.........cooorrierriinciiinriiiins | v | cvvvis 768,759 | .......... 768,759 | .......... 791813 | oo 775288 | ...oovvcvviianns | s (6,530) ({3 10) OO N 768,759 | ..o [ e [ o 0 ... 19,229 | 08/10/2055. | 1.AFM.........
Comm Mortgage Trust CMBS Ser 2016-
12593y BC 6 |CR28C .1 09/01/2021. [ PAYAOWN......ooverririrriersirsriernnes | eevereressssrisssssiennns | cvreeinns 875,908 | .......... 875,908 | .......... 902,162 | ...coccvrene 884,889 | ....coevrcreinis | e (8,980) ((RCT0) NS IR 875,908 | ... | e | e (1 I 20,518 | 02/10/2049. [ 1. AFM.........
12596M AA 4 |Credit Suisse Mortgage Trust RMBS Ser 20| .. | 09/01/2021. | PaYdOWN..........c.cervvermmieirmiiiinins | eoeeerieneeiennieinnnes | e 480,814 | .......... 480,814 | .......... 480,748 | ............. 480,446 | ........coccoeeene. 367 367 | s | e 480,814 | ..o [ e [ e 0 ... 10,291 | 07/25/2058. | 1.AFM.........
Comm Mortgage Trust CMBS Ser 2015-
12635Q BE 9 |CR27C .. 109/01/2021. | PaydOwN............cooerviinniieneiiinnns [ o | i 1,145,087 | ...... 1,145,087 | ...... 1,179,405 | ........... 1,156,078 | ..o | oo (10,991) | ooovvvverriians [ (10,991) | oo | oo 1,145,087 [ s [ e | e [ 25,912 | 10/10/2058.
126405 AA 7 |Credit Suisse Mtg Tr RMBS Ser 2020-RPL4| .. | 09/01/2021. | PAYAOWN.........ccoourrverrrvirreiinrniins | woeeerieneeissnsisneees | cvveees 1,045,203 | ....... 1,045,203 | ....... 1,078,733 | .......ccc. 1,081,282 A(36,079) | oo [ (36,079) | ..ocvveverrirernes | eerreeen 1,045,203 | oo | e | eervreniinennn0 | 13,639 | 01/25/2060.
126410 LM 9 |CSX Transportation Inc Co Gtd Nt 6.251.. | .. | 07/15/2021. | Various................... 85,745 85,745 85,745 | ...... 85,745 0 [ evereereereeies | evererenneeen85,745 [ oo Lo | eevereeieieeennnd0 [ e 5,360 | 01/15/2023.
CTL Cap Tr CTL Ser 2002-34 CI A
12644@ BQ 7 |Walgreen . 109/15/2021. | Redemption ~ 100.0000..........cccces [ vovrerrererrreririirirenes | corerinine 41,091 | o 41,091 | oo 41,091 | o 41,091 | oo [ v 0 [ o | e 41,091 [ o | e [ e 0 [ 1,852 | 07/15/2022.{2.B ..............
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 (12 .1 07/10/2021. | Various................... 36,376 | ..coocoeene. 36,376 | ..cccoeennt 41,858 | ...ccoooes 39,329 | .o (2,953) (2,953) | oovveoerieriis | e 36,376 [ oo | e | e 0 [ e 1,281 | 12/10/2028. (2B .............
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 <1 09/10/2021. | VAIIOUS.........ooovvereerercivirereeiereiiens | cerevisesenieeesiesenins | oeeeeioenes 73,302 | oo 73,302 | .oooovveena 84,349 | s 79,252 | oo | e (5,950) (5,950) | .oovvevrrireries | e 73,302 [ oo | e | e 0 [ e 3,134 |12/10/2028.|2.B FE.........
CVS Health Corp LBASS PTC Nt  6.943%
126650 BQ 2 |01 .1 07/10/2021. | Various.................... 61,348 | ........... 61,348 | ........... 61,897 | .coovrrn 61,755 | .o (407) (407) [ oo [ v 81,348 | .o | e | e (U I 2,485 |01/10/2030.|2.B ..............
CVS Health Corp LBASS PTC Nt  6.943%
126650 BQ 2 (01 -1 09/10/2021. | VAIIOUS.........ooovveveiereriseiisniiins | covevineiisneiisnsiis | cvvvenns 123,762 | .......... 123762 | .......... 124,870 | ..ccoovvennne 124583 | ..o (821) (821) [ covoeverceviiens [ i 123,762 | oo | e | e (U I 6,088 |01/10/2030.|2.BFE.........
CVS Health Corp LBASS PTC Nt  7.507%
126650 BS 8 |01 10771072021, | VaTIOUS......ocvvrirverirrierisrieiensnins | v | covernnies 16,960 | ............ 16,960 | ............ 21,925 | oo 19,933 | o (2,972) (2,972) | ovveevvevcrens | v 16,960 | .o | v | e (01 I 743 101/10/2032.(2.B ..............
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CVS Health Corp LBASS PTC Nt  7.507%
126650 BS 8 |01 .1 09/10/2021. | Various.................... 34,240 | .........34,240 | ........... 44263 | ..o 80,240 | o | (6,000) (6,000) | ..o | e 34,240 | oo | e | o0 | 1,821 1 01/10/2032. | 2B FE.........
CVS Health Corp ABS PTC Nt  4.704%
12665U AA 01/1 .| 07/10/2021. | Redemption ~ 100.0000 30,694 30,694 0 ....30,694 01/10/2036.
CVS Health Corp ABS PTC Nt 4.704%
12665U  AA 01/1 .| 09/10/2021. | Redemption ~ 100.0000 61,749 | ..........61,749 | ... 61,749 | oo 81,749 | s [, (O RPN ISR 61,749 | ..oovvvvvenns [ [ e | 2,058 | 01/10/2036. | 2.B FE.........
CWABS Inc RMBS Ser 2004-U CI 2A
126673 VE 9 [0.354% .| 09/15/2021. | Paydown 23,379 | 023,379 | o 9,750 | ovvvereereeen 9,750 [ | 013,630 [ s [ 13,630 | .o 03/15/2034.
12667G AX 1 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/25/2021. | Paydown 119,992 96,509 0 05/25/2035.
12667G W7 4 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2021. | Paydown 105,636 | ...ccocvren95,581 | .00 10,101 | o903 | s | s 11,004 | .o 09/25/2035.
12667G XN 8 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2021. | Paydown 177,295 | oo [ e [ v 0 08/25/2035.
CWABS Inc RMBS Ser 2006-H Cl 2A1B
126686 AC 8 [0.23 .| 09/15/2021. | PaYdOWN.......vourircrieririniicnineis [ et | e 45737 | oo 85,737 | 15,834 | 15,834 | 29,903 29,903 [ oo | e 45,737 | .o 11/15/2036. [ 1.D FM.........
12668A YS Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2021. | Paydown 3,073 58 58 2,285 12/25/2035.|2.B FM.........
12668A  YS Countrywide Alternative Ln Tr RMBS Ser 2 | .. [ 08/01/2021. [ PaydOwn............ccocooeviniiimiicniicnniins | cevirerisnieniissiieis | oviieneins 17,772 | 21,146 | 7,691 | 17,242 | 449 449 | | e 17,691 | oo | o 12/25/2035. | 3.B FM.........
CWABS Inc RMBS Ser 2006-I Cl 2A
12668F AB 0.224% .| 09/15/2021. | Paydown 730 01/15/2037. | 1.AFM.........
CWHL Inc RMBS Ser 2005-27 Cl 1A3
126694 NS 5.500 -1 09/01/2021. | Paydown 23,659 23,027 | o 22,243 | 1,081 335 TA16 | | i 23,659 | ..o [ e | o0 | s 945 | 12/25/2035.|4.B FM.........
CWHL Inc RMBS Ser 2006-HYB1 CI 1A1
126694 WE 26 .1 09/01/2021. | PaydOWN.........cooorirriinciiinriiiins | v | cvvvins 140,032 105,429 | ..o 105,429 | i [ s (U OO IS 105,429 | ..o | 234,604 | ......34,604 | ......... 2,325 |03/20/2036.|1.D FM.........
CWHL Inc RMBS Ser 2004-14 CI 2A5
12669F T2 2.683 .| 09/01/2021. | Paydown 84,519 82,941 | cooiirrrren83,586 | oo 933 933 | i | s 84,519 | .oovvvvenns [ [ e | 1,553 |08/25/2034. [ 1.AFM.........
Countrywide Home Loans RMBS Ser
12669G  R3 2005-15 .| 09/01/2021. | Paydown 9,758 | oo 1,740 | e 7,618 | oo 6,269 | e 1,397 | oo 14 1411 7,681 | oo | 002,077 | 2,077 [ 470 |08/25/2035.|1.D FM.........
Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 .. | 08/01/2021. | Paydown 31,425 5,641 | oo | e 30,754 | i e 871 | BT | 1,128 | 08/25/2035.
12714# AA 6 |CTL Tr Ser 2019-3 Boston U (Geneva) 3. |.. | 09/15/2021. | Redemption ~ 100.0000.........cccccee | covererererernmeimiicnines | cvvrreens 128,862 0 | oeveeeeeenni | eererreennen 128,862 [ oo | ceeveeneieeniennns | evveeriiennienn0 [ s 3,099 | 12/15/2028.
12722*  AA 0 |CTL 2019-22 Tr (BU-Sydney) SrNt 2.780 |.. | 09/15/2021. | Redemption  100.0000 381,531 0 | orvveereerenens | erreerieenenn381,531 [ e | ceeveeeeeeienins | eevveriieniiennn0 [ s 7,075 |06/15/2027.
14317X AA 4 (AL 0772002021, | PAYAOWN. ... [ s | s 2,650,000 0 2,650,000 | ...cveorrriranns | e |0 [ e 44,438 | 07/20/2031.
14317X  AC 0 |A2 .| 07/20/2021. | PaYdOWN. ..o | coveeieseiisneiieneiis | oo 3,500,000 0 3,500,000 | ..oouveeriniens | e | ceverienniinend0 | s 76,494 | 07/20/2031.
Cayuga Park CLO CLO Ser 2020-1A CI A
149791 AA 3 |1 .. | 08/03/2021. | Redemption  100.0000.........cccoce. | coveremmreamnieinniiinns | oo 20,000,000 .....20,000,000 | .........20,000,000 | ....cccoorimmmiias | coriiimiiiiriiis 0 20,000,000 | ..o | e | 0 | 359,229 | 07/17/2031. | 1.AFE........
149791 AC Cayuga Park CLO CLO Ser 2020-1A CI B1 | .. | 08/03/2021. | Redemption  100.0000...........cccc. | worreverrmreremneirernnes | e 5,000,000 5,000,000 | ...........5,000,000 | ....cooormrrrrmnns [ eorerrrireniirennns 0 5,000,000 | ... [ oo [ cererinenn0 [ e 114,598 | 07/17/2031.{1.CFE.........
15032E  AA Cedar Funding Ltd CLO Ser 2017-8A CI A1|.. [ 09/02/2021. [ Call ~ 100.0000..........cccoocmurererirnne | corirerimririniiisnisenes | o 13,000,000 .....13,000,000 | .........13,000,000 | ....ccocooemrremirs | crrrrriiriirniiens 0 13,000,000 | ...oovveurienns | rvrinrireiiinnns | cerierieeneenn0 [ e 166,447 | 10/17/2030. | 1.AFE.........
Centex Home Equity Loan Tr RMBS Ser
152314  NB 2005 .. 1 09/27/2021. | Paydown 269,603 248,414 1,431 03/25/2035. | 1.AFM.........
16165M  AD Chaseflex Tr RMBS Ser 2006-2 CI A2B 0. |.. | 09/27/2021. | Paydown 28,906 20,102 330 09/25/2036.
162765 AS CHEC Loan Trust RMBS Ser 2004-2 Cl A3 | .. | 09/27/2021. | PaYAOWN..........cocervuerrrieirniineiins | woerevieeeeiesesinneees | e 341,514 328,746 8,419 07/25/2034.
Countrywide Home Loans RMBS Ser
17025Q  AC 2007-J3 .1 09/01/2021. | Paydown 6 5 | e | s LI I 1 B | e e T i i 07/25/2037.1.D FM.........
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17307G  YH 5 |Citigroup Mtg Loan Trust RMBS Ser 2005-5| .. | 09/01/2021. | Paydown 91,321 | oo 93,885 86,762 0 ....86,762 4,559 | ............ 930 | 08/25/2035. [ 1.D FM.........
17323M  AA 3 | Citigroup Mtg Loan Tr RMBS Ser 2015A CI | .. | 09/01/2021. | PAYAOWN..........ccoveiessrererrvevicsriiens [ eervvvvsssinsissssssnninns | oo 1,729,967 | ......1,729,967 | ....... 1,738,695 | ........... 1,737,265 (7,298) . 729,967 | oo v | v [ 42,197 | 06/25/2058. | 1.AFM.........
17324V AH 7 |P .. 109/01/2021. | PaYAOWN. ... [ e | v 375,621 | .......... 375,621 | .......... 381,722 | oo 379,028 (3,406) | ..o | s 375,621 | oo | s [ e 0 [ e 9,467 |09/25/2042.|1.AFM.........
17326Q AA 1 |Citigroup Mortage Ln Trust Inc RMBS Ser.. | .. | 09/01/2021. | PaydOWN............cc.coumvveimmiiinniiinnns [ covieneiieneiiinniiines | s 1,646,615 | ....... 1,646,615 | ....... 1,633,321 | oo 1,634,494 | i | 12121 | [ 12,121 | e | e 1,646,615 | ..o | e | e 0 ... 32,772 | 09/25/2064. | 1.AFM.........
Citigroup Mtg Ln Tr RMBS Ser 2018-RP3
1732710 AA 9 (A1 L ..109/01/2021. | Paydown 2,521,679 2,521,679 .2,516,966 .2,521,882 (204) 2,521,679 | .oovvverinns v [ e [ 55,767 | 03/25/2061.
17327R  AA 8 |CI .. 1 09/01/2021. | Paydown 470,488 470,488 (8,940) ..470,488 10,740 | 01/25/2066.
18449E  AE 0 |Clean Harbors Inc Term Ln Nt 1 1.834%.. | .. | 09/30/2021. | Redemption  100.0000, ..15,089 ..15,089 2 06/30/2024.
212168 AA 6 |Continental Wind SrNt 6.000% 02/28/33. | .. | 08/31/2021. | Redemption  100.0000 267,190 267,190 0 .. 02/28/2033.
233331 AS 6 |DTE Energy Co SrNt 3.500% 06/01/24... | .. | 07/07/2021. | Various.. 8,399,838 7,750,000 (3,744) .1,772,285 06/01/2024.
233851 AF 1 |Daimler Fin NALLC Co Gtd Nt 3.875% 09) .. | 09/15/2021. | MAEUFItY.........ovvvrererrirriiniireiirenins [ rverirerieriisneinninns | s 5,000,000 | ....... 5,000,000 (35,273) 5,000,000 09/15/2021.
Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS ..109/01/2021. | Paydown 789 | oo 789 | il 789 | e 788 [ 1 1 789 09/25/2033.
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl .. | 09/01/2021. | Paydown 1,923 | 1,923 | 1,922 | 1,953 | (30) (30) 1,923 12/25/2033.
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl .. | 09/01/2021. | Paydown 2,547 (13) (13) 2,547 01/25/2034.
254683 CG 8 |Discover Card Mstr Tr LBASS Ser 2018-A4 | .. | 07/15/2021. | Paydown 284,944 284,944 (2,949) (PR 71e) R I 284,944 01/16/2024.
254700 AF 6 |Discovery Communications Nt 3.300% 05/ .. | 08/01/2021. | Call ~ 102.3551 11,023,551 .1,000,000 3,739 ..994,051 05/15/2022.
25746U CJ 6 |Dominion Resources Inc SrNt 2.000% 08 .. | 07/15/2021. | Call ~ 100.0000...........cccocrrmmmrries | wovermrrmrerrermerennns | 207,000,000 | ..o 7,000,000 1,116 6,999,821 08/15/2021.
26245X AA 5 |Dryden SrLn Fd CLO Ser 2020-86A Cl A... | .. | 07/19/2021. | PAYAOWN...........coveermrverirnviiniiiinnnns [ coviereeienniienniiinnes | e 3,300,000 | ...... 3,300,000 0 3,300,000 07/17/2030.
26245X AC 1 |Dryden SrLn Fd CLO Ser 2020-86A CI B... | .. | 07/17/2021. | Paydown 50,000 50,000 50,000 0 ....50,000 07/17/2030.
278865 AU 4 |EcolabInc SrNt 3.250% 01/14/23............ .. 109/08/2021. [ Call  103.9426.........ccooomrvrrerris [ o | e 2,598,566 | ....... 2,500,000 | ....... 2,546,575 (5,605) 2,509,945 01/14/2023.
292505 AJ 3 |EnCana Corp SrNt 3.900% 11/15/21....... o | 08/16/2021. [ VAHOUS......cvuerrvrrvrerenrersirssiernnes | ceversesisersnssseennns | vene 21,200,000 | ..... 21,200,000 | .....21,204,886 1,279 .21,199,920 11/15/2021.
30259M AA 4 |FClFunding LLC US Tax Lien Ser 2019-1A .. | 09/15/2021. | Paydown 244,198 244,198 27 ..244,198 02/18/2031.
302606 4 | FIC Funding LLC LBASS Ser 2021-1A Cl A | .. | 09/17/2021. | PaydOwn.........cccocvuveviriiniiiniicnnis [ eveiienisnisniiisninns | v 1,138,121 | ....... 1,138,121 50 ...1,138,121 04/15/2033.
Fedex Corp ABS PTC Ser 1998-1A
31331F  AX 9 |6.720% .. | 07/15/2021. | Paydown 7574 | oo 7574 | oo 7,538 | oo T575 | oo | v (1) (1) TBT4 | oo | e | e (U I 509 | 07/15/2023. | 2.AFE.........
32027N  RE 3 |First Franklin Mtg Ln RMBS Ser 2005-FF4. | .. | 09/27/2021. | PaydOWN..........ccrvvvvirmrirerinisrrerins | woverevieninerisisssnens | over 1,286,044 | ....... 1,286,044 | ...... 1,135,737 | v 1,261,374 | oo | v 24,670 24670 | v | e 1,286,044 | ...coivvvicnns | v | e 0 [ 8,469 | 05/25/2035. | 1.AFM.........
First Horizon Mtg PT Tr RMBS Ser 2006-
32052E AA 7 |AR .| 09/01/2021. | Paydown 35,400 | ..ooovveene. 35548 | ... 31,956 | oo 28,966 | .......... 2,989 | .o 2,989 | oo | e 31,956 | oo | s 3444 | ........... 3444 | ... 666 | 11/25/2036.|1.D FM.........
Firstkey Homes RMBS Ser 2020-SFR2 CI
33767 AA 0 |A .. | 09/17/2021. | Paydown 7,846 | ..o 7,846 | ..cooovienn 7,844 | 7,254 | oo 2 2 7,846 | oo | o | e (U I 63 | 10/19/2037. | 1.AFE........
34964M  AA 2 |FortiFi RMBS Ser 2021-1A CIA 1.970% 0| .. | 09/20/2021. | PaydOWN..........ccoovvvermmiiinmiiiinniiins | comviesneiisnsiiisnniins | cevvinns 764,684 | .......... 764,684 | .......... 764,640 | ..o | e | e 43 L N RN IS 764,684 | .......coovvveces [ e [ e, (U I 5,349 |03/20/2057.|1.AFE.........
Fremont Home Loan Tr RMBS Ser 2006-B
35729Q¢ AS 7 |Cl .| 09/27/2021. | Paydown 61,174 | .ooooonec 61,174 | oo 2,379 | oo 2,379 | v | e 0 2,379 | oo | e 58,795 | ......... 58,795 | .ovvvee 102 |08/25/2036.|1.D FM.........
GS Mortgage Securities Trust CMBS Ser
36197X AL 8 |20 .1 09/01/2021. | PAYAOWN. ... | cerevieeevieeesieeeiins | ceveens 1,166,561 | ....... 1,166,561 | ....... 1,201,485 | ........... 1,170,800 | oo | s (4,239) (4,239) | ..o | e 1,166,567 | oo [ v | e 0 .. 20,790 |06/10/2046.|1.AFM.........
GS Mortgage Securities Corp RMBS Ser
36228F C5 3 |200 .| 09/01/2021. | Paydown 3912 | 3912 | o 391 | s 3,909 | .o 3 3 3912 | oo | s | e (U I 111 | 11/25/2033. | 1.AFM.........
GS Mortgage Securities Corp RMBS Ser
36242D 7Q 0 |200 .1 09/01/2021. | PAYAOWN.........cvoveverceiicviinniiins | ceveeiesesiesenisneses | ceeeeeenes 13,467 | ............ 13,467 | ............ 12,798 | v 13,256 | ..o 211 211 | | s 13467 | oo | o | e 0 | 447 | 06/25/2035. | 1.AFM.........
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375558 AU 7 |Gilead Sciences Inc SrNt 4.400% 12/01.. | .. | 09/01/2021. | Various...........c....... e | 19,510,000 | ..... 19,510,000 | .....20,797,320 | .........17,939,847 (113,914) | oo v (113,914) | oo .19,556,649 ..(46,649) | ........(46,649) | ..... 605,880 | 12/01/2021.
38081E  AA 9 |Golden Bear LBASS Ser2016-1A CIA 3.7| .. | 09/20/2021. | Paydown ST IOV 909,918 | ......... 909,918 | .......... 909,634 | ..............909,667 |... e 251 251 . 909,918 | ..o | eerrrenrininenns | vevrerirneeinen0 [ s 34,122 | 09/20/2047.
38082 AA 7 |Golden Bear LBASS Ser2016-2A CIA 3.1|.. | 09/20/2021. | Paydown et | s 1,001,780 | ....... 1,001,780 | .......... 971,913 | oo 975,574 | ..o | e 26,206 26,206 | ...ooovveeriians | i 1,001,780 [ oo | e | cerrirenrinenen0 | s 31,656 |09/20/2047.
38136N  AB 2 |GoldenTree Ln Mgt CLO Ser 2020-8A CI A | .. | 09/03/2021. | Redemption  100.0000 reveeeeressrenienes | e 8,250,000 | ....... 8,250,000 | ....... 8,250,000 8,250,000 |... e . 0 8,250,000 | cvvooveeeeereeees | eveeeereeeseeens | evererseiseen0 | s 151,993 | 07/20/2031.
38136N  AC 0 [B1 .. 1 09/03/2021. | Redemption  100.0000. JEOTURTRTRRI OV 3,750,000 | ...... 3,750,000 | ....... 3,750,000 | ...........3,750,000 |... e . 0 3,750,000 20 ] 90,801 |07/20/2031.
38217T AA 3 |Goodgreen Trust LBASS Ser 2020-1A CI A | .. | 09/15/2021. | Paydown rre | e 617,857 | .......... 617,857 | .......... 617,548 | ...cccoeu 617,539 | .o . 318 318 | e | v 617,857 | oo | e | e 0 [ 8,324 | 04/15/2055. | 1.AFE.........
38217U AA 0 |Goodgreen Trust LBASS Ser 2021-1A CI A | .. | 09/15/2021. | Paydown 696,409 696,409 | ..........700,921 (4,512) ..696,409 10/20/2056.
38217V AA 8 | Goodgreen Trust LBASS Ser 2017-1A CI A | .. | 09/15/2021. | Paydown 281,911 281,911 | .........281,780 | ... 281,805 | ... B [ 106 . .281,911 10/15/2052.
38218D AA 7 |Goodgreen Trust LBASS Ser 2019-1A CI A | .. | 09/15/2021. | Paydown 525,429 525429 | .......... 533,269 | ......ccc.c... 532,895 | ..coovviieriiienns [ s (7,466) (7,466) | ..o | v 525,429 10/15/2054.
383909 AG 3 |WRGrace & CO SrNt 4.875% 06/15/27.. | .. | 08/12/2021. | JP Morgan Securities LLC.............. | coceererevrmmeevnniionns | ceveene 9,048,535 | ....... 8,732,000 | ....... 9,143,355 | ........... 9,115,745 | oo | e (49,267) | ..o [ v (49,267) 9,066,478 | ....ooovverarr | e (17,943) | ........ (17,943) | .....281,425 | 06/15/2027.
Harborview Mtg Loan Tr RMBS Ser 2007-A
41164T AA 0 |C .. 109/20/2021. | Paydown 0 . ....15,254 . 06/21/2037.
419838 AA 5 |Hawaiian Airlines 1st Lien PTC Ser ACl.... |.. | 07/15/2021. | Redemption  100.0000 33,518 . ..306,093 |. 01/15/2026.
41983P AA 7 |Hawaiian Airlines PTC Ser 2020-1A 7.37. |..| 09/15/2021. | Redemption  100.0000 (21,893) 09/15/2027.
42770L  AA 1 |Hero Funding Trust LBASS Ser 2015-1A Cl| .. | 09/20/2021. | Paydown (3,690) 09/21/2040.
42770Q AA 0 |Hero Funding Trust LBASS Ser 2014-2A Cl| .. | 09/20/2021. | Paydown (931) 09/21/2040.
42770R  AA 8 |Hero Funding Trust LBASS Ser 2014-1A Cl| .. | 09/20/2021. | Paydown (1,175) 09/20/2038.
427700 AA 1 |CL .. | 09/20/2021. | Paydown 34 09/20/2040.
42771T  AA 3 |Hero Funding Trust LBASS Ser 2015-3A Cl| .. | 09/20/2021. | Paydown JETSTTSRRRIN EEVRY 481,540 | .......... 481,540 | .........481524 | ... » e . 14 09/20/2041.
428236 BV 4 |Hewlett-Packard Co SrNt 4.650% 12/09). | .. | 07/07/2021. [ Call  101.7654.........cccoovrvvrirnrns | o | e 5,088,272 | ....... 5,000,000 | ... 4,996,820 | ........... 4,999,638 | ....oovvvrerrirns | i 197 197 12/09/2021.
437084 RY 4 |Home Equity Asset Tr RMBS Ser 2006-1 Cl| .. | 09/27/2021. | Paydown JETSUOIN I 981,951 | ........ 981,951 | ......... 927,483 | .........ec 961,594 | ...ccooviirri 20,357 20,357 04/25/2036.
Homebanc Mortgage Tr RMBS Ser 2005-1
43739E AP 2 (CI .. 1 09/27/2021. | Paydown rreeen | 14290 | ............ 14290 | ..o 13,211 | s 13,211 | | e 1,079 1,079 | e | e 14,290 | oo e | e (VI I 58 |03/25/2035.|1.D FM.........
HSI Asset Loan Obligation RMBS Ser
44329E AC 5 |2007- .. 1 09/01/2021. | Paydown 37,705 | ..o 45,698 | .......... 27,765 | ..ooovvv 27,765 | oo | i 0 [ oo [ e 27,765 | oo | vt 9,940 | ........... 9,940 | ..coovvvenn. 895 | 09/25/2037.|1.D FM.........
IMPAC CMB Tr RMBS Ser 2004-5 CI 1A1
45254N  JG 3 |0. .. | 08/25/2021. | Paydown 8,108 | ...oovvvenen 8,108 | ...oovveenen 8123 | oo 8,113 | oo | e (5) (5) 8,108 | v | e | e (U I 44 110/25/2034. | 1.AFM.........
IMPAC CMB Tr RMBS Ser 2004-9 Cl 1A1
45254N KX 4 |0. .. | 09/27/2021. | Paydown (28) 18,063 01/25/2035.
45256# AB 8 |Impact CIL Parent LLC ABS Revolving Nt S| .. | 09/28/2021. | Redemption  100.0000 0 coenn 17,694,850 10/25/2056.
45256H AE 8 |Impact Funding LLC CMBS Ctf Tranche D. | .. | 09/01/2021. | Paydown L OO IO 62,972 11/25/2031.
Impact Funding LLC CMBS Ser 2010-1 CI
4525TH AA 5 |A1 .1 09/01/2021. | Paydown 396,886 396,886 | ......... 397,100 | .cooovvneee 396,856 | ....cooverriianns | s 30 30 | s | s 396,886 | ....ocvvvrri | e | e 0 ... 14,811 | 01/25/2051. | 1.AFM.........
Invitation Homes Tr RMBS Ser 2018-SFR2
46185H AA 0 |C .. | 09/17/2021. | Paydown ST I 10,983 | ..o 10,983 | ..o 10,853 | ovvvorenne 10,919 | v | e 65 85 | v | s 10,983 | oo | e | e (I I 76 | 06/17/2037. | 1.AFE.........
JP Morgan Mtg Tr RMBS Ser 2006-A2 CI
466247 H8 9 |1A1 .. | 08/01/2021. | Paydown 2,951 | oo 2,951 | oo 2,938 2,651 | .. 289 | .. 1 290 2941 | o | e L I M| 57 | 04/25/2036. [ 1.D FM.........
JP Morgan Mtg Tr RMBS Ser 2006-A2 CI
466247 H8 9 |1A1 .. 1 09/01/2021. | Paydown 3,201 | oo 3,201 | oo 3,187 2,875 | .. 314 | . 5 319 3,195 [ I YA 75 | 04/25/2036. | 3.B FM.........
JP Morgan Mtg Tr RMBS Ser 2007-S3 CI
46631IN EZ 8 |2A3 .1 07/01/2021. | Paydown 37,657 37,657 35437 | ... 36,424 | .o . 266 266 | ..o | s 36,689 | ...oovreecees | e 968 | ..o 968 | ........ 1,318 |08/25/2022. | 1.D FM.........
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JP Morgan Chase Comm Mtg Secs CMBS
46640) AS 6 |Ser2 .1 09/01/2021. | PAYAOWN.........ooveeeireviicriieniiins | coverieeeiienerisnniins | cevvevae 463,170 | .......... 463,170 | .......... 467,800 | ........cc... 463,466 | ........cooccoeeene. (296) (296) [ cvvooeveveriens [ e 463,170 | oo [ e [ e 0 ... 10,522 | 01/15/2046. | 1.AFM.........
JPMBB Comm Mtg Sec Tr CMBS Ser
46641W AW 7 |2014-C19 .. | 09/01/2021. | Paydown 235,063 235,063 ...241,937 ...236,439 (329) (329) ..236,110 04/15/2047.
478375 AF 5 | Johnson Control Intl plc SrNt 3.750%...... .. 109/01/2021. [ Call  100.0000..........coverrrerrmries | cerererrrimreeirineiireees | v 192,000 | .......... 192,000 | ..........197,364 ....192,816 (816) (816) ..192,000 12/01/2021.
50077L  AK 2 |Kraft Heinz Foods Co SrNt 3.950% 07/1. | .. | 07/14/2021. | Call = 111.6430.........cccccvvmmmiiinnns | o | o 11,164,300 | ..... 10,000,000 | .....10,053,584 (3,243) (3,243) 110,026,502 07/15/2025.
513075 BX 8 |Lamar Media Corp SrNt 3.625% 01/15/31] .. | 09/08/2021. | Tax Free Exchange 242,822 250,000 | .......... 242,680 142 242,822 01/15/2031.
52736R  BG 6 |LeviStrauss & Co SrNt 5.000% 05/01/2.. | .. | 09/30/2021. | Call  101.8670........c..ccovvvvimmrreinns | wovmmrirsnniienriinneies | e 2,189,907 | ....... 2,154,000 | ....... 2,086,703 | ........... 2,119,970 | oo | e 5,301 5,301 2,125,272 05/01/2025.
Long Beach Mtg Loan Tr RMBS Ser 2005-
542514 NC 4 |WL2 .. 1 09/27/2021. | Paydown 558,703 | .......... 558,703 | ......... 530,244 | ....ooccceens 553,072 | ..oocvveeriiienes | cereiies 5,631 5,631 | oo | e 558,703 08/25/2035.
55396# AA 0 |Mankato Energy Center LLC SrSec Nt 2. |..09/30/2021.|Redemption  100.0000..............c. | covsesrrrvrvvvvinmnmssnns | cvvinnnnns 427,289 | .......... 427,289 | .......... 427,289 | ............. 427,289 | .o [ s (U OO IS 427,289 05/31/2039.
55955E AA 6 |1.68 .1 09/22/2021. | Redemption ~ 100.0000.........cccews | coreervrrmrrnerirenirns | e 11,500,000 | ..... 11,500,000 | .....11,500,000 0 .11,500,000 07/20/2033.
55955E AE 8 |Magnetite CLO Ltd CLO Ser 2020-27A CI B| .. | 09/22/2021. | Redemption ~ 100.0000..........ccccce | vovvrrvemirnirverrenes | crvi 1,950,000 | ....... 1,950,000 07/20/2033.
589929 5F 1 |Merrill Lynch Mtg Investors RMBS Ser 200 | .. | 09/27/2021. | Paydown 07/25/2034.
591668 9 | Metiife Securitization Tr RMBS Ser 2017-.. | .. | 09/01/2021. | Paydown 04/25/2055.
59166D AA 5 |Metlife Securitization Trust RMBS Ser 20... | .. | 09/01/2021. | Paydown 03/25/2057.
59166E AA 3 |Metlife Securitization Trust RMBS Ser 20... | .. | 09/01/2021. | Paydown 04/25/2058.
594918 BP 8 |Microsoft Corp SrNt 1.550% 08/08/21..... .. | 07/08/2021. | Various.. 08/08/2021.
59549R AC 8 |Mid State Tr X LBASS Ser 10 CI M1 6.28. | .. | 09/15/2021. | Paydown 02/15/2036.
59549W AB 9 |Mid State Tr LBASS Ser 11 CIM1 5.598% .. | 09/15/2021. | Paydown N 07/15/2038.
59980Y AB 1 |Mill City Mortgage Trust RMBS Ser 2018-4 | .. | 09/01/2021. | PaydOWN............ccoovumvveimriiiinniiinnns [ covienniisnniiinniiinns | v 954,701 ...954,701 04/25/2066.
59981B AC 8 |Mill City Mortgage Trust RMBS Ser 2019-G | .. | 09/01/2021. | Paydown 833,269 833,269 ..833,269 07/25/2059.
MMAF Equipment Finance LLC ABS Ser
60700K AA 0 |2020- | 071412021, | PaYAOWN.........oovveireriieriesciins | cevevieseeieneiisneiis | cevviens 134,804 | .......... 134,804 | .......... 134,804 | ..ccovvvenne 134,804 | oo | e 0 [ o [ e 134,804 | oo | e | e 0 [ 182 | 10/14/2021.|1.D FE........
Morgan Stanley Cap | RMBS Ser 2004-
61744C FB 7 |[HE6C .1 09/27/2021. | PaYdOWN.........covorrvrnvinciinriiiins | v | cvviins 11,410 | ..o 111,410 ....102,497 ...107,183 4,227 111,410 08/25/2034. | 1.AFM.........
Morgan Stanley Mtg Ln Tr RMBS Ser
61749T AA 2 |2006-1 L 109/27/2021. | PaydOWN........cvvrirrereririeiisinninerns [ v | covernnis 77,760 | .covenene 77,760 | .covvennne 15,482 | ..o 15,482 | .o | v 62,278 | oo | v 62,278 | oo [ e TT760 | o | v | e (0[N I 590 | 08/25/2036. [ 1.D FM.........
Morgan Stanley BAML Tr CMBS Ser 2013-
61761Q AC 7 |C8 .. 109/01/2021. | PAYAOWN. ... [ e | v 185,220 | .......... 185220 | .......... 183,741 | o 184,419 | .o 802 110720 IO IR 185,220 | vvvouveereies | eereeieneiienees | e 0 [ e 5,022 |12/15/2048.|1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762D AU 5 [C9 .1 09/01/2021. | PAYAOWN........cvovmvririvireiiieniiies | cevevieeeiienesiesesis | cevviiens 378,161 | ......... 378,161 | ......... 363,109 | ..cooovenne 375419 | oo | e 2,742 2,742 | oo | e 378,161 | o | e [ e 0 [ e 7,680 |05/15/2046.|1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762M BU 4 |C10 .1 09/01/2021. | PaYAOWN. ... | cereeiesenieeenieseiis | ceveens 1,337,551 | ...... 1,337,551 | ....... 1,377,658 | ........... 1,342,236 | ..oovvvveriranns | e (4,685) (4,685) | ..o | e 1,337,557 | oo [ e | e 0 ... 34,820 |07/15/2046.|1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762T AC 0 |C11 .. [09/01/2021. [ PaydOWN............cveervrinerieceriinnes [ e | e 1,975,333 | ...... 1,975,333 | ...... 2,034,532 .1,983,334 (8,001) 210975,333 | s | vereieninend0 | 51,172 | 08/15/2046. | 1.AFM.........
Morgan Stanley BAML Tr CMBS 2015-C20
61764R BD 9 [Cl .1 09/01/2021. | PaYdOWN.........coooirvirriinciinriiins | v | cvnii 958,837 | ......... 958,837 | ......... 957,533 | .coovveie 957424 | ... | e 1,413 T3 | | e 958,837 | ... [ e [ e 0 ... 20,576 |02/15/2048.|1.AFM.........
Morgan Stanley BAML Tr CMBS 2015-C20
61764R BG 2 |Cl .| 09/01/2021. | Paydown 37,712 | e 33,770 | o | e (33,770) (B3,770) [ ovveverrveivens [ rerveiieeerissinsinnines | cevrienesinsins | v | e 0| 8,630 | 02/15/2048. | 1.B FE.........
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Morgan Stanley BAML Tr CMBS Ser 2015-
61764X BG 9 |C21 .| Paydown 336,444 336,444 338,695 | ...vvurrreririreeiens | cerreeieenenins | i (2,252) (V2071573 | IR ISR 336,444 | ..o | e | 0 s 1,653 |03/15/2048. [ 1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2015-
61765L AS 9 [C24 | PAYAOWN.....ooeirrerreriee [ e | s 1,736,505 | ....... 1,736,505 1,788,240 ..(15,701) |. 736,505 | oo e | e[ i 40,165 | 08/15/2047.|1.AFM.........
Morgan Stanley BAML Tr CMBS Ser 2016-
61766L BQ 1 |C28 . [ PaYdOwWN.....covcces [ | e 981,994 1,011,440 (9,153) [ ovvvvevvervverenns | rvrreeeenn 981,994 | s [ | v | e 21,736 | 04/15/2025. [ 1. AFM.........
61773* AA 5 |Morongo Transmission LLC Sr Nt 3.320% | .. .| Redemption  100.0000 62,313 62,313 0 | e | ervrrennenenen 82,313 | e | e | eeviernennen0 [ 07/12/2051.|1.G PL.........
NRZ Advance Receivables Trust LBASS
62942Q DB 6 |Ser | PAYAOWN.....ooniereriee [ e | s 2,600,000 (6,393) 2,600,000 | ..ooueveerrrrnns | cerrrerrennrenn | 0 | s 8,782 | 10/15/2052.
NRZ Advance Receivables Trust LBASS
62942Q DC 4 |Ser . .| Paydown 320,000 320,000 (930) (930) 2.320,000 | ..o v | erenrreeneenn0 [ 1,549 |10/15/2052. [1.C FE.........
63860H AD 1 |Nationstar Home Equity Loan Tr RMBS Ser| .. .| Paydown 552,987 552,987 21,139 21,139 552,987 [ v [ | cvvenerennnenn0 [ 1,235 |03/25/2037. [ 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64828A AA 1 |2014- .| Paydown 63,895 ..63,895 65,293 65,221 ..(1,325) (1,325) 183,895 | s | e | 0 | s 1,622 |01/25/2054.
New Residential Mtg Ln Tr RMBS Ser
64828C AA 7 |2018- | PAYAOWN......oinrieierieee [ e | s 1,427,423 | ... 1,427,423 1,553,975 1,548,680 | ...coovrvevrrvers | e (121,257) | oo | e (121,257) | ovvoeverecens | s 1,427,423 | .o | v | o0 [ 42,545 | 03/25/2036. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64828G AD 2 |2019- [ PaYdOWN.....oiceens [ e | e 1,638,146 | ...... 1,538,146 1,573,471 1,569,310 | oo | e (31,164) (31,164 [ v | e 1,538,146 | ..o | v | vereniienenn0 | 36,192 | 09/25/2059. [ 1. AFM.........
New Residential Mtg Ln Tr RMBS Ser
64828M AA 5 |2017- | PAYAOWN....oovicrneieeiens [ e | i 378,157 | .......... 378,157 381,610 | oo 380,731 | .o (2,574) (2,574) [ v | e 378,157 | v | e | eevrreinnieennn0 [ 9,985 | 04/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64828X AA 1 |2020- .| Paydown 350,132 | .......... 350,132 355,603 | ..coovrrrne 355,047 | .vvverierirnens | e (4,915) (4,915) [ v | e 350,132 | v | e | eerrreineriennn0 [ 6,389 | 11/25/2059. | 1.A FM.........
New Residential Mtg Ln Tr RMBS Ser
648290 AG 1 |2014- .| Paydown 94,413 94,413 96,308 ..96,199 (1,786) QA3 | | e | 0 | s 2,349 | 11/25/2054.
New Residential Mtg Ln Tr RMBS Ser
64829H AD 9 [2016- .| Paydown 218,150 218,150 220,434 | ..coovevnnee 219,875 | oo | e (1,725) (1,725) | v | e 218,150 | ..o | e | 0 [ s 4,777 | 09/25/2056. | 1.A FM.........
New Residential Mtg Ln Tr RMBS Ser
64829K BW 9 [2017- | PaYdOwWN.....coiieeciis [ | e 149,961 | .......... 149,961 149211 | oo 149,242 | ..o | e, 719 T19 [ | v 149,961 | ..o | v | verenrienene0 | e 4,043 | 03/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64829L AA 6 |2016- .| Paydown 94,983 | ..o 94,983 | ............ 95,696 | ..oooverernee 95,646 | ...ccoviirinn (662) ({1572 [N 94,983 | ..o | e | 0 | 2,360 | 11/25/2056. | 1.A FM.........
New Residential Mtg Ln Tr RMBS Ser
64830B AA 5 |2017- .| Paydown 326,146 326,146 337,149 | oo 334,257 | oo | e (8,110) (25 L0) ORI IOV 326,146 | ..ooovevrrnens | e | eevrrernniiennn0 [ 8,700 | 08/27/2057.| 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830B AQ 0 |2017- .| Paydown 88,867 ..88,867 ..83,980 ..84,488 4,380 188,887 | s | e | ererrinniinenn0 | s 2,280 | 08/27/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830C AA 3 [2019- .| Paydown 214,210 214,210 214,982 | ..o 214,836 | ..o (627) (74 I R 214,210 | oo | e | vevrveenenenen0 s 5,723 | 09/25/2057. | 1.A FM.........
New Residential Mtg Ln Tr RMBS Ser
648300 AB 9 [2019- | PAYAOWN.....oociccerrinereriens [ | i 758,506 | .......... 758,506 785,527 | oo 781,637 | oo | v (23,131) (VXI5 ) IR IS 758,506 | ...ooovvrrrerees | cevvrrerririneens | vevverirnerieenn0 [ i 21,581 | 12/25/2057. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830G AB 2 |2018- [ PaYdOWN.....oicccens [ e | e 1,038,109 | ....... 1,038,109 1,065,358 | .............. 942,886 | .....ccovvereinns | e (24,129) (V2 i) | R R 1,038,109 | oo | v | vvreiiienenn0 | i 25,291 | 12/25/2057. [ 1. AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830H AA 2 |2019- | PaYdowN......coonnces [ | 1,690,312 | ....... 1,690,312 1,721,061 1,714,970 | | e (24,658) (24,658) [ ..o | e 1,690,312 | oo | e | eevvrenneiiennn0 [ s 33,183 | 02/25/2049. | 1.AFM.........
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New Residential Mtg Ln Tr RMBS Ser
64830K AA 5 |2018- .| 09/01/2021. | Paydown [ESTTRTRTNIN RO 817,204 | .......... 817,204 | .......... 874,375 | oo 866,475 | ...ovovvreriranes | crrenes (49,271) | v [ e (49,271) | v | e 817,204 | ..o | e | eevverierieens 0. 24,701 | 05/25/2058. | 1.A FM.........
New Residential Mtg Ln Tr RMBS Ser
64830M AG 8 |2019- .. 1 09/01/2021. | Paydown 662,963 662,963 ....680,832 ....641,886 ..21,077 21,077 862,963 [ ... e | 0 [ 19,263 | 08/25/2059. | 1.AFM.........
New Residential Mtg Ln Tr RMBS Ser
64830T AD 0 |2020- ..109/01/2021. | Paydown rreee | e 618,891 | .......... 618,891 | ......... 636,509 | .....cceeeue 634,416 | ..o | e (15,525) [ ..vvvvererirrinne | vvereries (15,525) [ ..vvoverreervnns | ereerieina 618,891 | oo | e | e (N 14,395 | 10/25/2059. | 1.A FM.........
New Residential Mtg Ln Tr RMBS Ser
64830W AD 3 |2019- ..109/01/2021. | Paydown rre | e 744199 | .......... 744199 | ......... 764,727 (16,479 | e | v (16,479 [ ..o | v T44,199 | oo | v [RTRRPPTTN | I SO 16,233 | 12/25/2058.
64952W CJ 0 |New York Life Global Fdg Sec Nt 1.700% | .. | 09/14/2021. | Maturity. .....20,000,000 | .....20,000,000 | .....19,961,800 5,536 20,000,000 | .eoovveeereeererees | evereeereerienne | cevreerrennene | e 340,000 | 09/14/2021.
654740 AS 8 |Nissan Motor Acceptance Corp SrNt 1.9. | .. | 09/14/2021. | MALUIItY...........verurerrrenerirerierirneins [ e | e 10,000,000 | ..... 10,000,000 | ...... 9,981,000 2,765 | oo | e 10,000,000 | ...coourernrernees | e JEOSURTRRPOONN | B IOV 190,000 | 09/14/2021.
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .| 09/01/2021. | Paydown 288 288 288 | o 287 | s | e 0 288 | oo [ e [ e (11 I 9 | 03/25/2034.| 1.AFM.........
NRRC-D Facilities Corp CTL GSA Rev Bd
670208 AA 8 |Ls .. | 09/07/2021. | Redemption  100.0000. [ESTTSI ER 196,787 | ..ccvonee 196,787 ....196,787 0 . 296,787 [ o [ | vvenernnieenn0 [ s 8,531 | 11/07/2023.
OneMain Direct Auto Rec Tr LBASS Ser
68268X 9 1201 .. | 09/14/2021. | Paydown reverenessrenenes | e 2,654,427 | ... 2,654,427 | ...... 2,653,821 . 94 2,654,427 revrernnneeenn0 [ 60,239 | 12/16/2024.
69352P AD 5 |PPL Capital Funding Inc Sr Nt 4.200% O.. |.. | 07/15/2021. | Call ~ 103.3520........cccrsuermmrurmerns | evremerrerieeiseeninns | eeees 13,435,760 | ..... 13,000,000 | .....13,153,880 | .........13,039,544 | ... | e (14,356) [ o [ s (14,356) [ ..vevneererireens | v 13,025,189 [ ..vvvcvrrinens | ceenne (25,189) | ........(25,189) | ..... 754,260 | 06/15/2022.
69352P AE 3 |PPL Capital Funding Inc SrNt 3.500% 1..|.. | 07/15/2021. | Call  104.1940.......ccccrirevvirerins | crrverermnrenireriverinns | e 1,302,425 | ....... 1,250,000 | ....... 1,326,063 | .......... 1,311,099 | oo | e (19,576) [ .vveereririiene | v (19,576) [ oo | e 1,291,523 | oo | e (41,523) | ........(41,523) | ....... 79,647 | 12/01/2022.
70069F CH 8 |Park Place Securities Inc RMBS Ser 2004- | .. | 09/27/2021. | Paydown 259,271 259,271 ....249,062 ....257,552 1,719 1719 [ | 289,271 [ [ v | vvevereeinenn0 [ 1,963 | 10/25/2034.
70069F DM 6 |Park Place Securities Inc RMBS Ser 2004- | .. | 09/27/2021. | Paydown JESTSRTIPI RO 802,008 | .......... 802,008 | ..........772,184 . 7,113 7,113 . N 20 ] s 9,510 | 12/25/2034.
70163# AA 0 |Parliament Funding (Owl Rock) Nt 2.896.. .. | 08/26/2021. | Redemption ~ 100.0000 reverenessrenenes | e 1,280,000 | ....... 1,280,000 | ....... 1,280,000 | ..ooeree 1,043,361 | oo | v 0 | oo | s 1,280,000 [ ..ovovuveieens [ v | v 0. 29,002 | 07/15/2030.
Parmer 31 (Austin TX) CTL Pass CTL Ser
70176@ AA 7 |A .. 1 09/15/2021. | Redemption  100.0000 241,381 241,381 (1,373) [ o | e 241,381 01/15/2032.
73019 AA 0 |PNC Equip Finc LLC LBASS Priv PI Nt Ser | .. | 09/13/2021. | Redemption  100.0000 290,287 290,287 0 . ..290,287 09/13/2027.
730194 AB 8 |PNC Equip Finc LLC LBASS Priv PI Nt Ser | .. [ 09/13/2021. | Redemption  100.0000 209,713 209,713 0 . 209,713 09/13/2027.
74041E  AC 9 |Preferred Term Sec Ltd VI LBASS Mezz Nt | .. | 09/23/2021. | Paydown JESTURTRTORORRII RN 16,529 | ..cocveneee 16,529 | o918 [ 918 | i | e 15,811 | [, 15,611 | . 03/23/2035.
7T4042E  AA 2 |Preferred Term Sec Ltd LBASS XVII Sr Nt. .. | 09/23/2021. | Redemption  100.0000..........ccovue | covereerreenerenerienes ..73,804 ..73,804 12,142 | oo | s 12,42 | s . 06/23/2035.
74042H AA 5 |Preferred Term Sec Ltd LBASS XIX FIt Rt.. | .. | 09/22/2021. | Paydown .14,622 . 14,622 3,321 3,321 12/22/2035.
74042W  AA 2 |Preferred Term Sec Ltd LBASS FIt Rt Nt C | .. | 09/23/2021. | Paydown 9 2 2 09/23/2035.
74043A  AC 5 |Preferred Term Sec Ltd LBASS XXIII Nt Se .. | 09/22/2021. | Paydown 1,217 208 12/22/2036.
741382 AC 9 |P .. | 07/24/2021. | Paydown 4,527 0 03/23/2035.
Prime Mortgage Tr RMBS Ser 2005-4 Cl
74160M KU 5 |2A9 .| 09/01/2021. | Paydown 80,449 83,050 67,641 819 | s | s 72,666 10/25/2035.
T4740F FN 1 |Quaker Oats MT Nt SerD 7.750% 07/15/2 .. | 07/15/2021. | Maturity...........coocconvn. RO PV 6,000,000 (28,824) 6,000,000 07/15/2021.
74924D AA 7 |Residential Accredit Loans Inc RMBS Ser.. | .. | 09/01/2021. | Paydown 80,774 [V RN [N 61,034 09/25/2037.
75513E CE 9 |Raytheon Tech Corp SrNt 2.800% 03/15/|.. | 08/26/2021. | Various.................... reveeeerensrenenes | e 9,109,630 571 8,999,488 | ....covvvrrririns [ e 512 | s 512 | ... 292,330 | 03/15/2022.
Renew LBASS Ser 2017-1A CIA  3.670%
75973L AA 6 |09 .. | 09/20/2021. | Paydown v | s 177487 | ... 177,487 | oo 177,441 | e 177,448 | oo | v, 39 39 | e [ e ATTABT | oo e [ v 0 | e 4,485 | 09/20/2052. | 1.AFE.........
Renew LBASS Ser 2021-1 CI A 2.060%
75975B  AA 6 |11/ .. 1 09/20/2021. | Paydown JRTSTORRTTROTOURTOT IV 549,777 | oo 549,777 | e 549,694 | ..o | e | e 83 83 [ e | e SA9,TTT | oo | e | v (VI I 4,416 | 11/20/2056. | 1.AFE.........
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761118 HD 3 |Residential Accredit Loans Inc RMBS Ser.. | .. | 09/01/2021. | Paydown 59,306 59,690 | ..o 49,267 0 [ o | e 49,267 | .o | v 10,040 | ......... 10,040 |...ccco.ce. 512 | 09/25/2035. | 1.D FM...
78081B  AA 1 |Royalty Pharma PLC SrNt 0.750% 09/02/| .. | 08/05/2021. | Tax Free EXchange..........ccccccouvves | covevmreviermeiinciiinns | o 8,966,237 | ....... 9,000,000 | .......8,951,420 | ...........8,956,769 9,468 8,966,237 | oo | e | 0 | 62,438 |09/02/2023.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl| .. | 09/15/2021. | Paydown 68,075 | ...ooeouuc 68,075 | ............ 68,918 | ..coovvvn 68,006 7 (O OO IO 88,075 | ..oooveeerrins | e | e (U I 478 | 03/15/2033.
SACO | Tr RMBS Ser 2006-5 CI 1A
785811 AA 8 |0.386% - 10972712021 | PaYAOWN. ... [ e | cevieniens 11,387 | oo 8,708 | o 3,004 | oo 3,005 | oo | e 0 3,005 | oo | 8,381 | 18,381 | 33 | 04/25/2036.
80386W AA 3 |Sasol Financing USA LLC SrNt 5.875% 0 .. [ 08/17/2021. | DIr€CE........cvurvverervrreirereniesirnniieins [ rvriisissinerisisssnenns | over 1,782,215 1,181,429 1,245,117 66,122 | oo | e 66,122 | .o 311,238 | .o | .. 470,977 | ... 470,977 | ....... 88,684 | 03/27/2024.
82967N BE 7 |Sirius XM Radio Inc SrNt 4.625% 07/15.. |.. | 08/16/2021.|Call ~ 102.3130 685,497 677,056 (419) (419) B76,637 |..ccoovoverrires | erenn(6,637) | ... (6,637) | ... 33,659 |07/15/2024.
832696 AH 1 |Smucker JM Co SrNt 3.000% 03/15/22... | .. | 07/26/2021. | Call ~ 101.7460........c.cccovvrcververns [ roverrerirnrieriisiiinns | v 3,052,380 .3,000,000 2,952,995 4,426 2,994,887 | ..o | e 5,113 | 5113 | 130,130 | 03/15/2022.
Soundview Home Eq Loan Tr RMBS Ser
83612M AF 4 |2006- - 10972712021 | PaydOWN. ... [ e | e 2,538,426 | ....... 2,538,426 | ....... 2,468,223 | ........... 2,512,643 | ..o 25,783 25,783 2,538,426 | ... [ e | e (U I 7,758 |12/25/2036. | 1.AFM.........
86358E CL 8 |Structured Asset Inv Ln Tr RMBS Ser 2003 | .. | 09/27/2021. | Paydown 99,530 99,530 91,467 | .ccovvv 97,353 | ..o | e 2,178 2178 | oo | v 99,530 07/25/2033. | 1.AFM.........
86358E EK 8 |Structured Asset Inv Ln Tr RMBS Ser 2003 | .. | 09/25/2021. | PaydOWN............cocvmrvvimrriinniiinnns [ covieneeisneeieceiines | v 876,951 | .......... 876,951 ...878,312 (1,145) ..876,951 10/25/2033. | 1.AFM.........
86358E HQ 2 |Structured Asset Inv Ln Tr RMBS Ser 2004 | .. | 09/27/2021. | PaydOWN.........ccvvrrereriireninirerinns | ervveeerissnismssinerinns | cvvvernns 499,015 | .......... 499,015 | .........463,772 ....473,074 25,941 25,941 . ..499,015 04/25/2034. [1.AFM.........
86358E LS 3 |Structured Asset Inv Ln Tr RMBS Ser 2004 | .. | 09/27/2021. | PaydOWN............ccocvmmvveimmiiiinniiinnns [ covveneiissniineiiiinns | v 187,411 | ... 187411 | .......... 187,241 135 [ o [ i 187,411 09/25/2034. | 1.AFM.........
86358E QJ 8 |Structured Asset Inv Ln Tr RMBS Ser 2005 | .. [ 09/27/2021. | PAYdOWN.............occoveiimmermrcnnreviinns | covsvsneeeeevevisinniinnns | v 144,487 | .......... 144,487 | .......... 135,276 1,267 | s | s 144,487 02/25/2035. | 1.AFM.........
863598 JU 6 (2004- o .| 09/01/2021. | Paydown 186 186 186 | ... 0 186 03/25/2034. | 1.AFM.........
86350U AE 9 |2006- .. 1 09/27/2021. | Paydown 300,284 300,284 | ......... 286,614 | .............. 288,493 | ..o | e 1791 | e | s 791 | i | s 300,284 04/25/2036. | 1.AFM.........
89054X AD 7 |Topaz Solar Farms LLC Nt 4.875% 09/30/|.. | 09/30/2021. | Call ~ 100.0000............. 244,469 244469 | ... 244469 | ... 244,469 | ..o | e 0 [ o | v 244,469 09/30/2039. | 3.B FE.........
Towd Point Mortgage Tr RMBS Ser 2017-4
89173U AA 5 |C .. [09/01/2021. | PAYAOWN. ... [ e | v 941,672 | .......... 941,672 | ......... 977,869 | ..cvvvennne 977,165 | oo | s (35,493) | ..o [ s (35,493) | ..ocvevnrririis | e 941,672 | ..o | e [ e 0 .. 17,310 | 06/25/2057. | 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2018-3
89175M AA 1 |C .1 09/01/2021. | PaYAOWN.........oooervircrriririieeiiins | cerevieeeeieeesieseiis | ceveens 1,369,470 | ....... 1,369,470 | ....... 1,415,396 | ........... 1,019,801 | .o | s (43,076) | ..oovverrvrans [ e (43,076) | ..o | e 1,369,470 | oo | e | e 0 ... 26,347 | 05/25/2058. | 1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2018-6
89176L AL 8 |C .1 09/01/2021. | PaYAOWN.........oooeeeicviceriieniiins | cevevieseeieneeienesins | ceevenns 158,908 | ......... 158,908 | .......... 170,552 | .ocoovvvenene 169,395 | ..ooooovvverves | e (10,488) | ..o [ v (10,488) | ...cvvoveveenies | v 158,908 | ...ooooeeeuceies | e | e (U I 3,899 |03/25/2058. | 1.AFM.........
Towd Point Mortgage Trust RMBS Ser
89176V AA 0 |2018- .1 09/01/2021. | PaYdOWN.........ooovvinvinriiineiiins | covevieneiisseienniis | oo 2,685,204 | ... 2,685,204 | ... 2,883,238 | ........... 2,874,584 | ..o | e (189,380) | .vvvvevvernens | v (189,380) 2,685,204 | ......coooviienis [ v [ e 0 ... 58,070 |07/25/2058.|1.AFM.........
Towd Point Mortgage Tr RMBS Ser 2019-4
891788 AA 2 |C . 109/01/2021. | PaydOWN........ovvnrvrririrrieiisirsrirerins [ v | oven 1,726,292 | ....... 1,726,292 | ....... 1,817,558 | ........... 1,811,639 | oo | e (85,348) (85,348) [ ..voverrvervins | e 1,726,292 | oo | s | e 0 [ e 33,425 | 07/25/2059. [ 1. AFM.........
Towd Point Mortgage Tr RMBS Ser 2020-4
891790 AA 4 |C ..109/01/2021. | Paydown 862,625 862,625 | .......... 878,945 | .......cc..... 878,791 | .ovvereieins | v (16,166) [ ..o | vevrerines (16,166) [ ...vovveererrnn | v 862,625 | ... [ v | e 0 [ 10,034 | 10/25/2060. | 1.A FM.........
Tricon American Homes RMBS Ser 2019-
89612L AA 4 |SFR1 .| 08/01/2021. | Paydown 35,088 | .o 35,088 | .ooovruenas 35,449 | i 35,402 | ..o (364) (364) [ oo [ e 35,038 [ .o | e | e (U I 560 | 03/17/2038. | 1.AFE.........
Tricon American Homes RMBS Ser 2017-
89613F AA 6 |SFR2 .. 109/01/2021. | PaYdOWN..........ovvoeevicriiicniiinnns [ cevieeeiisneiieniienes | v 146,431 | ......... 146,431 | ......... 150,739 | oo 149,961 | oo | e (3,530) (TS 10) N IO I 148,431 | oo | oo | e 0 [ e 2,904 |01/17/2036.|1.AFE.........
90363@ AA 8 |USTA Natl Tennis Ctr Inc Sr Sec Nt Ser A. | .. | 07/08/2021. | Redemption ~ 100.0000..........ccccc. | worrrvererrirmmmrirnnnies | oveevinns 517,613 | oo 517,613 | cooveennes 517,613 | oo 517,613 | oo [ e 0 [ oo [ s BAT,813 | v | e | e 0. 16,098 | 09/08/2024. | 1.G FE.........
United Air Lines LBASS EETC Ser 2019-1
90931E AA 2 |C .. | 08/25/2021. | Redemption  100.0000..........ccoov. | covermrrrerrrrirmrniirinns | e 17,303 | oo 17,303 | oo 18,384 | ..o [ e | s (1,081) (1,081) | oo | s 17,303 | oo | e | verrvreneinens0 | s 394 | 08/25/2031.
90931Q AA 5 |United Airlines LBASS EETC 2013-1 Ser Cl| .. | 08/15/2021. | Paydown..........cccoovvvimviiinmiiiinniiins | corvvisneiiensiisnnins | o 17,711,426 | ..... 17,711,426 | .....17,783,882 (9,225) ATTIA26 | e i [ cviiinennnl0 [ 951,989 | 02/15/2023.
90931V AA 4 |United Air Lines PTC Ser2018-1 A 3.70.. | .. | 09/01/2021. | Various.................... 223,043 223,043 | .......... 223,043 0 20 | 6,648 |09/01/2031.
90932R  AJ 3 |United Airlines Term Ln BNt 1 4.500%.... | .. | 09/30/2021. | Redemption  100.0000 23,351 23,351 23,380 | oo [ i (29) (1722) ORI ISR 23,357 [ oo | e | e (U 9 | 04/21/2028.
909458 AA 2 |United Auto Credit Securitizat LBASS Ser.. | .. | 07/10/2021. | Paydown 26,136 26,136 26,136 | ...... 26,136 | ..o | e 0 [ oo | e 26,136 | ..o | e | e 0 | 130 | 05/10/2022.




¥1°6030

Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL 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
91736# AA 4 |United States of America BIA CTL GSA Gtd| .. | 09/29/2021. [ Call = 107.4682............coovvrvmmcees | covrererieiniiinciiinns | v 840,425 | .......... 782,022 | .......... 782,022 | ..cooveneee 782,022 | ..o [ e 0 [ o [ e 782,022 | ..o [ oo [ e 0. 104,956 | 03/15/2024.{1.B ..............
91736# AA 4 |United States of America BIA CTL GSA Gtd| .. | 09/15/2021. | Redemption ~ 100.0000..........cccco. | coverervreemmririrniiinns | covennens 143433 | ........ 143,433 ...143,433 143,433 0 03/15/2024.
91831A AC 5 |VRXEscrow Corp SrNt 6.125% 04/15/25 | .. | 09/02/2021. | Redemption ~ 102.0420, 257,146 252,000 733 04/15/2025.
92837D AA 5 |Visio RMBS Ser2019-2 CI A1 2.722% 11/|.. | 09/01/2021. | Paydown 230,787 230,787 52 11/25/2054.
92837K 9 | Visio RMBS Ser 2020-1 CI A1 1.545% 08/| .. | 09/01/2021. | PAYdOWN..........cocervvermrriiieiiinniins | eoererieseeisnesinnenes | e 404,436 | ......... 404,436 62 08/25/2055.
Visio RMBS Ser 2021-1R CI A1 1.280%
92837U AA 7 |05 .1 09/01/2021. | PaYAOWN.........cvvverevirriinciicnriins | coveviesniieneiisniiis | cvvvii 494,071 | .......... 494,071 | .......... 494,068 | ... [ 3 3 [ e [ 494,071 | e [ e [ s (U I 2,155 |05/25/2056. | 1.AFE.........
Visio RMBS Ser 2021-1R CI A2 1.484%
92837U AB 5 |05 . [09/01/2021. [ PAYAOWN.......oveurivrrirerirriinicnnins | cerierirerisssiiisninnies | evevneens 189,595 | .......... 189,595 | ...cocene 189,592 | oo | e 3 3 | e | s 189,595 | .o | v | e (01 I 959 | 05/25/2056. | 1.C FE.........
Visio RMBS Ser 2021-1R CI A3 1.688%
928370 AC 3 |05 .. 1 09/01/2021. | PaydOWN......cooocvererirririinniseiiiens [ e | s 123,807 | .......... 123,807 | oo 123,804 | ..o | s 2 2 | | s 123,807 | o | v | e (0[N I 712 | 05/25/2056. [ 1.G FE.........
92851@ AA 3 |Vivendi SPC Tr CTL 6.630% 04/15/22..... .| 09/15/2021. | Redemption  100.0000 87,449 87,449 87,449 | ..o 87,449 | ..o [ 0 [ [ e 87,449 | . | e | v (U I 3,867 |04/15/2022.|2.B .............
WFRBS Commercial Mtg Tr CMBS Ser
92938E AT 0 |2013-C1 .1 09/01/2021. | Paydown 394,012 394,012 | .......... 405,829 | .............. 395,825 | ..oovviiriiienns [ s (1,814) (1,814) | v | o 394,012 | oo | e | e 0 ... 11,918 | 07/15/2046. | 1.AFM.........
WFRBS Commercial Mtg Tr CMBS Ser
92939K AF 5 |2014-C2 .| 09/01/2021. | Paydown 243,330 243,330 | .......... 245331 | oo 245,044 | ... | (1,714) (1,714) [ e | v 243,330 | oo | e | e 0 [ 5,511 | 11/15/2047. | 1.AFM.........
Washington Mutual Mtg RMBS Ser 2006-
93362F AB 9 |AR8 .| 09/01/2021. | Paydown 93,755 | .ccovene 90,403 | ............ 80,647 | ..ccoovevins 80,647 | ..oovoivirienis | e 0 [ oo [ e 80,647 | ..o | e 13,108 | ..ccoee. 13,108 | ......... 1,947 | 08/25/2046. | 1.D FM.........
Washington Mutual Mtg RMBS Ser 2006-
93363E AB 1 |AR10 .1 09/01/2021. | PAYAOWN.........covverirrerircriieniiiins | cereviresenieesiienenins | eeeeeenes 10,392 | oo 9,802 | ..o 9,816 | oo 9,353 | ..o 452 | oo 452 9,806 | ..oooveeiriies | e 586 | oo 586 | ............ 220 | 09/25/2036.|3.B FM.........
Washington Mutual Mtg RMBS Ser 2006-
93363N  AA 3 [AR12 .1 09/01/2021. | PAYAOWN.........ooovevirrevirciiieniiins | cevevireseiieensienenins | oeeeeienes 10,724 | ...ccccco.e. 11,667 | ... 1,702 | oo 11,446 | ............. 239 | s (1) 238 | s | s 11,685 | oo | e ((CIca D] I (SR — 209 | 10/25/2036.|3.B FM.........
Washington Mutual Mtg RMBS Ser 2006-
93363P AA 8 |AR14 .1 09/01/2021. | Paydown 29,304 29,339 26,921 | ... 26,921 | .o [ 0 [ [ e 26,921 | oo | s 2,383 | oo 2,383 | .o 548 | 11/25/2036.|1.D FM.........
Washington Mutual MSC Mtg PT RMBS
939348 AE 8 |Ser20 .1 09/01/2021. | PaYdOWN.........covoirrvirriinciiinriiiins | v | cvvvins 176,999 | .......... 162,033 | ......... 124555 | ......c...... 124,555 | ...ocoovviicvicies | e (U OO IS 124,555 | ..o | 52,445 | ... 52,445 | ........ 3,759 |04/25/2037.|1.D FM.........
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .1 09/01/2021. | Redemption  100.0000.........ccccees | corvvermmeverenriienrins | v 41,166 | .....oonc 41,166 | ....oooee 41,166 | s A1166 | oo [ s 0 [ oo [ e A1166 | oo | s | s 0 [ e 1,835 | 08/01/2027. (2B ..............
Wells Fargo Bank Northwest NA CTL
94978# AU 1 |[MWRAL .1 09/15/2021. | Redemption  100.0000.........cccces | corvvermererrnriirniirns | e 46,785 | ............ 46,785 | ............ 48,983 | ..ooovves 47,859 | ..o | s (1,075) (1,075) | oo | e 46,785 | ... | s | s 0 [ e 2,304 |05/15/2032.|1.B ........ucc.
Wells Fargo Bank Northwest NA CTL CVS
94978# AX 5 |Co .. 109/10/2021. | Redemption  100.0000. 235,781 235,781 ....235,781 0 [ oo | erieerieeeeni235,78 [ e | e | eevvseienieennn0 [ o 24,838 |10/10/2024.
94978# BC 0 |Wells Fargo Bank Northwest NA CTL 6.59|.. | 09/01/2021. |[Redemption  100.0000..........ccoce. | orveermreerirenennienns | ovriens 192,038 | .......... 192,038 ...192,038 0 | ovveeeeeeennies | eerenreennen 192,038 [ oo | cevveeereeeniennne | eeveeriisnsienn0 [ e 8,835 | 11/01/2022.
Wells Fargo Home Eq Tr RMBS Ser 2005-
9497EN AE 3 |3C .| 09/27/2021. | Paydown 278,753 278,753 | .......... 271167 | 277,762 | .o 991 991 | s | s 278,753 | ..o | e [ e 0 [ e 1,914 | 11/25/2035. | 1.AFM.........
Wells Fargo Home Equity Tr RMBS Ser
94980G BF 7 |2004 . 09/27/2021. | PAYAOWN........coooevverivireviineiiiens | cerevieeeiienesiesesins | ceevieens 740,143 | ......... 740,143 | ......... 714,063 | ...oooonece 716,321 | oo 23,823 A X S RN SN TA0,143 | e [ e [ e 0 [ e 5,597 |10/25/2034.|1.AFM.........
Wells Fargo Comm Mtg Tr CMBS Ser
94989E AF 4 |2015-LC .1 09/01/2021. | Paydown 804,811 804,811 | .......... 815,625 | .......cccc... 807,584 | ..o (2,774) (2,774) | oo | v 804,811 | oo | e | e 0 ... 15,936 | 04/15/2050. | 1.AFM.........
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Wells Fargo Comm Mtg Tr CMBS Ser
94989 BA 3 |2015-C2 .| 09/01/2021. | Paydown 271,220 271,220 | .......... 279,112 | v 273,522 | oo (2,301) (2,301) [ oo | e 271,220 | .cveoverereees | e | e 0 | e 5,945 | 05/15/2048. | 1.AFM.........
Wells Fargo Comm Mtg Tr CMBS Ser
94989V AE 9 |2015-NX . [09/01/2021. [ PAYAOWN......cocvvvrivrrirrireernrinriine | cerierireeesseeisnsinenes | everenens 422,667 | .......... 422,667 ....435,330 ....426,550 ..(3,883) (3,883) V22,867 [ e e | 0 [ 9,471 | 09/15/2057. | 1.A FM.........
Wells Fargo Comm Mtg Tr CMBS Ser
95000C BC 6 [2016-NX . 109/01/2021. | PaydOWN........cvvurirririreriersirneirerns | evriisieninensnsseiene | cveeenns 841,059 | .......... 841,059 | .......... 866,284 | .............. 849,611 | oo | v (8,553) (15K ) R I 841,059 | ..o | e | e (N 18,916 | 01/15/2059. | 1.A FM.........
Wells Fargo Comm Mtg Tr CMBS Ser
950000 BE 0 [2016-C3 .| 09/01/2021. | Paydown 246,612 246,612 (1,954) W28B,612 [ e e | errrieeeenn0 [ s 4,769 | 05/15/2049.
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31 7...|.. | 07/25/2021. [ VATIOUS...........ccorremrirmerirerernerninins | eerieriresesseessninenes | ceereeens 462,290 | .......... 462,290 (316) ..462,290 12/23/2022.
G72212  AA 4 |Preferred Term Secs XIX LBASS Sec Nt 0] .. | 09/22/2021. | Paydown 26,399 26,399 6,130 ....26,399 12/22/2035.
Air Canada LBASS EETC Ser 2017-1AA
00908P 5133 A [ 07/15/2021. [ VAIOUS......cvvvvereeerreaerieriereneines | cevnesssersessesineess | sevseriens 76,800 | ..oovvrneen 76,800 | ..ovovvnees 76,800 | .ooovvverernnes 25,600 [ .ooocvrreriririrens | e (1 ORI ISP 76,800 | coooverncereens [ e [ e 0 | e 1,690 |01/15/2030. [1.G FE.........
Air Canada LBASS PTT Ser 2017-1A
00908P AB 3 |3.550 A | 07/15/2021. | Various.. 51,200 51,200 50,496 T04 | o | e 51,200 | i [ [ v | 1,363 |01/15/2030.
Air Canada LBASS EETC Ser 2015-1B
009090 AB 7 |3.87 A[09/15/2021. [ VANIOUS.......coourvenreeirierirererneeinnins | cerierienesnsesssinnies | cvereeens 153,736 | ...cooouee 153,736 ...151,814 849 | .o | e 183736 | s [ [ e | 5,957 | 03/15/2023.
335934 AL 9 |First Quantum Minerals LTD SrNt 7.500.. | A | 08/18/2021. | DIfECL.........cosvueuererereremrerinneireriens [ eoneerserisseineisienins | eeseenaa 414,500 | .......... 400,000 ....396,000 420 [ .o | e 3977 [ | 17,329 | 17,329 | ....... 26,583 | 04/01/2025.
000000 00 0 |United Bank For Africa Sr Nt 7.750% 06.. | D| 09/20/2021. [ DIFECE.........covivrermrierrriiieriniireeens | eeereriesiseieninsiinins | evieenas 463475 | .......... 450,000 | .......... 454,500 (1,871) [ e | e 451,935 | oo [ s 11,540 | ......... 11,540 | ....... 27,426 | 06/08/2022.
000000 00 O |Petkim Petrokimya Holdings SrNt 5.875.. | D| 07/29/2021. | DIfECE.........covvvemerererererrrinirneereriens [ eoreeernseinernerineninns | cenerene 481,985 | .......... 470,000 ...478,225 (2,163) [ .oovevveverienes | e 75,783 | i | 200006,202 | ........6,202 | ... 28,073 | 01/26/2023.
000000 00 O |Ades International Sr Nt 8.625% 04/24/....| D | 07/08/2021. | Call ~ 104.3130......cccovvurmrrrerernees [ eormernerinneineiienines | covreis 787,563 | .......... 755,000 ....755,000 0 . 755,000 [ oo e | e [ 78,508 | 04/24/2024.
000000 00 O |Saka Energi Indonesia PT SrNt 4.500%.. | D|09/13/2021. | DIfECE..........cvvveuerererereriririrnrieerinns o | ceveren 461,775 | ......... 470,000 | .......... 417,916 4,459 | oo | i 422,375 | ..o | 0. 39,400 | .........39,400 | ......... 7,553 | 05/05/2024.
000000 00 O |MTN Mauritius Investments Sr Nt 4.755% | D | 08/24/2021. | DIfECL..........evveuerererereerenineereriens [ coneernessississisienies | seeseens 349,388 | ......... 330,000 ....347,325 (1,837) 345488 | ..o | 003,900 | .........3,900 | ..o 12,422 | 11/11/2024.
000000 00 O |Turkiye Vakiflar Bankasi Sr Nt 5.250%..... D| 09/20/2021. | Direct 898,200 | .......... 900,000 ....832,500 838,465 9,241 . LBATT06 | ..o | .50,494 | ........50,404 | ....... 52,019 | 02/05/2025.
000000 00 O |DarAl-Arkan Sukuk Co Lt Sr Nt 6.750%.. | D| 08/17/2021. | DIfECE.........ccvvemmerererererrririrneereriens [ eoreeerneeinerneriieninns | eenernn 471,600 | .......... 450,000 | .......... 464,213 8,704 | ..o | e 460,464 | ......ocovvvvve | e 11,136 | 11,136 | e 30,713 | 02/15/2025.
000000 00 O |MHP Lux SA SrNt 6.950% 04/03/26........ D| 09/28/2021. | Direct 320,250 | ..coooee 300,000 (1,732) W12,278 | e 1,972 | T972 20,676 | 04/03/2026.
000000 00 O |MTN Mauritius Investments Sr Nt 6.500% | D | 09/23/2021. | Direct 229,500 200,000 ....222,750 (2,214) [ v | e 217,327 | s | 12,173 | 012,173 | e 12,422 | 10/13/2026.
000000 00 0 |NexaResources SA SrNt 5.375% 05/04/2 D | 08/05/2021. | DIrECE..........covveuervrerereviririerieeriinns [ | oo 477,375 (3,458) 05/04/2027.
000000 00 O |Braskem Netherlands SrNt 4.500% 01/31|D| 08/19/2021. | Direct 652,700 (77) 01/31/2030.
000000 00 O |JSM Global Sarl SrNt 4.750% 10/20/30... | D| 08/23/2021. | DIrCt...........covveuervrririiiirisrieciiinns e | s 467,438 (1,844) 10/20/2030.
000000 00 O |Country Garden Hid Co 1st Lien 3.300%..|D|{ 09/23/2021. | Direct 417,275 741 01/12/2031.
000000 00 O |Intl Airport Finance SA 1st Lien 12.000...... D| 08/16/2021. | Direct 525,530 1,794 03/15/2033.
000000 00 0 |Office Cherifien Des Pho Sr Nt 6.875%.... | D| 08/19/2021. | Direct 354,670 290,000 (830) (830) 04/25/2044.
00654A AA 4 | Adani Green Energy UP SrNt 6.250% 12/{D | 07/13/2021. | Direct 569,075 | .......... 515,000 0 . . 12/10/2024.
11042A  AA 2 |British Airways Plc EETC  4.625% 06/20/.. | D| 09/20/2021. [ VAIIOUS.........ccccverirrermmreerernninnerens | vrerersssissiensnsinnenns | oveesenns 531,919 | .......... 531,919 | ......... 538,005 | .....ccoveee 533,894 | ..o | v (1,975) ((C16:) ] N 531,919 | oo | e | e 0 [ 18,451 | 06/20/2024.
11042T AA 1 |British Airways Plc EETC 3.800% 09/20/.. | C | 09/20/2021. | Various.................... 36,659 36,659 36,659 | .oovvreririnne 18,329 [ .o | e (U OPURSTORPOO ISVPRIRRTO 36,659 | oo [ [ e (VI IO 697 |06/20/2031.
Cemex SAB de CV Sec Nt 5.450%
151290 BV 4 [11/19/29 D 08/16/2021. | DIFECE........ooerverrirererieienirnriieiiens [ e | v 736,163 | .......... 670,000 | .......... 689,703 | ....cccovvne 687,840 | ...coovvrierrvins | e (1,409) (1,409) [ oo | e 686,431 | ..o | s 49,732 | ......... 49,732 | ....... 27,285 | 11/19/2029. | 3.C FE.........
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 | ....ccovenee 200,000 | ..o | e LU ORI PPN 200,000 | ..ooveorrriinns | e 25,000 | ......... 25,000 | ....... 10,366 | 06/05/2027.|3.C FE.........
25381Y AD 3 |Digicel Group 0.5 Ltd 1st Lien PIK 10.0..... | D| 08/31/2021. | DIr€Ct..........ererrermeriieererrerireenienes | ceveessersensenerseesenns | vevereees 198,500 | .......... 200,000 | .......... 134,279 | oo 139,574 | oo | v 10,819 | oo | s 10,819 [ .o | e 150,394 | oo | s 48,106 | ......... 48,106 | ......... 6,711 | 04/01/2024.|5.C FE.........
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37959D AB 0 |Globo Comunicacoes SrNt 4.875% 01/22/ D | 08/23/2021. | DIFECE.........vvruevrmremerererirneereniieens | ceviereessrseessesnenes | eeereeens 979,375 | ... 955,000 | .......... 895,688 | ......cco..c 898,238 | ... | s 3,132 3,132 01/22/2030.
44963L AB 2 |IHS Netherlands Holdco Sr Nt 7.125% 03 [ D | 08/17/2021. | DIFECt..........cvvururirieinriiciieniienes | corvisniiesienisnienes | oevienes 300,513 | oo 290,000 | .......... 290,000 | ..coovrvnnee 290,000 | ..oovvverirrriiees | e 0 03/18/2025.
53227Q  AB 4 |Light Servicos Energia Sr Nt 4.375% 06... | D| 09/23/2021. | DIfECE.........cvvveererererieierirnriieiinnns o | ceeniines 317,363 | .......... 315,000 0 06/18/2026.
55292W AA 8 |MC Brazil Dwnstrm Nt 7.250% 06/30/31.. | D | 08/19/2021. [ DIFECL.........vvumeermeererrerirneesenrseins | cevsersesisseesssisnnss | seereeens 486,955 | .......... 470,000 0 06/30/2031.
59132V AB 4 |Metalsa SADE CV SrNt 3.750% 05/04/31 D | 08/19/2021. | DIFECL.........ourvvrerermrerieireirerirenessenes | cevvesnesseessenssenssenns | onvesenes 463,655 | .......... 470,000 0 05/04/2031.
600814 AN 7 |Millicom Intl Cellular Sr Nt 5.125% 01 D| 08/18/2021. | Direct 187,650 180,000 (216) 01/15/2028.
67624L 2A 5 |OQ SAOC SrNt 5.125% 05/06/28............ D[ 09/15/2021. [ DIFECE.......cveourverrrirereirereisersisenes | cevinessisessissssieens | sveeenes 933,391 | .......... 915,000 0 . 05/06/2028.
71647N  BE 8 |Petrobras Global Finance SrNt 5.093%... | D | 08/16/2021. | DIf€Ct.........cocvrereermirenereerimriineeies | ceverrneriereesesneeis | ceeees 1,042,740 | .......... 952,000 (1,040) 966,436 01/15/2030.
82620K AJ 2 |Siemens Financieringsmat Nt 1.700% 09/ | D| 09/15/2021. | Maturity. 0,000,000 | .....10,000,000 1,324 .10,000,000 09/15/2021.
88167A AC 5 |Teva Pharmaceuticals NE Sr Nt 2.200% 0| C | 07/21/2021. | MAUIIY.........cveerrrerrernrierininrrerins | eerveerensesieniessisninns | corenes 1,296,000 | ....... 1,296,000 | .......1,260,360 | ........... 1,277,182 | cocorvvirvcvvee | e 18,818 [ i [ 18,818 | .o ...1,296,000 07/21/2021.
90014T AG 6 |TC Ziraat Bankasi AS SrNt 5.375% 03/0. | D | 09/20/2021. | Direct 589,500 600,000 A07 [ e | e 597,077 03/02/2026.
A3158# AG 4 |Hofer Financial Services GmbH Sr Nt Ser.. | D | 09/26/2021. | MatUTity..........covvriverniereeirniiiniinns [ e | s 25,000,000 | ..... 25,000,000 0 25,000,000 09/26/2021.
G0369@ AV 8 |Anglian Water Services Fin plc Sec Nt....... D 09/08/2021. | Call  109.3048.........ccccovrrmerrerrs [ ererirmrerneernsrienirnes | veeens 5465241 | ....... 5,000,000 0 5,000,000 11/26/2023.
G6764# AA 0 |Omega Leasing Ltd Sr Nt Ser 9 2.400% 1 |D | 07/12/2021. | Redemption ~ 100.0000 526,316 526,316 36,842 ..526,316 10/12/2026.
G6764@ AA 2 |Omega Leasing No. 12 Sr Sec Nt (Rolls Ro| D | 07/12/2021. | Redemption ~ 100.0000 390,562 390,562 23,434 ..390,562 04/12/2027.
L6388G AB 6 |Millicom Intl Cellular Sr Nt 5.125% 01...... D 08/19/2021. | DIFECL........vveeverrrrerereerenirseisersens [ eoveensesinsissssenies | eeonernns 783,671 | oo 751,500 (708) (708) ..756,434 01/15/2028.
N5657T AJ 5 |Metinvest BV SrNt 8.500% 04/23/26....... D| 08/20/2021. | Direct 285,625 250,000 ..(1,200) (1,200) ..259,980 04/23/2026.
P7354P  AA 2 |OI SA SrNt-PIK 10.000% 07/27/25......... D | 09/14/2021. | Direct 657,094 690,000 | ..........721,515 | eeeee(3,960) (3,960) . L717,341 ...(60,247) | .. 07/27/2025.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ........rvuurieniiiiiiinis sririeiisssissssensssesssnssseana ....561,565,493 |....557,190,460 |....558,718,877 | ....... 528,555,525 | ...... 365,717 | ...... (314,979) | coovvvennnenad 0 [ 50,738 | .o 0. 556,579,628 |.....cccoovnnns 0 [..1,370,673 XXX
Bonds - Hybrid Securities
Alabama Power Cap Tr V LBASS Fx-to-Flt
01039X AA 8 |G . 107/01/2021. | Redemption  100.0000.......c.ccceee | ovrvrrernnrinrisnnnrens | oveees 1,500,000 | ....... 1,500,000 | ....... 1,496,655 | ..o 1,497,653 | ..o | e, 2,347 2,347 | | v 1,500,000 | ..oovviicinns | enrniieiinns | e 0 | 37,779 | 10/01/2042.
4899999. Total - BONAS = HYDFiA SECUMHIES. ... veureeiesiersisisserisissssss i essssess s ssees st et | serees 1,500,000 | ....... 1,500,000 | ....... 1,496,655 | ..oocoeene 1,497,653 | ..ooovvicnennd [ I 2,347 | [ 2,347 | s 0 [ e 1,500,000 [..ccovvrnns 0 [ (V] [ 0 [ 37,779 XXX
Bonds - Unaffilited Bank Loans
US Foods Inc New Term Ln Nt 1 1.834%
000000 00 O |0 .| 09/30/2021. | Redemption ~ 100.0000..........ccvw. [ worerrrerernemrrnirneiinns | oeeeens 1,397,982 | ....... 1,397,982 | ....... 1,400,789 | ...ooeveerieninenienes | e (2,806) (P10Y | IS IS 1,397,982 06/27/2023.
000000 00 0 |Centric Brands Inc 1st Lien Exit Term Ln... |.. | 07/12/2021. | Tax Free EXChange........ccovvrvriver | overervrinvirennsiininns | covivvinns 120,113 | o 137,153 | ... 119,809 | oo [ e 304 304 | oo | e 120,113 10/29/2023.
000000 00 O |Quintiles IMS New TermLnB Nt 1 1.834. |..|09/14/2021.|Redemption ~ 100.0000.........cccvuw. [ worerrrererneermmmmernes | worerernenns 68,660 ..68,660 68,925 (265) (265) ....68,660 03/06/2024.
000000 00 0 |SovosLLC Revolver#2 Nt 1 5.750% 04/2].. | 08/12/2021. | Redemption ~ 100.0000, 865,312 865,312 | .......... 865,312 0 04/29/2024.
000000 00 0O |Capstone Logistics Acq 1st Lien Term Ln... | .. | 09/30/2021. | Redemption  100.0000 20,008 20,008 | ............ 19,823 181 12/15/2024.
000000 00 0 |6.250 .| 09/30/2021. | Redemption  100.0000 238 238 238 0 238 12/19/2024.
000000 00 O |Quintiles IMS Term Ln B-2Nt 1 2.084%... | .. | 09/14/2021. | Redemption ~ 100.0000...........ccoe. | vorerermmrermmrnerirerirns | wovrrened 696,078 | .......... 696,078 | .......... 896,677 | ..oovvvirrirrinns (598) (598) | covvvvevrreeries | i 696,078 01/18/2025.
Animal Supply Company New 1st Lien
000000 00 O |Term .| 09/30/2021. | Redemption  100.0000 1,407 1,407 215 1,407 08/14/2025.
000000 00 O |Messer Industries Initial Term B-1 Loan..... .| 09/30/2021. | Redemption  100.0000 858,989 858,989 7,650 | oo | e 858,989 03/01/2026.
000000 00 O |Catalent Pharma Solutions Inc Term Ln B-. | .. | 09/30/2021. | Redemption ~ 100.0000.........ccccoees | corrrrrrrrrirernmniieinnes | eovereeninns 12,281 | o 12,281 | 12271 | e | e | e T i el T e | 12,281 05/17/2026.
000000 00 0 |Tibco Software Inc New Term Ln B#3 Nt 1| .. | 08/13/2021. | Tax Free EXChange........ccocvvvvrrvees | vorrvernirnerersninnires | cvvnns 9,856,021 9,856,021 07/03/2026.
000000 00 O |Sonny's Enterprises LLC Delayed Draw Ter| .. | 09/30/2021. | Redemption  100.0000 3,659 | .o 3,659 | 3,659 | 3,659 [ 0 3,659 08/31/2026.
000000 00 O |Sensata Technologies New #2 1st Lien Ter | .. | 09/30/2021. | Redemption ~ 100.0000..........cccow. | corererrrrrrrmrverinnne | vovrrneere 12,780 | i 12,780 | 12,750 | i 12,755 | e 25 [ o | s 12,780 09/20/2026.
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American Construcion Src Opco Term Ln
000000 00 O |Nt .| 07/01/2021. | Redemption  100.0000 294,712 204,712 | ..o 288,818 | ...ovrerceieincriens | cevieernenienns | e 5,894 5,894 | oo | e 294,712 | oo | e | e 0 | e 6,324 | 04/01/2027. |4 A Z............
000000 00 O |SophiaLP 1stLien Term Ln Nt 1 4.500%. | .. | 09/30/2021. | Redemption ~ 100.0000, 37,500 | .ooovenee 37,500 | ..o 37,219 | s 37,226 | ..o 274 P4 £ [ B 37,500 | oo [ e [ e 0| e 1,280 |10/06/2027.|4.BFE.........
AxiomSL Group Term Loan Nt 1 7.000%
000000 00 O |12 .1 09/30/2021. | Redemption ~ 100.0000..........ceve. [ orrrrrererneereriinninns | eeererneens 12,438 | oo 12,438 | .o 12,313 | s | e | s 124 124 | o | i 12,438 | oo | e 12/03/2027.
000000 00 O |Endure Digital Inc Term Ln Nt 1 4.250%.. | .. | 09/30/2021. | Redemption ~ 100.0000, 6 1,143 02/10/2028.
000000 00 O |HCAInc TermLnB-14Nt1 1.834% 06/30].. | 09/30/2021. | Redemption ~ 100.0000, 0 385 06/30/2028.
00216C AD 5 |AQ Sunshine Inc aka Relation Term Ln Nt. | .. | 09/30/2021. | Redemption  100.0000 81 5,860 04/15/2025.
00216C AE 3 |AQ Sunshine Inc aka Relation Term Ln B N| .. | 09/30/2021. | Redemption  100.0000 16 867 04/15/2025.
00228* AA 4 | ATl Restoration LLC 1st Lien Term Ln Nt... |.. | 09/30/2021. | Redemption ~ 100.0000 79 3,342 07/31/2026.
00228* AB 2 | ATl Restoration LLC 1st Lien DD Term Ln. |.. | 09/30/2021. | Redemption ~ 100.0000 6 508 07/31/2026.
00797 AA 5 |Aero Operating LLC Term Ln Nt 1 6.583%| .. | 07/01/2021. | Redemption ~ 100.0000 3,499 175 3,499 02/07/2026.
00797 AB 3 | Aero Operating LLC Delayed Draw Term Ln| .. | 07/01/2021. | Redemption ~ 100.0000 1,001 50 1,001 02/07/2026.
01370# AA 4 | Alcami Holdings LLC 1st Lien Term Ln Nt.. | .. | 09/30/2021. | Redemption  100.0000 5,625 337 5,625 07/12/2025.
02358@ AA 0 [5.084% .1 07/01/2021. | Redemption  100.0000 5,518 93 5,518 11/25/2025.
02922X AK 4 |American Renal Holdings Inc Term Ln Nt 1| .. | 09/30/2021. | Redemption  100.0000..........ccccre | corvererrmrenrerernninnns | vorrvernnene 12,500 313 [ | e 12,500 | .o | e 01/25/2027.
03979* AA 9 |US Metals Bidco Term Ln Nt 1 8.250% 07| .. | 09/30/2021. | Redemption ~ 100.0000.........ccvvee | vrrrrerermrerneermnernns | worerereens 11,250 T N PO I 11,250 | oo | v 07/20/2026.
09788H AN 1 |Advanced Infusion Solutions Last Out Ter.. |.. | 09/30/2021. | Redemption ~ 100.0000 22,033 . 346 | e | e 22,033 | oo e 06/27/2024.
10483 AA 3 |Bragg Live Food Products LLC Term Ln Nt | .. | 09/30/2021. | Redemption ~ 100.0000. 7,643 | oo, 7,643 | oo 7478 | .. .. 1,532 112 7,643 03/11/2024.
127024 AA 0 |Bakemark Holdings LLC Term Ln Nt 1 6.2].. | 09/03/2021. | Redemption ~ 100.0000...........ccoee | covrrrrmrrrerinrineinns | wereees 3,783,672 | ....... 3,783,672 | ....... 3,670,162 | ........... 3,729,014 | oo | e 54,658 54,658 3,783,672 | oo | e | v, 0] ..... 02,635 | 08/14/2023.
12702# AC 6 |Bakemark Holdings LLC New Term Ln Nt 1] .. | 09/03/2021. | Redemption ~ 100.0000...........ccoe. | coverrrermrererermrennnns | verees 2,061,711 | ....... 2,061,711 | ....... 2,030,785 | ........... 2,041,093 | .......... 4278 | ......... 16,339 20,617 2,061,711 | oo | e | e 0. 110,414 | 08/14/2023.
Spectrum Auto (CC SAG Acq) New Term
12745%#  AA 9 [LnN .| 09/30/2021. | Redemption  100.0000 5,313 80 5,313 10/02/2025.
14173@ AA 8 |CarePathrx Midco Inc Term Ln Nt 1 6.83. |.. | 09/30/2021. | Redemption ~ 100.0000 7,207 161 05/14/2025.
14852D AC 5 |Castle US Holding Corp Term Ln Nt 1 3... |.. | 09/30/2021. | Redemption ~ 100.0000..........cccc. | corermruemniicmnirciiens | o 18,229 .18,229 ..18,269 401 01/31/2027.
15644G ~ A* 5 |Centric Brands Inc DIP Ln Nt6 6.500%... |.. | 08/24/2021. | Redemption ~ 100.0000 29,208 29,208 29,208 0 10/09/2025.
15644G ~ A* 5 |Centric Brands Inc DIP Ln Nt4 6.500%... |.. | 08/03/2021. | Tax Free EXChange........c.cccoueermeees | oveemermnerineeineinnns | ovvieees 135,087 | ..ccovonee 135,087 | ..cooone 135,087 0 10/09/2025.
15644G  A* 5 |Centric Brands Inc DIP Ln Nt5 7.750%... |.. | 07/13/2021. |Redemption  100.0000......ccccce. | orerrcvrscrscnrcnnre | vorerren 89654 | rivricrreB9,854 | ovriesccOB58 [ oevrvrerserserses | cersnsnnsenss | cvcsersnscnse 0 10/09/2025.
16117L BX 6 [N .| 09/30/2021. | Redemption  100.0000 283 02/01/2027.
18449E AD 2 |Clean Harbors Inc New TermLn 2Nt 1 1.|.. | 08/13/2021. | Tax Free Exchange. 20,807 5,793,127 06/30/2024.
20602* AB 6 |Concert Golf Partners LLC Delayed Draw T|.. | 09/30/2021. | Redemption ~ 100.0000 298 3 298 08/20/2025.
000000 00 O |20 Gates - Atalaya Term Ln CIA  2.087%. | .. | 09/20/2021. | Redemption ~ 100.0000..........ccove. | worerrrererneernemermeirnns | eeveens 2,915,343 0 2,915,343 05/06/2026.
22526@ 5 | Concert Golf Partners LLC Term Ln Nt 1.... | .. | 09/30/2021. | Redemption ~ 100.0000 3,763 60 3,763 08/20/2025.
DRB Holdings LLC Term Ln Nt 1 5.834%
23361* 3|1 . [09/13/2021. | Redemption ~ 100.0000..........cccoee | corerrirrmivmiiveirens | v 5,833,943 5,833,943 10/06/2023.
23363# AC 3 |DRS Holdings Inc Incremental Term Ln Nt. | .. | 09/30/2021. | Redemption ~ 100.0000 5,939 5,939 11/01/2025.
24702N  BF 6 |Dell International LLC Term Ln B-2 Nt 1.... | .. | 07/30/2021. | Redemption ~ 100.0000..........cccres | covrrvmmrrerirerirncenns | seveeriens 15,199 [ ORI ISP 15,199 | oo | e 09/19/2025.
25403# AU 0 |Diligent Corp Term Ln B-3Nt 1 6.750%... |.. | 09/30/2021. | Redemption  100.0000 4,500 45 4,500 08/04/2025.
26887@ AA 9 |EP Wealth Advisors LLC Term Ln Nt 1 6..|.. [ 09/30/2021. | Redemption  100.0000 2,045 49 2,045 09/04/2026.
EP Wealth Advisors LLC Delayed Draw
26887@ AB 7 |Term .| 09/30/2021. | Redemption  100.0000 491 491 485 | s 485 | .o 6 6 49T | e e | e (U 41 | 09/04/2026. | 1.F PL..........
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28622@ AA 5 |Elevation Services Holding LLC Term Ln N | .. | 09/30/2021. | Redemption ~ 100.0000. 1,929 1,880 48 1,929 12/18/2026. | 3.APL....
28622@ AB 3 |Elevation Services Holding LLC Delayed D |.. | 09/30/2021. | Redemption ~ 100.0000 2,571 0 2,571 12/18/2026. | 3.APL....
30282# AE 2 |First Watch Restaurants Delayed Draw Ter | .. | 09/24/2021. | Redemption ~ 100.0000 1,929 96 1,929 08/21/2023.
30282# AE 2 |First Watch Restaurants Delayed Draw Ter | .. | 09/24/2021. | Tax Free Exchange o 2,244 111 2,244 08/21/2023.
30282# AF 9 |First Watch Restaurants Delayed Draw Ter | .. | 09/24/2021. | Redemption ~ 100.0000 1,564 78 1,564 08/21/2023.
30282# AF 9 |First Watch Restaurants Delayed Draw Ter | .. | 09/24/2021. | Tax Free Exchange | 1,824 90 1,824 08/21/2023.
30282# AG 7 |First Watch Restaurants Delayed Draw Ter | .. | 09/24/2021. | Redemption ~ 100.0000 929 46 929 08/21/2023.
30282# AG 7 |First Watch Restaurants Delayed Draw Ter | .. | 09/24/2021. | Tax Free Exchange | 1,086 54 1,086 08/21/2023.
30282# AJ 1 |First Watch Restaurants Delayed Draw Ter | .. | 09/24/2021. | Redemption ~ 100.0000 8,783 436 8,783 08/21/2023.
30282# AJ 1 |First Watch Restaurants Delayed Draw Ter | .. | 09/24/2021. | Tax Free Exchange o e | e 10,034 423 | | e 10,034 08/21/2023.
35041@ AA 3 |Foundation Risk Partners Corp Incrementa | .. | 09/30/2021. | Redemption ~ 100.0000. 2,588 30 2,588 11/10/2023.
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr | .. | 09/30/2021. | Redemption ~ 100.0000 3,591 22 3,591 11/10/2023.
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr | .. | 09/30/2021. | Redemption ~ 100.0000. 679 6 679 11/10/2023.
35041@ AC 9 |Foundation Risk Partners Corp Delayed Dr | .. | 09/30/2021. | Tax Free Exchange. | 266,107 (570 I R ISR 266,107 11/10/2023.
35041@ AD 7 |Foundation Risk Partners Corp Delayed Dr | .. | 09/30/2021. | Redemption ~ 100.0000 5,502 76 5,502 11/10/2023.
35041@ AG 0 |Foundation Risk Partners Corp Delayed Dr | .. | 09/30/2021. | Redemption ~ 100.0000. 6 689 11/10/2023.
35042# AC 6 |Foundation Consumer Brands Term Ln Nt 1| .. | 07/29/2021. | Redemption ~ 100.0000 845 | .o | e 33,796 02/12/2027.
35042# AC 6 |Foundation Consumer Brands Term Ln Nt 1| .. | 09/16/2021. | Redemption ~ 100.0000 367 ....14,694 02/12/2027.
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... | .. | 09/30/2021. | Redemption ~ 100.0000 225 15,101 09/18/2023.
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... | .. | 07/30/2021. | Tax Free Exchange. 53 . ....14,876 09/18/2023.
35921@ AC 4 |Frontline Technologies Gr LL Delayed Dra. | .. | 09/30/2021. | Redemption ~ 100.0000. 0 3,018 09/18/2023.
35921@ AC 4 |Frontline Technologies Gr LL Delayed Dra. | .. | 07/30/2021. | Tax Free Exchange. 0 3,018 09/18/2023.
GB Auto Service Inc Delayed Draw Term
36147@ AA 4 |Ln .. | 09/08/2021. | Redemption  100.0000 564,156 564,156 6,039 | .o [ i 564,156 10/19/2024.
GB Auto Service Inc Delayed Draw Term
36147@ AA 4 |Ln .| 09/08/2021. | Redemption  100.0000 reveerenessresenes | o 1,302,624 | ......1,302,624 | ......1,287,970 | ..........1,289,234 | ....coeoovvvvvrcee | w0reee13,390 | oo | s 13,390 [ e | v 1,302,624 10/19/2024.
36198@ AA 2 |TPC Broadband Holdings Term Ln Nt 1 7.|.. [ 09/30/2021. | Redemption ~ 100.0000 8,268 8,268 168 8,268 06/01/2025.
TPC Broadband Holdings Delayed Draw
36198@ AC 8 |Tem .| 09/30/2021. | Redemption  100.0000 2,851 45 2,851 06/01/2025.
36221@ AA 3 [5.500 .| 09/30/2021. | Redemption  100.0000 4,308 63 4,308 02/28/2027.
GPM Investments LLC Delayed Draw Term
36221@ AB 1 [Ln .| 09/30/2021. | Redemption  100.0000 1,675 | oo 1,675 | 1,633 | e 1834 | s | s 41 41 1,675 02/28/2027.
39341# AA 0 |Green Street Parent LLC Term Ln B Nt 1... | .. | 09/30/2021. | Redemption  100.0000 rreeen | 15,000 49 | .. 251 300 [ .o | e 15,000 08/27/2026.
40406# AD 4 |ProService Corp Term LnNt1 9.250% 11 .. | 09/30/2021. | Redemption ~ 100.0000 22,500 | .ooereirenn22,500 | vierrnenni21,935 | 22,143 | | s 357 KLY O B 22,500 11/01/2024.
Harvest Hill Beverage Company New Term
41755@ AA 7 |L .| 09/30/2021. | Redemption  100.0000 vt | e 150,000 | ....oovee 150,000 | .......c.. 146,250 | ..oovovrenne 146,413 | oo | e 3,587 3,687 | o | e 150,000 08/28/2026.
41902@ AA 9 |Sigma Electric Manufact Corp Term Ln A-2 | .. | 09/30/2021. | Redemption ~ 100.0000..........ccve. | ovrrrerererernenriniinnns | woerereens 12,478 | e 12,478 | e 12,227 12,350 128 ..12,478 10/31/2023.
44969C BF 6 |Quintiles IMS New TermLnB Nt1 1.834. | .. | 08/13/2021. | Tax Free Exchange, I 1,452,603 | ... 1,447,019 | ......1,459,711 | .. 1,436,528 | ... 17,379 | oo (1,305) | s | e 16,074 | .o . ,452,603 03/06/2024.
44969C BH 2 |Quintiles IMS Term Ln B-2Nt 1 2.084%... | .. | 08/13/2021. | Tax Free Exchange o e | s 9,739,696 | ....... 9,731,330 | ....... 9,747,362 | ..vevvne 9,660,778 | ........80,539 | ..cocecs(1,620) | covorvrrcrireces | v 78,919 9,739,696 01/18/2025. | 3.AFE.........
44989 AA 1 |IQNavigator Inc 1st Lien TLNt 1 5.631..... .| 09/30/2021. | Redemption  100.0000 22,388 22,388 22,052 | ...... 22,171 A 1 I B 22,388 08/20/2024.|4.BIF...........
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45004K AC 0 |[Information Resources Inc 1st Lien Term... |.. | 09/30/2021. | Redemption ~ 100.0000 103 ....10,349 11/07/2025.
452526 A# 3 |Immucor Inc 1st Lien Term Ln Nt 1 6.75... .. | 09/30/2021. | Redemption  100.0000 208 ....11,358 07/02/2025.
45763F AN 8 |Inmar Inc Initial Term Ln Nt 1 4.132%...... .. | 09/30/2021. | Redemption  100.0000. 336 6,104 05/01/2024.
45778E  AG 9 |Innophos Holdings Term Ln Nt 1 3.833%. |.. | 09/30/2021. | Redemption  100.0000 55 ....12,250 02/07/2027.
48240@ AA 5 |K2 Insurance Services LLC Term Ln Nt 1...| .. | 09/30/2021. | Redemption  100.0000. 172 ...11,842 07/01/2024.
K2 Insurance Services LLC Delayed Draw
48240@ AB 3 |T .| 09/30/2021. | Redemption  100.0000 2,040 0 2,040 07/01/2024.
48773# AA 8 |Kellermeyer Building Svcs Initial Term L..... | .. | 09/30/2021. | Redemption  100.0000 2,941 26 2,941 11/07/2026.
48773# AB 6 |Kellermeyer Building Svcs Delayed Draw T | .. | 09/30/2021. | Redemption ~ 100.0000 647 6 647 11/07/2026.
48773# AD 2 |Kellermeyer Building Svcs Term Ln #4 Nt.. |.. | 09/30/2021. | Redemption  100.0000 2,712 54 2,712 11/07/2026.
48881# AB 5 |EnEngineering LLC (Kene Acq) Term Ln Ni .. | 09/30/2021. | Redemption  100.0000 3,171 63 3,171 08/07/2026.
48881# AC 3 |En Engineering LLC (Kene Acq) Delayed Dr| .. | 09/30/2021. | Redemption ~ 100.0000 528 1 528 08/07/2026.
51206# AA 9 |AlFire Term Ln Nt 1 6.750% 03/22/27..... .| 09/30/2021. | Redemption  100.0000 3,312 66 3,312 03/22/2027.
51206# AB 7 |AlFire Delayed Draw Term Ln Nt2 6.75.. .. | 09/30/2021. | Redemption ~ 100.0000 723 7 723 03/22/2027.
538030 A* 8 |LivaNova USA Inc Term Ln Nt 1 7.500% 0| .. | 08/12/2021. | Redemption ~ 100.0000..........ccove. | worrrrrererreermmeerneirans | veveens 2,911,765 | ......2,911,765 | ......2,824,412 | .......... 2,832,181 | coovivrvciiens | e 79,584 [ s [ e 79,584 2,911,765 06/30/2025.
552462 B# 9 |Lytx Delayed Draw Term Ln Nt 1 7.000%. | .. | 09/30/2021. | Redemption ~ 100.0000, 1,161 24 1,161 02/28/2026.
552462 B# 9 |Lytx Delayed Draw Term LnNt2 7.250%. .. | 09/30/2021. | Redemption ~ 100.0000 1,161 12 1,161 02/28/2026.
552462 B@ 1 |LytxTermLnNt1 7.000% 02/28/26......... .| 09/30/2021. | Redemption ~ 100.0000..........ccow. [ wverererirrenmiiiniiinns | e 13,355 P45 T R B 13,355 02/28/2026.
Mac Lean-Fogg Company Term Ln Nt 1
55418# AA 4 |48 .1 09/30/2021. | Redemption ~ 100.0000..........ccceue | cevererernerrrrirserinenes [ eviririins 13,438 | oo 13,438 | oo 13294 | oo 12,497 | oo 833 | oo 107 940 | oo | s 13,438 | oo | e | e (V1 IO 561 | 12/17/2025.
Mac Lean-Fogg Company Delayed Draw
55418%# AB 2 |Term .| 09/30/2021. | Redemption  100.0000 73 12/17/2025.
57810J AC 2 |Amynta Agency Inc Term Ln Nt 1 4.084% | .. | 09/30/2021. | Redemption ~ 100.0000 239 02/08/2025.
57810/ AC 2|0 |.|09/30/2021. | Redemption  100.0000 152 02/28/2025.
578100 AC 2 |1 .| 08/31/2021. | Tax Free Exchange 1,881 02/28/2025.
60367 AA 9 |Community Brands Delayed Draw TL Nt 1. | .. | 09/30/2021. | Redemption  100.0000. 455 12/02/2022.
60937@ 8 | Monica Hlds Inc aka Wilshire Term Ln Nt... | .. | 09/30/2021. | Redemption ~ 100.0000 255 01/08/2027.
62931*  AA 2 |Topix Pharma Term Ln Nt 1 4.834% 10/31| .. | 09/30/2021. | Redemption ~ 100.0000 101 10/31/2024.
62931* AC 8 |Topix Pharma Delayed Draw Term Ln Nt 1 | .. | 09/30/2021. | Redemption ~ 100.0000 34 10/31/2024.
NSM Insurance Group LLC Dollar Term Ln
62976# AE 6 |N .| 09/30/2021. | Redemption ~ 100.0000.. 170 05/11/2026.
64027# AA 9 |Nelipak Holding Co Incremental Term Ln N | .. | 09/30/2021. | Redemption ~ 100.0000 1 07/02/2026.
64027 AA 3 |Nelipak Holding Co First Lien Term Ln Nt... | .. | 09/30/2021. | Redemption ~ 100.0000 2,312 2,242 32 70 07/02/2026.
65716@ AA 4 |North Amer Science Assoc Inc Term Ln Nt | .. [ 07/30/2021. | Redemption  100.0000 5319 | oeenen5,319 | 15,203 | s 4,408 | .o 112 09/15/2026.
Omega Healthcare Holdings LLC Term Ln
67096@ AA 0 [Nt .| 09/30/2021. | Redemption ~ 100.0000 4,500 | oo 4,500 | oo 4404 | s A3 | i | e 87 87 4500 | oo [ e | e (V10 IO 215 |10/24/2026.|2.APL..........
OTG Management LLC Incremental DD
67113@ AB 7 |[TermL . [ 08/26/2021. [ MALUTY......ooovvrrercererisrricrieninne | vevereeessenissiseniienes | avvie 1,403,548 | ....... 1,403,548 | ....... 1,392,862 | ...ccoo.e. 1,209,015 | ...... 187,150 | ovvvrrees ORI IR I 194,533 | oo | v 1,403,548 | ..o [ v | e 0. 81,527 |08/26/2021.|4.BPL..........
OTG Management LLC Incremental DD
67113@ AB 7 |TermL .| 08/26/2021. | Maturity...........ccernenn. 533,751 533,751 | oot 533,751 | ovvvreri 459,773 | ........ AT £ T IURRTTI [VRRTRN S 73,979 | oo | e 533,751 | eveeerreeirenns | cevvneerreninein | eerveeienieens 0. 31,004 | 08/26/2021.|4.BPL..........
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OTG Management LLC 7th Amend Term
67113@ AC 5 |LnNt .. | 08/26/2021. | Maturity.............coceerecer [ESTTRTUIN RO 164,045 | .......... 164,045 | .......... 164,045 | ...cocvveeee 141,308 | ........ 22,737 | o 22,737 | o | cevvreeeienns 164,045 | ..o | e [ e 0 | e 9,606 | 08/26/2021.|4.AZ...........
OTG Management LLC 7th Amend Term
67113@ AC 5 |LnNt .. | 08/26/2021. | Maturity 54,703 54,703 54,703 6,675 6,675 ....54,703 08/26/2021.
Omega Healthcare Holdings LLC
68144# AA 8 |Incrementa .. | 09/30/2021. | Redemption  100.0000 2,618 59 2,618 10/24/2026.
70559@ AE 6 |Pegasus Global Enterprise Hids Increment | .. | 09/30/2021. | Redemption ~ 100.0000 3,382 135 3,382 05/29/2025.
70559@ AF 3 |Pegasus Global Enterprise Hlds Increment | .. | 09/30/2021. | Redemption ~ 100.0000. 125 0 125 05/29/2025.
Petroleum Servce Group LLC Delayed
71667* AA 3 |Draw .. 07/01/2021. | Redemption  100.0000 113 1 113 07/23/2025.|3.B PL..........
71667 AB 1 |Petroleum Servce Group LLC Term Ln Nt 1|.. | 07/01/2021. | Redemption  100.0000 6,044 96 6,044 07/23/2025. | 3.BPL..........
Yum Brands New Term Ln BNt 1 1.834%
72584D AF 1|0 .. | 09/30/2021. | Redemption  100.0000 rreee | 12,188 28 | e [ e 12,188 03/15/2028. | 2.C FE.........
Command Alkon (Potter Buyer) New Term
741408 AA 0 |Ln .| 09/30/2021. | Redemption  100.0000 8,102 225 8,102 04/23/2027.
74140# AB 8 |Command Alkon (Potter Buyer) Incremental| .. | 09/30/2021. | Redemption ~ 100.0000 2,594 77 2,594 04/23/2027.
74140# AD 4 |Command Alkon (Potter Buyer) Incremental| .. | 09/30/2021. | Redemption ~ 100.0000 574 9 574 04/23/2027.
74741@ AA 5 |Invo Healthcare (Olympia Acq) Term Ln Nt | .. | 09/30/2021. | Tax Free Exchange, o 7,013 575 7,013 09/24/2026.
74966F AL 7 |4.000 .| 09/16/2021. | Redemption  100.0000 [EOTUTRNRRIN PPN 13,440,735 XA SN 13,440,735 01/30/2026.
75445@ AA 1 |Rawlings Sporting Goods Inc Term Ln Nt 1 | .. | 09/30/2021. | Redemption ~ 100.0000. 4,500 124 4,500 12/31/2026.
75734@ AB 9 |Reddy Ice Holdings Inc Term Ln Nt 7 7.... .. [ 09/30/2021. | Redemption ~ 100.0000 5,318 118 5318 07/01/2025.
Reddy Ice Holdings Inc Delayed Draw
75734@ AC 7 |[Term .. | 09/30/2021. | Redemption  100.0000 149 2 149 07/01/2025. | 3.BPL..........
Reddy Ice Holdings Inc Delayed Draw
75734@ AC 7 |Term .| 09/30/2021. | Redemption  100.0000 199 2 199 07/01/2025.
76028@ AA 4 |Repairify Inc Term Ln Nt 1 6.000% 06/1... | .. | 09/30/2021. | Redemption  100.0000 4,500 90 4,500 06/14/2027.
76252@ AB 9 | GB Auto Service Inc Incremental Term Ln.. | .. | 09/08/2021. | Redemption ~ 100.0000 85,465 1,699 | oo [ e 85,465 10/19/2024.
Rialto Management Group LLC Term Ln Nt
76252@ AB 9 |1 .| 09/30/2021. | Redemption  100.0000 5,744 86 5,744 11/30/2024. | 2.B PL..........
Harmony Fds/Santa Cruz Hids Term Ln Nt
78431@ AA 1 |1 .| 09/30/2021. | Redemption  100.0000 2,836 23 2,836 12/13/2023.
78486@ AA 5 |SSE BuyerInc TermLn Nt 1 10.220% 06/3| .. | 09/30/2021. | Redemption ~ 100.0000.........cccees | cormrrerrerremirerineinns | sevreieens 10,432 294 | s | s 10,432 06/30/2026.
78642# AA 4 |Safe Home Security Inc Term Ln Nt 1 8... |.. | 07/01/2021. | Redemption  100.0000 3,7% 69 3,794 08/04/2024.
79546K AE 0 |Sally Beauty Holdings New Term Ln B-1 Nt |.. | 09/30/2021. | Redemption ~ 100.0000 SRR N 14,001 LV N IS 14,001 07/05/2024.
82449# AA 1 | Shields Health Solutions LLC Term Ln Nt... | .. | 09/30/2021. | Redemption  100.0000 3,085 62 3,085 03/30/2027.
83549# AA 8 |Sonny's Enterprises LLC TermLn Nt 1 7..|..|09/30/2021. | Redemption ~ 100.0000 23,780 450 23,780 08/31/2026.
84611@ AF 0 [SovosLLC 1stLien Term Ln Nt 1 4.632% |.. [ 08/12/2021. | Redemption ~ 100.0000.........cccce | corererermeersmmemeernenes | wonne 10,672,428 234,794 v 10,672,428 04/29/2024.
84611@ AG 8 |Sovos LLC Delayed Draw Term LnNt1 4.|.. [ 08/12/2021. | Redemption  100.0000 vt | e 462,260 | .........462,260 | .........457,638 | .............452,090 | ..........8,906 | ..........3,264 | ...ccomiiminns [ crrrrirns 10,170 [ oo | e 462,260 04/29/2024.
85789# AA 2 |Stealth Holding LLC Term Ln Nt 1 7.750.. |.. | 07/01/2021. | Redemption ~ 100.0000 2,181 44 2,181 03/01/2026.
86738 AA 6 | Sigma Electric Manufact Corp Term Ln A-1].. | 09/30/2021. | Redemption ~ 100.0000 7,332 75 7,332 10/31/2023.
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Sunshing Sub LLC Term Ln Nt 1 6.250%
86803@ AA 4 |0 .| 09/30/2021. | Redemption ~ 100.0000 8,540 | .ovvvrrne. 8,540 | .ovvvrrnes 8,370 7,857 580 | oo 103 683 8,540 | v | cerveerreeienins | e (V1 I 481 | 05/27/2024.|3.APL..........
Sunshine Sub LLC Delayed Draw Term Ln
86803@ AB 2 [Nt .. | 09/30/2021. | Redemption  100.0000. 5,016 4,615 355 401 5,016 05/27/2024.
87300 AD 6 |THG Acquisition LLC 1st Lien Term Ln Nt.. |.. | 09/30/2021. | Redemption ~ 100.0000 1,688 | oo 1,688 | 1,645 | 1,645 | oo . 42 1,688 12/02/2026.
87300 AE 4 |THG Acquisition LLC 1st Lien DD Term Ln |.. | 09/30/2021. | Redemption ~ 100.0000 473 83 [ 6 6 473 12/02/2026.
Wealth Enhance Group LLC Delayed Draw
873264 AA 8 |Te .| 09/01/2021. | Tax Free EXChange..........cc.coveviveee [ eovneerneeinniinsineinns | e 146,983 | .......... 148,128 | .......... 146,919 | oo [ | i 64 B4 | oot [ i 146,983 | ..o | e [ e 0| e 2,356 | 10/02/2025.|3.B PL..........
Wealth Enhance Group LLC Delayed Draw
873264 AA 8 |Te .. 07/01/2021. | Redemption  100.0000 344 344 341 | i 271 | s 3 3 344 | s [ [ 0 | 13 | 10/02/2025.|3.B Z............
Wealth Enhance Group LLC Delayed Draw
873264 AA 8 |Te .| 09/01/2021. | Tax Free Exchange 38,834 | oo 38,834 38,834 (1 PRSPPI ISP 38,834 10/02/2025.
88233F AK 6 |Vistra Operations Co LLC Incremental Ter. | .. | 09/30/2021. | Redemption  100.0000 27,173 27,173 26,958 212 | e | e 27,173 12/31/2025.
88632N AP 5 |Tibco Software Inc New Term Ln B #3 Nt 1| .. | 08/31/2021. | Redemption  100.0000 24,937 24,889 A8 [ e | e 24,937 07/03/2026.
89158* AC 7 |Touchstone Acquisition Inc Term Ln Nt 1... |.. | 09/30/2021. | Redemption ~ 100.0000 7347 | e 134T | 7,163 147 7,347 11/15/2025.
89158* AD 5 |Touchstone Acquisition Inc Delayed Draw.. | .. | 09/30/2021. | Redemption ~ 100.0000 1,531 | e 1,531 | e 1,504 30 1,531 11/15/2025.
90212T AD 3 |2UInc TermLnNt1 6.500% 12/28/24..... .| 09/30/2021. | Redemption  100.0000 4,500 | .ooorrreend,500 | oo 4,421 79 4,500 12/28/2024.
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt| .. | 09/30/2021. | Redemption  100.0000 38,696 38,940 362 [ oo | e 38,696 06/01/2024.
US Foods Inc New Term Ln Nt 1 1.834%
90351H AB 4 |0 .| 08/13/2021. | Tax Free Exchange 25,094,695 06/27/2023.
90385P AC 4 |Ultimus Group Midco LLC 1st Lien Term Ln|.. | 09/30/2021. | Redemption  100.0000 215 5,367 02/01/2024.
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 2.. | .. | 08/31/2021. | Tax Free Exchange. 397 ....16,164 08/31/2022.
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 12| .. | 09/30/2021. | Redemption  100.0000. 86 ....16,250 08/31/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw |.. | 08/31/2021. | Tax Free Exchange.........ccccoccvcvvnee [ ovrevencnencneinns | cvveereenn 14,736 | e 14,736 | 14736 | 14,297 | 439 | e 439 | e | e 14,736 08/31/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw |.. | 09/30/2021. | Redemption ~ 100.0000..........cccee | corrrrrrereeneveinns | ereereee 4,736 | et 14736 | 14736 | e e | v (01 RN ISR 14,736 08/31/2022.
WR Grace & Co Term Ln B1 Nt 1 1.895%
929400 AB 4 |0 . [09/22/2021. | Redemption ~ 100.0000.........cccccue | coverrerrererrinerrenes | crve 3,582,895 | ....... 3,582,895 | ....... 3,578,416 | ...c...... 3,529,151 | ........ 50,927 | oo 2,816 53,743 3,582,895 | ..o | e | e 0. 51,494 | 04/03/2025. | 3.AFE.........
WR Grace & Co Term Ln B2 Nt 1 1.895%
929400 AD 0 |0 .1 09/22/2021. | Redemption ~ 100.0000..........ccuw. [ worerrrereremrrnirnernes | ooeeens 6,142,105 | ....... 6,142,105 | ....... 6,134,428 | ........... 6,137,278 | .ooovvvvcvrenrne | e 4,828 4,828 6,142,105 | .ooovercereeins [ e [ e 0. 88,275 | 04/03/2025. | 2.C FE.........
92974*  AA 7 |Discovery Life Sciences LLC Term Ln Nt 1 |.. | 09/30/2021. | Redemption ~ 100.0000 2,430 | o 2,430 | o 2,382 | oo 2,394 | s [ i, 36 36 2430 | oo | e | s 0 | o 135 | 03/30/2024.|3.B PL..........
92974 AB 5 |Discovery Life Sciences LLC Delayed Draw| .. | 09/30/2021. | Redemption ~ 100.0000. 797 797 790 8 797 03/30/2024.
92974* AC 3 |Discovery Life Sciences LLC New Term Ln | .. | 09/30/2021. | Redemption ~ 100.0000 647 647 634 10 647 03/30/2024.
92975@ AA 4 |Wealth Enhance Group LLC Term Ln Nt 1. |.. [ 07/01/2021. | Redemption ~ 100.0000 3,850 | covverrnnns 3,850 | covrrrnnens 3,793 47 3,850 10/02/2025.
Wealth Enhance Group LLC Delayed Draw
92975@ AB 2 |Te .| 07/01/2021. | Redemption ~ 100.0000 920 920 914 6 6 920 10/02/2025.
Wealth Enhance Group LLC Delayed Draw
92975@ AB 2 [Te .| 09/01/2021. | Tax Free EXChange.........cccovevveve [ rorerernreionrinerirenines | v 401,236 | .......... 402,107 | .......... 401,138 | oo 8,362 | oo [ s 92 92 | oo [ e 401,236 | ..o | e | s 0| e 8,728 | 10/02/2025. | 3.B PL..........
Wealth Enhance Group LLC Delayed Draw
92975@ AB 2 |Te ..107/01/2021. | Redemption  100.0000 119 119 118 | e T8 | e 1 1 119 | e | v | e (V1 4 (10/02/2025.|3.B PL..........
Wealth Enhance Group LLC Delayed Draw
92975@ AB 2 |Te .| 09/01/2021. | Tax Free EXChange.........cccoevveeees | ovevreriseineeinnninnes | eoerereens 46,833 | ............ AT127 | o 46,773 | oo 46,793 | oo | e 40 40 | e | e 48,833 | .o | e | e 0 | e 2,423 | 10/02/2025. | 3.B PL..........
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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
Wealth Enhance Group LLC Delayed Draw
92975@ AB 2 |Te .| 07/01/2021. | Redemption  100.0000 . 1,450 | oo 1,450 | oo 1,439 | oo 1,440 | oo | e 10 10 1450 [ oo [ | v (U I 68 | 10/02/2025.|3.B PL..........
Wealth Enhance Group LLC Delayed Draw
92975@ AB 2 |Te .| 09/01/2021. | Tax Free Exchange e 663,120 377 863,120 [ oo e | v [ 23,470 | 10/02/2025.
96145@ AA 0 |Westrock Coffee Holdings LLC Term Ln Nt | .. | 09/30/2021. | Redemption ~ 100.0000.........cccves | cormrrermerremirerineenns | eeveeeeneas 46,875 707 . e BB,8T5 | i | e | 0 | s 3,483 | 02/28/2025.
96811* AA 5 |Wildcat Buyer Co Inc Term LnNt2 5.63.. |.. | 09/30/2021. | Redemption ~ 100.0000 . 965 19 965 02/27/2026.
96811 AB 3 |Wildcat Buyer Co Inc Delayed Draw Term L] .. | 09/30/2021. | Redemption  100.0000. . 184 2 184 02/27/2026.
97383* AA 1 |Winebow Holdings Inc Term Ln Nt 1 7.25. | .. | 09/30/2021. | Redemption ~ 100.0000 . 4,500 68 4,500 07/01/2025.
BL2961 73 0 |Ultimate Software Group Inc Initial Term.... | .. | 09/30/2021. | Redemption ~ 100.0000, JESTURTRTORORPIIR TR 49,750 81 | o | s 49,750 [ oo [ s 05/03/2026.
C9300# AA 9 |UCIT Online Security Inc CAD Term Ln Nt. | .. | 07/01/2021. | Redemption ~ 100.0000 . 2,679 53 2,679 03/01/2026.
L7574* AA 6 |Surgical Specialists LLC Delayed Draw Te. | .. | 09/30/2021. | Redemption ~ 100.0000 . 1,898 47 1,898 01/28/2028.
L7574* AB 4 |Surgical Specialists LLC Term Ln Nt 1....... .| 09/30/2021. | Redemption  100.0000 . 783 20 783 01/28/2028.
000000 00 0 |BurgerKing Term LnB-4 Nt1 1.834% 11 [A|09/29/2021. | Redemption ~ 100.0000. . 87,638 1,561 | o | v 87,638 | .. | e 11/14/2026.
22526@ AA 5 |Creation Holdings Inc 1st Lien Term Ln N.. | A [ 09/30/2021. | Redemption  100.0000 . 3,789 76 3,789 08/15/2025.
22526@ AB 3 |Creation Holdings Inc Delayed Draw Term. | A [ 09/30/2021. | Redemption ~ 100.0000 . " 0 " 08/15/2025.
29668# AC 2 |Essential Services Hidg Corp Delayed Dra. | A| 09/30/2021. | Redemption ~ 100.0000 . 2,850 36 2,850 04/30/2027.
68371Y AJ 2 |Open Text Corp Term Ln Nt 1 1.837% 05/| A | 09/30/2021. | Redemption ~ 100.0000 OISR N 18,465 () N IO 18,465 | .o | verrerineeineni | e (V1 IO 259 |05/30/2025.
02034# AA 0 |MISYS (Almonde Inc) Term Ln Nt 1 3.629 | D| 08/31/2021. | Redemption  100.0000 . 50,110 50,110 | ... ..49,972 K 1,105 | o [ e 50,110 | o | v 04/28/2024.
932794 AA 3 |Walnut Parent Inc Term Ln Nt 1 6.500%.. | C| 08/31/2021. | Redemption  100.0000 . 4,500 | oo 4,500 | ..........4,388 | ... ..4,388 | ... 113 4,500 11/09/2027.
8299999. Total - Bonds - Unaffiliated Bank LOANS. ..o corississsisssnissisesnsssnesseesas ...115,340,561 |...115,322,877 |... 114,774,598 | ...... 105,720,897 |....1,263,860 | ....... 406,181 | .ooovvrvns 0 [ 1,670,041 [.ooioiinnnnnad 0] . 115,340,561 | ..o 0 [ (V] [ 0 |..3,013,125 XXX
8399997. Total - Bonds - Part 4 ...809,772,231 |....805,455,716 |....812,720,899 | ....... 754,041,665 |....1,639,948 | ...... (868,191)] .. TTTET [0 | 805,213,543 |...ccooenennl0 [ e 943,49 | ...... 943,496 | 26,834,196 XXX
8399999. TOtal = BONGS.......ooovvecveciieiie s ...809,772,231 |....805,455,716 |....812,720,899 | ....... 754,041,665 |....1,639,948 | ...... (868,191)] .. TTT5T |0 | 805,213,543 | ..ccoovienn0 [ oo 943,49 | ....... 943,496 | 26,834,196 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..........cco00. | v......14,052.650 | ....... 1,405,265 | ..o | o 1,405,265 .1,362,262 e (154,797) XXX 2APL.....
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred..........ccccooiiiiinniisiiniiiniiinis | s 1,405,265 XXX ] 1,405,265 1,362,262 | ....(154,797) | oo | i s (154,797) | . XXX XXX
8999997. Total - Preferred Stocks - Part 4 1,405,265 XXX 1,405,265 1,362,262 | ....(154,797) | o0 | 0 | s (154,797) XXX XXX
8999999. Total - Preferred Stocks... 1,405,265 XXX 1,362,262 | ....(154,797) | oovivviieennd0 | i | (154,797) ..1,405,265 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
92624# 10 9 | Victoria National Ins Co COM.......cvererernccs | . ‘ 07/01/2021. | Cancellation of shares............c...... 2,500,000 XXX 2,500,000 .3,801,545 | ..(1,301,545 .. e (1,301,545) 2,500,000 XXX XXX
9399999. Total - Common Stocks - Parent, Subsidiaries and AffiliatesOther. .2,500,000 XXX .2,500,000 .3,801,545 | ..(1,301,545 0 ] ciinn0 s (1,301,545) 0 2,500,000 XXX XXX
9799997. Total - COMMON SEOCKS = Pt 4.......couviriiriiiniiiiiriieri s cissinisirns cotisssss st snssssniens | snreae 2,500,000 XXX ] 2,500,000 .3,801,545 | ..(1,301,545 w0 0 [ (1,301,545) 0 2,500,000 XXX XXX
9799999. Total - Common Stocks 2,500,000 XXX 2,500,000 .3,801,545 | ..(1,301,545 0 0 [ (1,301,545) 0 2,500,000 XXX XXX
9899999, Total - Preferred and Common Stocks . 03,905,265 XXX .0r..3,905,265 .5,163,807 | ..(1,456,342 0 [0 [ (1,456,342) 0 3,905,265 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks...............coeveriennes ....813,677,496 XXX ...816,626,164 | .......759,205472 | ...... 183,606 ) [ ) (684,585) | .....cvvvvennn 0. 809,118,808 26,834,196 XXX XXX
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 3 4 6 7 8 9 10 11 13 14 15 16 20 21 23
Cumulative Prior
Year(s) Initial Hedge
Type(s) Cost of C Adjustment to Effectiveness
Schedule /| of Date of Strike Price, Undiscounted o Carrying at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Current Year Book/Adjusted d Value of Potential and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid Income Carrying Value e Fair Value Hedged Items Exposure end (b)
Swaps - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 - Interest Rate
Pay Fixed USD Receive Floating Interes | Deutsche Bank LIBORO3M
USD Interest Rate Swap Surplus Note Hedge.............ccoocuuunee N/A........ tRate |AG TLTWFZYICNSX8D621K86.... | 07/18/2012.... | 12/15/2024.... | ...ooovvvenecee ..400,000,000 (4.57 USD)| ..o [ o | e (6,245,951) | cooovcreecrireriecniies | e .(19,557,988) 3,583,830 04
0999999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Interest Rate 0 ... (6,245,951) | ooocvvirncrncinnnd 0 [XXX].(19,557,988) 0....3,583,830 XXX
Swaps - Hedging Effective - Excl ity Guarantees Under SSAP No. 108 - Foreign Exch
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 3.11UsSD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy PLC G5GSEF7VJP5I7TOUKS573..... | 06/29/2017.... | 07/19/2023.... | .covvvvennce 7,998,200 (0.98 EUR)| ..cooueverierees [ v | e 126,222 |.........c... (107,800) | ..... | oo 66,734 | ..o | eeniB45,200 | oo | e | e 53,654 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren | Barclays Bank 3.26 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy PLC G5GSEF7VJP5I7T0UKS573..... | 06/29/2017.... | 07/19/2024.... | .ccoonvvennce 9,140,800 (147 EUR)| v [ e | v 141,153 [ .. (123,200) | ... | vovnee 122,277 | v | 000 508,800 [ oo | v | e 76,515 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Royal Bank of 4.36 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Scotland RR3QWICWWIPCS8A4S074... | 08/07/2018.... | 04/16/2028.... | c.coovvernecns 8,284,160 (2.77 GBP)| cveoeveererererins | cevvrrerisseeirenins [ ovvvviens 91,825 (339,200) | ..... S5444 | oo [ 10 154,480 | s [ [ 105,991 100/QL......
Foreig
n
Pay Fixed GBP Receive Fixed USD Curren | Royal Bank of 4.3USD (2.69
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy Scotland RR3QWICWWIPCS8AA4S074... | 08/07/2018.... | 04/16/2028.... | «.vccovuvveeree 8,284,160 (€121 ORI ISR RN 93,210 | .o (339,200) | ..... [ ooverees 10,573 [ oo | e 154480 | s | e [ e 105,991 100/QL......
Foreig
n
Pay Fixed JPY Receive Fixed USD Curren 2.19USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1........ cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 09/02/2020.... | 09/25/2032.... | cecoueeerneers ....28,237,952 (0.86 JPY) 292,103 1,281,352 | oo | e (246,808) [ ..evvvvverrereeeee | 02,099,090 [ cooovvrnceirenins | e | cerenn 468,157 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 2.76 USD
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy BNP Paribas........ ROMUWSFPUBMPRO8BKS5P83 | 10/01/2020.... | 10/29/2032.... | c.couvvevnvcs ....19,956,300 (145 EUR)| ..o [ s | s 194,991 | ... 270,300 |..cc. | (234,666) 332,254 100/QL......
Foreig
n
Pay Fixed EUR Receive Fixed USD Curren 2.9USD (1.24
Cross Currency Swap Foreign Currency AFS Bond............ D-1....... cy BNP Paribas........ ROMUWSFPUBMPROBK5P83 | 02/12/2021.... | 07/23/2031.... | cvoovvveveraes ....13,668,480 EUR)| oo [ v | i 44224 | ............... 583,080 |.....| .o 778464 | ..oooeovevvreeveee | 0000 583,080 | oo e [ v 214,125 100/QL......
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Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of 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)
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange 0 0 983,728 | ...........1,225,332 [XXX] ....... 502,018 ..5,026,330 [ .0 [0 1,356,687 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 ... (5,262,223) | . .(19,055,970) | . ..5,026,330 [ .0 [0 ] 4,940,517 XXX XXX
Total - Swaps
1359999999. Total-Swaps-Interest Rate. 0 0. (6,245,951) | . .(19,557,988) 0 0 0 0. 3,583,830 XXX XXX
1379999999. Total-Swaps-Foreign Exchange 0 0 983,728 | ..........1,225,332 |XXX...... 502,018 | ..o 0 [...5,026,330 | ..o () [ 0. 1,356,687 XXX XXX
1409999999. Total-Swaps 0 0 (5,262,223) (19,055,970) | ..o 0 [...5,026,330 |....cccoooeenn {0 [ 0. 4,940,517 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 (5,262,223) | ...vvennee 1,225,332 |XXX].(19,055,970) | ..ovvvorvrrenncc 0]...5,026,330 |.................. (U] 0 .. 4,940,517 XXX XXX
1759999999. TOTAL 0 0 (5,262,223) | .....conue 1,225,332 |XXX].(19,055,970) | ....cvvvrrenncs 0 ]...5,026,330 |...cccooruunur. 0 [ 0 .. 4,940,517 XXX XXX

o
o
a
@

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 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




Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL 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
Short Futures
Hedging Other
Bristish Pound (GBP) Future Dec Foreign
BPZ1..cooio | v 9 |..773,621 | 2021 Private Equity FX Exposure.... | BA-1....... Currency | 12/13/2021. | CME.........ccccovnnene SNZ20JLFK8MNNCLQOF{ 09/09/2021. | .............. 1.3753 | i 1.3475 | ......... (2,250) | cvoovvrereririenns | e | e | e | e 15,652 | ........ 15,652 | ...... 100,563 | ...ccveveunn 03| ... 62,500
Euro Currency (EUR) Future Dec Foreign
ECZ1.i | v TOT |HH#HH#H 2021 Private Equity FX Exposure.... | BA-1....... Currency | 12/13/2021. | CME.........ccccovnnnne SNZ20JLFK8BMNNCLQOF{ 09/09/2021. | .............. 11828 | .o 1.1600 | ...... 167,781 ...2,188,615 |...2,188,615 |...8,570,232 | ................ 03| ... 125,000

16029999999. Total-Short FUIUTES-HEAGING Ofhe. . ... itk feb e hE LS 0L E e E L0000 bbb bbbttt | enies 165,531 0 0 0 0 |....2,204,267 |....2,204,267 |....8,670,795 XXX XXX

030

1649999999, TOMAI-SNOI FUIUES. ...ttt ste eksses st es 8o E 0810 E 080 eee0E R e0e EhEfoeE e Ef o0 E e hE e e E o E 0S80 bbbttt enisninns | eines 165,531 0 0 0 0 ]...2,204,267 |....2,204,267 |....8,670,795 XXX XXX
Totals
1709999999. Total-Hedging Other. . eeeeeeiiets Eeeseeieriersoesiesiessessesseressssrersessoesiessieresteseiersessiesiersisiiesiessiesossicsies  eeiersessiesiessesesiessiessestesiersossiestotsietiontietettattiettattantent ettt et st eb ettt ettt nsntennes | anbne 165,531 0 0 0 0 ]...2,204,267 |....2,204,267 |....8,670,795 XXX XXX
1759999999, TOTAL.....ourirreiiiererieiitesesisei ettt ss e snine | easessseseeeseee e s esste e s R s eE e E e e b eeE e e bR eeEee e b s Lt ed ket b et eebebss oekeeeseeEseEseeh e oL e R e R E b L LR bR R R s R RS Rt | erene 165,531 0 0 0 0 ]...2,204,267 |....2,204,267 |....8,670,795 XXX XXX
Beginning | Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance

Goldman Sachs
TOtAI NEE CASN DEPOSIES. ...t errieesersstterssts s et ers st s 88kt E 8888088888848 £E1e0E 44408 e0E oL eE 1L E L8R E bbbt

(a) Code Description of Hedged Risk(s)

1 HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF A LIABILITY

REBALANCES PORTFOLIO CURRENCY EXPOSURE

REBALANCES PORTFOLIO DURATION

o [ |w N

HEDGES THE EQUITY RISK OF AN ASSET
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Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book Adjusted Carrying Value Fair Value 12 13
4 5 6 7 8 9 10 1
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Present Value of Book/Adjusted Carrying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Financing Premium Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exct Traded Derivatives
0199999999. Aggregate SUm of EXChANGe Traded. ... ..ot eesnesen s XXX XXX XXX s | e | o | 0 LABTT8T [ (2,250) | ....... 167,781 8,670,795 8,670,795
NAIC 1 Desi
Barclays Bank PLC..........coiuiiiiiieiericie sttt G5GSEF7VJP5I70UK5573... | Y. Y e e [ e | s (231,000) 0 ...189,011 I 189,011 130,168 0
BNP Paribas..........ccccovunnnce. ROMUWSFPUSBMPROBK5P8Y Y.......c...c... Yo | e 430,000 | .oooovrrecrieineenns | s 853,380 423,380 | .ooviirrrinns T78,464 | ..o (234,666) | ....cvvvrreririnne 113,798 546,379 546,379
CIIDANK NA.......ocoo e E570DZWZT7FF32TWEFAT6 | Y. Y 1,281,352 1,281,352 ....(246,808) | ... 468,157 468,157
Royal Bank of Scotland..........ccooiiiiiiinsssssnssenes RR3QWICWWIPCS8A4S074 | Y.....oovvnenee ) (TR [P 150,000 | oo | e (678,400) 0 . 211,983 0
0299999999, Total NAIC 1 DESIGNALION. .....vevverresristiesiieessese skttt | erstenissnesnneend] 580,000 2,134,732 (909,400) 1,704,732 (481,475) | ....... 302,809 1,356,687 1,014,536
NAIC 2 Desi
Deutsche Bank AG.................. TLTWFZYICNSX8D621K86.. | Y. Yt | s | s | o (O FSRORRORITS [NRIRRO (19,557,988) 3,583,830 3,583,830
0399999999 TOtAl NAIC 2 DESIGNAHION. ... tvrereieeesieierseisstesersses s8Rttt 0 |0 | 0 0 0 0 ..(19,557,988) | ... 3,583,830 3,583,830
0999999999, GOSS TOAIS.......ouieureiiesiiieiiesie etttk hhb btk | nniinii s 580,000 2,134,732 (909,400) 1,704,732 | oo 1,151,274 .(20,041,713) | oo 470,590 [ e 13,611,312 | i 13,269,160
1. OFFSEE PEI SSAP INO. B4ttt sttt sttt es e eh et s s e e o8 ees a8 o0 e EeeEees e seEs  f428eEseEaeEoe8eEseEneEeEEeE 8 £ E LA oE8oE8 e 128 4L 8401 S0 e 48 e 08 e 28428421 S E e 48 S84 E e E 8L A 08 E £ 8 4E AR LA LR R e eE Rt en e n et enr e erne | nebnterser et et enres
2. Net after right of offset per SSAP No. 64 2,134,732 (909,400)
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Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL 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

Goldman Sachs Group - CME.............cccrvumivreinrierinrniins SNZ20JLFKBMNNCLQOF39.. | SECUMY......vurererirriissciseriieisesisisssssse s ssssss s sssssssassessensas 912828  H4 5 | U S Treasury 01/15/2025 TIPS.........ocviuriermimeiinirrieisssciesissiessessss s esessesssssssseses 28,670,795 | oo 7,000,000 | ..cooveririinnns 8,101,217 | 01/15/2025. | .......... |

Barclays Bank PLC - OTC G5GSEF7VJP5I70UK5573..... | Cash.... Cash....

BNP Paribas - OTC ROMUWSFPUBMPROB8K5P83 | Cash.... Cash....

Citibank NA - OTC, E570DZWZ7FF32TWEFAT6.. | Cash.... Cash 289,889 289,889

Deutsche Bank AG - OTC.. 7LTWFZYICNSX8D621K86.... | Cash.... Cash ...24,146,000

Royal Bank of Scotland - OTC... . RR3QWICWWIPCS8A4S074.. | Cash.... .

0199999999, TOAIS. ... rrsert et tesserssesssere e es stk 8880881k E £ €8 8EEEEEE LR EE LR R LR E LR E LR LR LR LR LR eeE ettt B I 33,106,684 | ..o 7,000,000 | oo

Collateral Pledged to Reporting Entity

BNP Paribas - OTC ... ROMUWSFPUBMPROBKSEP83 [ CaSh.........couvereermrieirierierirneeisninereniensnesssssisssnessssnessmneneees | | B8Nttt | eniseesesseen s 430,000 XXX

Royal Bank of Scotland - OTC . RR3QWICWWIPCS8A4S074.. | Cash. . 150,000 XXX

0299999999, TOLAIS........rveveiriviiereitiiiesiee bbbttt bbbt b st e eEehes s e b e b e s b bR s bR b b e bR R R E e h L E e E e e bR A bR LS E s E bR E R e b L bR s b b oL E e R R bbb e R st benEeseh ebiebesh et s eh e e e b e R s e b e E e R b e bR s e b E R b bR R E bbb bbbttt enee | Seerienen e eniens 580,000 XXX XXX XXX
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Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL 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 |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.)

1 2 3 4 5 6 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity
CUSIP Identification Description Code Administrative Symbol Fair Value Carrying Value Date
Industrial & Miscell; (Unaffiliated) - Residential Mortgage-Backed Securities
04012M AP 4 | Argent Securities Inc RMBS Ser 2006-M1 C........ccovvuerreiiierineirernsiseeenie s ssseessennenes 07/25/2036.
362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 CI 12/25/2046.......
617487  AB 9 |Morgan Stanley Mtg Tr RMBS Ser 2006-16AX............. 11/25/2036.......
81376G AC 4 |Securitized AB Receivables LLC RMBS Ser...........ccccouumeiniiniiiiniinsicesieeienns 09/25/2036.......
81378E AA 1 | Securitized AB Receivables LLC RMBS Ser........ccoiiiniiiiiisisisnisisnissenes 05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMHIES. ..........rwriiiniiiiisi s ssisnies connisessseseessneenes .2,853,230 XXX
3899999.  Total - Industrial & Miscellaneous (UNAFfIlIBTEA). .........curerrrrmreei sttt nnies sesessssansesssesenneas .2,853,230 XXX
Totals
6499999.  Total - Residential MOrtgage-Backed SECUMIES. ... ... euiurriiieiiies ettt ee sesesssssnienssesenseas 2,853,230 | oo 2,849,215 XXX
7099999.  Subtotal - Bonds........cccevveneees e snbee s 2,853,230 [ oo 2,849,215 XXX
Cash Equival (Schedule E Part 2 Type)
000000 00 0 [Overnight Repos SEC LENDING ONLY......ccociiiiimniiniinninsisnissiersssesenssneaes 1A 34,516,647 | .o 34,516,647 |10/01/2021.......
9199999.  Total - Cash Equivalents (SChedule E Part 2 TYPE).......iriiririiisiseieisssisssssi s ssss sttt ssssssssessasssssss | sssssssssesssssssnsanses 34,516,647 34,516,647 XXX
9999999.  Totals..... s Leetb e 37,369,877 37,365,862 XXX

General Interrogatories:

1. The activity for the year:  Fair Value $.....12,240,159  Book/Adjusted Carrying Value $.....12,282,689
2. Average balance for the year:  Fair Value $.....27,431,815  Book/Adjusted Carrying Value $.....27,410,512
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
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Statement for September 30, 2021 of the NATIONWIDE MUTUAL 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
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Statement for September 30, 2021 of the NAT'ONW'DE MUTUAL |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
Axos Bank.... SN DIEJO, CA...oovveveoersseeesssseensssssseessssis | cvseessssseenss | evvesssssssens | svvsseessssiseeesssssees | seveessseessssssesssss | sevesssnee (788,030) | ............ (429,961) [ voovv.... (357,064) | XXX
Bank of America + CONCOM, CA...ooieiieeeieeseiersnieeieniens | ersreseninennnes | coreriseensinene [ ereersernnssesesnnees | sesvesesisseenssereneenes | oeveerenns 1,329,042 | ........... 1,474,858 XXX
Bank of New York Mellon. New York, NY... 12,782,995 18,776,195 XXX
Chase Bank + COIUMDBUS, OH.....oueovinierieeiieeieriseesssinenes | ceeereesssesnenss | serseesseninees | vevsseessseesssessessssses | sonssnessesssseessnsnes | eevn (567,715,010) | ...... (556,596,451) | ...... (580,691,775) | XXX
Citibank. NEW YOrK, NY c.oociiiiieiieicineineissnisniiens | cenenineisnnsins [ e [ e | coresessseessssssnsssenes | oeseseees 3,049,000 | ..coovnee 3,025,287 | ...ccoonne. 2,570,582 | XXX
Fifth Third Bank..........cc.eveervereneenneinernerinns CiINCINNALT, OH.....couvveeieeriierierisresneinsrinerinns. [ eeverieninenns [ [ e | ceeseesessseesnssnenes | oereeees 27,328,110 | .cooeeee 26,448,332 | ......... 25,447,798 | XXX
Huntington National Bank.............cccceeereeninnee ColUMBUS, OH......ooiiiieieiieceeicnseieiieis [ errieissienenns [ erenieisinnnns | e | ceveessssssessesnsssssnsens | seveen (18,692,392) | ........ (18,738,290) | ........ (15,610,351) | XXX
Key Bank..... CaNtON, OH.....couiieiieiierieniseeseineriensessens | crrnreesinsnis | e | e | s | ceseresnneens 497,213 | v 1,076,381 | ..coouvee. 7,723,063 | XXX
National Bank of Detroit.............c...ocveerererereens DEtrOit, Ml......ooiveeiieieeiseisciineieesiesineninnins | eernseinensnnsis | eonneineesnnnis | e | coessneessesenssssesssenes | aereonsesens (304,473) | .......... (2,515,063) | ..oovvvne (652,408) | XXX
PNC BanK........cveerieririreeiseierissierieneseeens COIUMDUS, OH......couvimrieriniiierieriseesninerines | eeneninnensniens [ [ e | cesseessessssesnssnnnes | oereens 89,623,995 | ......... 93,459,378 | ....... 124,183,413 | XXX
Toronto Dominio Bank............cccccecereieereinninnns TOrONE0, CN..ooveieiieie e | eeeeninsiesseses | seiesnsssssnssnnse | eevessessissssssessesesnns | onsessesesssssssessesiens | soesesesnnes 156,528 | ..coovvnve 154,646 | .............. 154,275 | XXX
Univest Bank and Trust Company. . Souderton, PA........cccoevininerirnns 603,005 603,018 XXX
Wells Fargo Bank.. . Souderton, PA.. .(9,233,044) .(3,146,646) | ..........(8,557,836) | XXX
0199998. Deposits in.....5 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositories............cooeevrrerrsrsiieirennnes XXX XXX e | e | e 144,356 | .............. 106,424 | .............. 110,522 | XXX
0199999. Total Open Depositories. ..o XXX XXX [ 0 ... 0 ... (461,218,706) | ...... (436,301,892) | ...... (384,216,109) | XXX
0399999. Total Cash on Deposit.......... XXX XXX [ 0]... 0 ... (461,218,706) | ...... (436,301,892) | ...... (384,216,109) | XXX
0599999. Total Cash............ccovvvriverncn. XXX XXX ... 0. 0f... (461,218,706) | ...... (436,301,892) | ...... (384,216,109) | XXX

QE13
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Statement for September 30, 2021 ofthe NATIONWIDE MUTUAL 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

38141W 32 3 [ GOlMAN SACNS FiN SG TIEAS ODIIG FA............ooeeeeeeiesiseseseseeesseesseesesssesssssesesessssesesssssssasssases Lo | cebensnsnenenens 09/30/2021....... 0.006 | covvoveeens | 6,116,486 | ...vvvovvevereverererererenenerenerenens LT I 158

825252 40 6 | S/T INVESIMENt CO TrEASUMY TIUSE (AIM).....ooccevvreerrrsereesseessesessssseessesessssssssssesesssss s s b - [09/30/2021....... 0.010 | eoovesvnsessons | 8,643,989 | oo 55 | s 17
8599999. Total - Exempt Money Market Mutual Funds @s Identified DY the SVO.............c.wri s e e L0 iees LR | 14,760,475 | wovvoveeeeveeeeeeeeee T I 175
All Other Money Market Mutual Funds

825252 69 5 |S/T Investment Co Liquid Asset Private (. 10/04/2016 0.012 31,006

825252 88 5 | S/TINVeStMeNnt CO GOVE AN AGENCY AIM..............ccoovererrreeeeeeeeeeeeeessssseseeese e 09/20/2021....... 0.026 | .ooooveeesescn | 3,530,997
8699999. Total - All Other MON@Y MArKEt MULUAI FUNGS............coovvuuuiiiiiiissiiis s 8000 01 8004081181004 HHEE LA | 3,562,003
Qualified Cash Pools Under SSAP No. 2R

Nationwide Cash Management Co. 0.037 | oo | 545,809,678

8799999. Total - Qualified Cash Pools Under SSAP No. 2R

9999999. Total - Cash Equivalents

545,809,678

564,132,156




Supplement for September 30, 2021 of the NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 3787 2 02150510010 3 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended September 30, 2021
NAIC Group Code.....140 NAIC Company Code.....23787
Company Name: NATIONWIDE MUTUAL INSURANCE COMPANY

If the reporting entity writes any director and officer (D&O) business, please provide the following:

1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
........................... 9,310 | v 116 | e 1,497,500

2. Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged policy? ............. Yes[ ] No[X]

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANTIEA OF ESHMALEA? .......iviieiiceceee ettt bbb bbb s st et b e s e a st b b b s bbb s bbb b s b st b n s Yes[ ] No[X]

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

2.31 AMOUNE QUANETIEA: ...vovevecviiieiciet ettt ettt st bbb bbbt s b b e e b8 s st seb et s s s be s b s R bbb s s bt ee s s b s e s s b s s b b s bbb e bt n s b et et ens ebsebietestneeseet et st en et tanes

2.32 Amount estimated USING reaSONADIE ASSUMPLIONS. ..........c.eviiiieiieicieieie ittt e st s bbb s s st s s bt b bbb s s b s st s s bbb b b s bbb s b s dbsebset st st es et st ensensensneses

2.4 Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP PaCKaGEA PONICIES: .........eveireriuiiiiieisiisiteie ettt s bbbt b bbb st en bt skesses et st esses et sns st en st ntas
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